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Ili1an gekuun

* Ridge (rpedbHeBbic) OLICcHKH KO3(D(DUIIMEHTOB PErpeCcCun

*  LASSO oneHkn k03(p(HUIIUEHTOB PErpeccruu



MeToabl 00PbObI ¢ MYJbTHKOJIJIMHEAPHOCTHIO

* Ilepecnenuduxkanusa moaeau (PyHKIMOHAIbHbIE
peo0pa3oBaHUs NMePeMEHHbIX)

e HUckiaoueHnue oJHON WIHN HECKOJLKUX 00bLACHSIOIIIUX
NepeMEeHHBIX

° MeTOIl INIABHBIX KOMIIOHCHT

* Hcnoas3zoBanue ridge (rpedoHeBbix), LASSO u T.II. OLI€eHOK
ImapaMeTpoB



Ridge u LASSO ouneHku perpeccuu

RSS = Y4 el_z =2i=1(Y; — ,éo — ,531 Xij = o — ,ék in)zz

OLS : RSS ~ ming,
Ridge : RSS + A Z?:l :éjz = ming
LASSO : RSS + A £5_,|; | ~ ming,

A — mapaMeTp peryJisipusanuu



Ridge (rpeOHeBbIC) OLICHKN perpeccuu

Ridge: RSS + AX%_, B} — ming
1-0, ,[?R - BOLS
A — oo, BR -0

Y = XB)' (Y —XB) + AB'B — ming

Briage = X'X + AD7IX'Y
V(Briage) = 02(X'X + ADTIX'X(X'X + AI)7!

V(Bors) = 02 (X'X)7!



LASSO ouieHkH perpeccuu

LASSO — least absolut shrinkage and selection operator

k
LASSO: RSS +AZ|B]-| — ming
j=1
A -0, Prasso = Botrs,

A—> o, Brasso — 0,

[lepeMeHHbIE 0OBIYHO NMPEIBAPUTEJbHO LIEHTPUPYIOT U HOPMUPYIOT,

KOHCTaHTa NOCJie 3TOr0 He BKJIIOYAETCS B YPaBHEHHE PETPECCHM.



Br100op mapamerpa peryJjasipu3anuu

CV (cross — validation)

Bce nabmonenus neaarcs Ha Q yacteit (foldes)

Jlms kaxxgoro q = 1,...,Q

1. OuennBaemM MoaeIb MO BCEM MOAMHOXKECTBAM, KPOME (-TO.

2.C ITIOMOIIBIO PE3YJIbTATOB OLCHUBAHMWA 3aII0JIHACM IIPOITYCKH B 3aBHUCHUMOM

IIEPEMEHHOIL.

3. 3HadyeHMs napameTpa A 0epyTCs C HEKOTOPBIM IIATOM: Aq,..., Ay.

4. ]It KaXKI0T0 3HAYCHUS A; BBIYUCIIACTCS OMIMOKA MPOrHO3a:

RSSI() = Xia (i — BYO) X45 — o = B} X1:)?



Br100op mapamerpa peryJjasipu3anuu

CV (cross — validation)

5. Beruncnsercst cpeaHsis olnoKa IIpOorHo3a no g 0J10KaMm:

1
MSE (i) = - X¢-1 RSSI(y)

6. BeiOupaercs A;, npu KoTropoM MSE () AB/IsI€TC MUHUMAJIbHbIM.
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Jloporue cTy1eHTbI, B KOHIIE JIEKIIUA B MOH 3alIUCH HA TOCKe BKPAJIHUCh
ONeYaTKH, MPUHOLIY IV1y0oYailue U3BUHEHUSA U MCIIPABJISIO.




Oco0ennoctu LASSO u Ridge oneHok

COEFFICIENT PROFILES: RR VS LASSO
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Cnoacu6o 3a BauManue!
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