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IInan nexuum Ne 6, 2 Moaylb

*Ridge (rpeOHEBEIE) OLICHKHU
KO3 (P (PUIIHEHTOB PErpECCHUH.

*LASSO oneHku kK03 pUIHUEHTOB
pPErpECCHM.



MeToabl 60pbLObLI C MYyNETUKONMNNHEAPHOCTbLIO

‘[Mepecneuudpunkaumna mogenu (pyHKLUMOHANbHbIE
npeobpa3oBaHNA NepeMeHHbIX)

‘AcknroyeHne ogHOU UNMU HECKONMbKUX OO BACHSAIOLWUX
nepemMeHHbIX

MeTopq rnmaBHbIX KOMMOHEHT

‘Acnonb3oBaHue ridge (rpebHeBbix), LASSO u T.n.
OLEeHOK napameTpoB



Ridge, LASSO u T.n. oueHKn perpeccum
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Ridge (rpebHeBbIe) OLUEeHKU perpeccumn

k
Ridge : RSS + /12 ,8]2 - min
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Ridge (rpebHeBbIe) OLUEeHKU perpeccumn
(Y- Xp) (Y- XB)+AX'X - min
p

IBRidge — (X’)( T Z])_IX’Y
V(Briee) =00 (XX + A1) XX (XX + L)

V(/BOLS) = O-j (XX)_I



LASSO oueHKU perpeccumn

LASSO — least absolut shrinkage

and selection operator

LASSO : RSS miﬁj - min
j=1 p

A—0, ,BLASSO_) IBOLS

2’ — OO: ﬁLASSO_) O



Br10op A

* CV (cross — validation)

* Adaptive LASSO



Cross-validation

 Bce HaOmonenud nengarcd Ha K gacten
(foldes)

o Jlna xkaxxmorok=1...K

e ]. OueHnBaeM MOJIEIb IO BCEM
ITOAMHOXKECTBAM, KPOME K-TO.

e 2. C nOMOIIbIO PE3YJIbTATOB OLICHUBAHUSA
3aM0JIHSAEM IIPONYCKUA B 3aBUCUMOU
IIEPEMEHHOM.



Cross-validation

» Haxoaum MSE (mean squared error).
* YCpeaHseM

* BeiOupaem A, rae ycpeaneHHass MSE
HaMMCHbIIIA.
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RIDGE REGRESSION VS LASSO
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COEFFICIENT PROFILES:

RR vS LASSO
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Coefficienis
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