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1.1.9. Bayesian Regression
1.1.9.1. Bayesian Ridge Regression
1.1.9.2. Automatic Relevance
Determination - ARD
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Bayesian Reqgression
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p(w[t) = N(w|my, Sy)

my = SN(SO_lm() -+ 6(I)Tt)
Sy =8, + e’ P
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BayesianRidge
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»»» from sklearn import linear model

»»» X = [[o. ,0],[1. ,1],[2. ,2],[3. ,3]]

> Y= [0, 0. ,2. ,3. ]

»»» ¢lf = linear model. BayesianRidge()

»xx ol F1t(X, Y)

BayesianRidge(alpha 1=1e-06, alpha 2=1e-06, compute score=False, copy X=True,
fit intercept=True, lambda 1=1e-06, lambda 2=1e-06, n iter=308,
normalize=False, tol=0.001, verbose=False)

»»» clf. predict([[1., 011)

array([ 0.50000013])

»»» clf. coef

array([ 0.49999993, 9.49999993])

»»» clf. alpha

1500001. 0006260611 -

»»» cLf. lambda

1.999996264170399 o ——
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Automatic Relevance Determination
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