Supervised Learning: the Deterministic Approach
Linear and Augmented Regression Model

November 8, 2022
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numpy: hstack, loadtxt,reshape

matplotlib.pyplot: contour,legend,scatter,savefig

scipy.linalg: inv,pinv

sklearn.linear_model: fit, linearRegression,predict,score
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% x1 x2 yl(class 1) y2(class 2)

5.7185079e+000 4.6558322¢-001 0.0000000e+000 1.0000000e+000
3.1257550e-001  3.3040069e+000 1.0000000e+000 0.0000000e+000
7.8441113e+000 1.5223391e+000 0.0000000e+000 1.0000000e+000
5.0310260e+000  2.0959290e+000 0.0000000e+000 1.0000000e+000
2.0760526e+000  4.9329206e+000 1.0000000e+000 0.0000000e+000
1.5802831e+000 2.3814360e+000 1.0000000e+000 0.0000000e+000
4.7541203e+000 3.2158553e+000 0.0000000e+000 1.0000000e+000
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import numpy as np
import scipy.linalg as LA
import matplotlib.pyplot as plt

# 1. load data
data_dir = ’../Data/’
D = np.loadtxt(data_dir + ’la_2.txt’, comments=’%’)

# 2. Scatter plot

# --- define attributes for the scatter plot

s = 30 # define the size of markers

# define the colors of markers according to group value 0, 1
# colors = D[:,2]

# colors = [’red’ i1f 1 == 0 else ’blue’ for 1 in D[:,2]]
colors = [[1,0,0] if i == 0 else [0,0,1] for i in D[:,2]]

plt.scatter(D[:, 0], D[:, 1], c = colors, s = s, \
marker = ’0’, alpha = 0.5)

plt.grid(True)

plt.savefig(”../ImgOut/la3.eps”, format=’eps’)

plt.show()
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Idx = (D[:,2]==0)
plt.plot(D[Idx, 0], D[Idx, 1], ’ro’,\
alpha = 0.5, label = ’Group._A’)

Idx = (D[:,2]==1)
plt.plot(D[Idx,0], D[Idx,1],’bo’, \
alpha = 0.5, label = ’Group.B’)

plt.legend(), plt.grid(True)
plt.xlabel(’$X_1$’), plt.ylabel(’$X_2$7)
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len(D[:, 0])

np.hstack((np.ones((n, 1)), D[:, 0:2]))
D[:, 2]

LA.inv(X.T @ X) @ X.T @ y.T
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# Draw a linear regression line
X np.array([1.5, 4.5])
y = =(b[0] - 0.5 + b[1] * x) / b[2]

plt.plot(x, y, lw=3)
plt.show()
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from sklearn.linear_model import LinearRegression

# Linear Regression by sklearn

Mdl = LinearRegression()# FETL# 1) linear regression model
MAl.fit(X, y) # #EfTfEET (Bo@ )

# R2 = Mdl.score(X, y) # R-square

intrcp = Mdl.intercept_ # {Liif455E : betad

coeffs Mdl.coef_ # # {LzT45 5 : betal, beta2,

# Draw a regression line
X = np.array([-3, 5])
f = -(intrcp - 0.5 + coeffs[0] * x) / coeffs[1]

plt.plot(x, f, lw=3)
# Calculate testing error

y_hat = Mdl.predict(X) # FEHIE:T & # & 1H
y_pre [1 if i > 0.5 else 0 for i 1in y_hat] # Ff4d¥:E

plt.title(”Accuracy.in.training.is.{:.2f}”.format( \
100 x np.mean(y_pre == vy)))

plt.xlabel(”$X_1$”), plt.ylabel(”$X_2$")

plt.show()
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Accuracy in training is 73.00
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# Augmented regression line by a contour line at 0.5
x1l = D[:, 0:1] # n x 1 vector
X2 D[:, 1:2]
X np.hstack((np.ones((n, 1)), \
X1, X2, x1 * X2, X1 **x 2, X2 **x 2))
y = D[:, 2:3]
b = LA.pinv(X) @ y # pseudo inverse

f=(
lambda x: b[0]
+ b[1] * x[0]
+ b[2] * x[1]
+ b[3] * x[0] * x[1]
+ b[4] * x[0] **x 2
+ b[5] * x[1] **x 2)
xx = np.linspace(x_min, Xx_max, nx)

np.linspace(y_min, y_max, ny)
X, Y = np.meshgrid(xx, yy)
Z = f([X, Y1)

<
<
1

contours = plt.contour(

X, Y, Z, levels = [0.5], colors="g”, linestyles="--")
plt.title(”Linear._and_Augmented_Regression.lines”)
plt.show()
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Linear and Augmented Regression lines

° L 2P Misclassification rate
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54 LinearRegression 8 F A4 ME BN RERUBIER ISR > frkthsede—4E » ZRE
TEFTEHTERIGERS o THIRE ISRV ZORIERE X B IR - FiLl s b Ee
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Mda = LinearRegression()
xl, x2 = D[:, 0:1], D[:, 1:2]
X = np.hstack((np.ones((n, 1)), \
X1, X2, x1 * X2, X1 **x 2, X2 **x 2))
Mda.fit(X, vy)

VORFAHRIETHIEORN (AR S B 15U (Logistic Regression) « 5555 2 & " B{ZZBUE(
IS T4E o
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y_hat = Mda.predict(X)

# convert y_hat to group number 0, 1

y_pre = [1 if i > 0.5 else 0 for i 1in y_hat]
misclassification_rate = 1 - np.mean(y_pre == vy))
# FIED Yl 5T Y 2 8

intrcp = Mda.intercept_

coeffs = Mda.coef_

print(intrcp)

print(coeffs)

fElE 9 2KE - MNEAEERAE Y 77 SRR AR — 7 PLap M B s A - 1
s R EHWAEARE - EAREEHVERE > GRS - AFRAEHY
HE AR E 9 FVERME la_3. txt s3pkiElsr (EEBT 8:2) » {5/ (kA &R
3 il AN R ([ A A A - R SRBEHIER o Z1% > A S5/ A H“‘”T’E%
B WANEZ A - HEERHEHRE A R SR 2546 1E -

54N 8 9 Hr A AEL TR A £ R B AE legend #LIH] o iSEAE/INFOE 0 — Y
plot [EJE r] LAFE SR E N label {55 legend AYiGH &R - (Hi2¥f contour
BN > W2H label S{E#E R 28 - W0y 7T A% T FIREHE -

% #@#l linear regression line
plt.plot(x, f, lw=3, \
label = ’{:.4f}’.format(1 - np.mean(y_pre == vy)))

% %l augmented regression line
contours = plt.contour(
XX, YY, Z, levels = [0.5], colors="g”, linestyles="--
)
contours.collections[0].set_label(\
*{:.4f}’ . format(l - np.mean(y_pre == vy)))

plt.legend(title = ”Misclassification.rate”)
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e
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W > RIEEREE| E—fRofRsR - e i AR LB RE I e A &
FHRERRILHVENE o MREBATRAVERHE M B Ay HIET - BE S PTE2HHINS
HFTLE ©

- ERRHBE AN 2 B o oy SRRl E] ? A4 o FRERVEEREEN TR
Z=(ayl

. REITTHERME 5 S 5 BEAY RS (Bivariate Normal Distribution ) »
i 5 R B U B HY - R EBERETAAMKRNE - REITH A BE T
mS 7 qfe] AR E AR R IERVERIE ? BEEE RV E 42 7] 275 T HIRE 20 -
R BRI AR E W8 58 B H ARV RIS » FOP S8 ~ IR IR B AR oy
A Es

ny = 200, Ng = 200

import numpy as np
import matplotlib.pyplot as plt
from scipy.stats import multivariate_normal

nl, n2 200, 200
ml, m2 np.array ([0, 0]), np.array([4, 1])
Covl = np.array([[1, 0], [0, 1]1])

Cov2 = np.array([[1, 0.2], [0.2, 1]])
mvnl = multivariate_normal(mean = ml, cov = Covl)
mvn2 = multivariate_normal(mean = m2, cov = Cov2)

A, B = mvnl.rvs(nl), mvn2.rvs(n2)
X = np.vstack((A, B))
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y = np.hstack((np.zeros(nl), np.ones(n2)))

np.savetxt(’demo_data.txt’, np.c_[X, y]l,\
fmt = 7%.4f_%.4f_%d”, header = ”X1.X2.y”)

colors = [’red’ if i == 0 else ’blue’ for i 1in y]

plt.scatter(X[:, 0], X[:, 1], \
c=colors, s=30, marker=70")

plt.grid(True)

plt.show()

AR AR E R DL txt BRI EFAE demo_data.txt > HE
WEEE X, X, BEAEHE S v 3£ 400 &R} > WAESE /T P TC
5 (header) - A RERIHTHUGEIXIE 10 Fiw o

31 e ..= ®
. o ’v [ ]
d it e

° a. i "fﬁé.‘.'o q * %
0 - s.‘iih:"i.s .= -."..g:- #..:.‘: ‘=o.
cSBpdene o s,

-1 oe i"'i. i ® ®° e ®
o D o0 o o
‘ e
_2 c oo ©
°
-2 0 2 4 6

10: FRAE i {1 2 B RR A LB e i

6. 45 AT (logistic regression ) & S DAGR M B f1 e 2R Al B A By o B A
RIECEWAEE - MR DU B (R R 0 B2 1 AVBFAES - (H2ERT
LHECR AR FAERS > e BT RS o RELE S A TUREES > DUgE ST
AR AR Ry &0l - 2050 (8) LAREEF4H 1 Ry -

In <%> = Bo + B X1 + B2 Xs (3)
Hrrp FRHAP—(EERZ AR > 7R
ePotP1X14+B2X2
p(Xh X2) -

1 4 ePo+BiXi+B2X>2
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Linear and Augmented Regression lines
8 1 Misclassification rate
m—(0.0900
-—- 0.0650
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21 ° Se ®
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