scikit-learn £ =

1.1. Generalized Linear Models

1.1.1. Ordinary Least Squares

1.1.1.1. Ordinary Least Squares Complexity
1.1.2. Ridge Regression

1.1.2.1. Ridge Complexity

1.1.2.2. Setting the regularization parameter:
generalized Cross-Validation
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ActivePython

Aot ivePvthon 2. 70.6.9 (Aot ivestate Sottware lnc. ) based on
Puthon 2.7.6 (default, Feb 27 2014, 14:13:40) [MSC +. 1500 64 bit (AMDG4) ]

Twpe “help”, “copvright”, “credits” or "license” for more information.
- S B

»>> [rom skleam import linear model

»>»r clf = linea | .LinearRegression()

s> clf fit (LLO, 9d, [1, 11, [2, 211, [0, 1, 21)
LinearRegression{copy ¥=True, fit_intercept=True, rormalize=Falze)

2y clf.coef
arrav([ 0.5, 0.5])

»>xr oclf. intercept
1.1102230246251560e-16
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Aot ivePywthon 2.7.6.9 (ActiveState Software Inc.) based on \
Python 2.7.6 (default, Feb 27 2014, 14:13:40) [MSC +.1500 64 bit (AMDG4,
Twpe "help, copvright , credits or “license for more information.
e 2wy 2er 22» from skleam import |linear model
»>»» ¢lf = linear model .Ridze (alpha = .b)
s celf fit (LLO, 01, [0, 0], [1, 111, [0, .1, 11)
Ridzel(alpha=0.5, copv ¥=True, fit_intercept=True, max_iter=More,

normal ize=False, solver="auto’, tol=0.001)
»xrx clf.coetf

arrav([ 0.34540405, 0.345454057)
»xx el intercept

0. 13636303030303641
s ]
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»»» clf = linear_model .RidseC¥(alr

_
> el fit(LLO, 01, [0, 01, [1, TN__LC

RidesCVialphas=[0.1, 1.0, 10.0], cv=Nore, fit_intercept=True, zcv_mode=Mone,
|oss_ func=Mone, normal ize=False, score func=Mone, scoring=More,
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