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« Filter method: B3 —EMEEHGERITE L EBIREFHE— feature A score, ZA/FMRYE score FIK
I\R 1k feature, EEYN Pearson correlation coefficient FRFAS A A9 Information gain 83 Gini,

 Wrapper method: $EUBEPRFHERHITAHS , AERRENHEASHTITE, BHEN.

+ Embedded method: R[EFZRIMRMRFFAETIESE, WA EREERINERI 2RI FHFE,
EE3NIE N4 Lasso and Ridge.

AX RS EERE—ERRE LT DRI — LB A4, BRAEKKILPRER T, E#FF decomposition
HFEL.

import sklearn.datasets as ds
import numpy as np

from sklearn import linear_model

from sklearn.feature_selection import VarianceThreshold, SelectKBest, f_regression, mutual

from sklearn.svm import SVR
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= [[o, o, 11, [o, 1, @], [1, o, @], [0, 1, 1], [o, 1, @], [0, 1, 1]]
VarianceThreshold(threshold=(0.8 * (1 - 0.8))).fit_transform(X)

print('X:\n ', X)
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BT EFIEFRRETRETERTRIIERFMIFESLIME, FELEN 4B SelectkBest #] SelectPercentile,
IERIEEEENHE, GEVNEREE, RE—H.

SelectKBest #l SelectPercentile T LUEFE—RFIIEMiE4R, LN EIFTHE:

 f_regression: 1R#E F {HIEZFEEIFE
« mutual_info_regression: {RIEE{EEIEFEEIF

X, y = ds.fetch_california_housing(return_X_y=True)
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print('X.shape: ', X.shape)

f_reg = SelectKBest(score_func=f_regression, k=3).fit(X, y)

f_reg.transform(X)
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, X_new.shape)

print('X_new.shape:

f_scores = f_reg.scores_
f_pval = f_reg.pvalues_

print('f_scores: ', f_scores)

print('f_pval: ', f_pval)

X.shape: (20640, 8)

X_new.shape: (20640, 3)

f_scores: [1.85565716e+04 2.32841479%9e+02 4.87757462e+02 4.51085756e+01
1.25474103e+01 1.16353421e+01 4.38005453e+02 4.36989761e+01]

f_pval: [0.00000000e+000 2.76186068e-052 7.56924213e-107 1.91258939%e-011
3.97630785e-004 6.48344237e-004 2.93985929e-096 3.92332207e-011]

B IFIS4EEBE (Recursive feature elimination, RFE)
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X, y = ds.fetch_california_housing(return_X_y=True)

X = X[:100, :]
y = y[:100]
print('X.shape:

v

, X.shape)

f_imp = RFE(Cestimator=SVR(kernel='1l1inear'), n_features_to_select=3,

step=1).fit(X, y)

X_new = f_imp.transform(X)
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print('X_new.shape: ', X_new.shape)

f_ranking = f_imp.ranking_
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f_support = f_imp.support_

print('f_ranking: ', f_ranking)

print('f_support: ', f_support)

X.shape: (100, 8)

X_new. shape:
f_ranking:

f_support:

(100, 3)
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