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from sklearn.datasets import load_boston
boston = load_boston()

from matplotlib import pyplos as plt
plt.scatter(boston.datal:,5],boston.target,color="r’)

import numpy as np
x=boston.datal[:,5]
x=np.array([[v] for vin x])



y = boston.target
slope, , , =np.linalg.Istsq(x,y)
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X = boston.datal:,5]

x = np.array([[v,1] for v in x]) # [V]DfLH0IZ[v,1]%1E H
y = boston.target

slope, , , =np.linalg.Istsq(x,y)

(slope,bias),total_error, , =np.linalg.Istsq(x,y)
rmse = np.sqrt(total _error[0]/len(x)
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X = boston.data

X = np.array([[np.concatenate(v,[1]) for v in
boston.data])

y = boston.target
s,total_error, , = np.linalg.Istsq(x,y)
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from sklearn.cross_validation import Kfold
Kf = Kfold(len(x), n_folds=10)

err=0

for train,tesr in kf:
Ir.fit(x[train],y[train](
p = map(Ir.predict, x[test])
e = p-y[test]
err += np.sum(e*e)
rmse_10cv = np.sqgrt(err/len(x))
Print(‘RMSE on 10-fold CV: {} ’ .format(rmse_10cv))
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b* = arg minz(y — Xb)

—

b* = arg ming(y - Xg)2 + A |bi

—

b* = argming(y — Xb)2 + A Y, b?



scikit—learn®l.asso& Elastic net
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* from sklearn.linear_model import ElasiticNet

e en = ElasticNet(fit_intercept=True, alpha=0.5)
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