Scikit-learn =

1.1.7 LARS Lasso
1.1.7.1 Mathematical formulation
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LARS Lasso

»»> from sklearn import linear_model

»»» clf = linear_model.lassolarsi{alpha=.1)

»»» clf.fit([[e, €], [1, 111, [@, 11)

Lassolars(alpha=2.1, copy_X=True, eps=..., Tit_intercept=True,
fit_path=True, max_iter=588, normalize=True, precompute='auto’',
verbose=False)

»»» clf.coef_

array([ @.717157..., 8. 11

Python source code: plot_lasso_lars.py

print{__doc__)
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import numpy as np
import pylab as pl

from sklearn import linear_model
from sklearn import datasets

diabetes = datasets.load diahetes()

X = diabetes.data
v = diabetes.target

print({"Computing regularization 1 the LARS ...")
alphas, _, coefs = linear model.lars pathf{x, v, method='lasso', wverbose=True)

¥x = np.suminp.abs{coefs.T), axis=1)
¥ S= wx[-1]

pl.plot{xx, coefs.T)

ymin, ymax = pl.ylim()

pl.vlines(xx, ymin, wmax, linestyle='dashed')
pl.xlabel("'|coef| / max|coef|')

pl.ylabel ('Coefficients')

pl.title('LASSO Path')

pl.axis('tight")

pl.show( )



Mathematical formulation
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