4 A B @SowczonSwe @
259 plot(ridge.cv)
260 ridge.cv.pred = predict(ridge.cv, newx = X.v[,-1], s = ridge.cv§lambda.min)
261 ridge.cv.mse = mean((datiSy[ver] - ridge.cv.pred)A2)
262 mse = c(mse, list(ridge.cv = ridge.cv.mse))
263 ridge.cv.mae = mean(abs(datiSy[ver] - ridge.cv.pred))
264 mae = c(mae, list(ridge.cv = ridge.cv.mae)) cle 133 obs. of 8 variables
o cleDec 133 obs. of 13 variables

266
cleQuint 133 obs. of 8 variables
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g:: PRSI T §eeeemme e S Large Im (12 elements, 49.5 MB)
270' ; B o7 7 m Large Tm (14 elements, 49.5 MB)
271 library(glmnet) e ist of 3

272 gr'id = l0rseq(-5, 3, 13ﬂgth=500) obs. of 3 variables

133 obs. of 2 variables

g‘;’z ;ﬁ:g';sg;m:t(x.s.rid[,—lj. datiSy[stima.rid], alpha = 1, lambda = grid, standardize = FALSE)# dataset ridoti num [1:8, 1:8] -0.1825 0.6345 0.2336 0.0992 -0.4467 ...
275 #5elezione manuale di lambda
num :8, 1:5] 5.586.09000 ...
nm f1+0 1-77 2 EIN N NN

var = "lambda”, label = T)
num [1:8, 1:6] -3.63 0000 ...

276 lasso.pred = predict(lasso, newx = X.c[,-1])

277 prr = apply((datiSy[conv] - Tasso.pred)A2, 2, mean)

278 plot(log(lasso§lambda), err, ylab = "Errore", xlab = expression(log(lambda)))
’9 (lambda.opt = lasso$lambda[which.min(err)])
)
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= 1, lambda = grid, standardize = FALSE)# dataset ridotto i
' a ol : 5 |
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