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1. Sci-kit LearnP Linear Regression

model = sklearn.linear_model.LinearRegression(fit_intercept=True,
normalize=False, copy_X=True, n_jobs=1).fit(X, y)

sklearn.linear_model.LinearRegression - scikit-learn 0.19.1
documentation

This parameter is ignored when fit_intercept is set to False. If True, the
regressors X will be normalized before...

scikit-learn.org
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2. statsmodels

model = statsmodels.regression.linear_model.OLS(Y, x)

Linear Regression - statsmodels 0.8.0 documentation

Linear models with independently and identically distributed errors, and for errors with
heteroscedasticity or...

www.statsmodels.org
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3.SciPy

slope, intercept, r_value, p_value, std_err =
scipy.stats.linregress(x, y)

scipy.stats.linregress - SciPy v1.0.0 Reference Guide

Two sets of measurements. Both arrays should have the same length. If only x is given (and y=None),
then it must be a...

docs.scipy.org

M A ENY SciPy WE Library » {ERUEIE L1 For Stat / Math W » {45 Science
[A] Engineering WEDHAE » (BFHL/DH > RNBESNEEE ©
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In [1]: import matplotlib.pyplot as plt
In [2]: import pandas as pd
In [3]: okun = pd.read_excel('okun.xls"')

In [4]: okun.head()

out[4]: gnp  |un
0]1626.4 3.733333
1]1655.53.666667
211665.1(3.766667
311669.0 [ 3.833333
411643.8|4.666667
In [5]: okun['%schange gnp'] = okun['gnp'].pct_change() * 100
In [6]: okun['%schange_un'] = okun.un - okun.un.shift(1)
T 71. Aliin hAaadlY
medium_sklearn_ols.ipynb hosted with ® by GitHub view raw
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fil !

linreg = sklearn.linear_model.LinearRegression(...)

WEAZ A E save — 1 LinearRegression WBf class ¥ linreg [& o & BEGHE %
KA —{EN linreg BE Linear Regression Model Wi o 2 &% fit FIEE data
A2 o IR document & FLEF

fit(X, y, sample_weight=None)
X : numpy array or sparse matrix of shape [n_samples,n_features]
y : numpy array of shape [n_samples, n_targets]
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In [1]: dimport matplotlib.mlab as mlab
import matplotlib.pyplot as plt
import numpy as np
import pandas as pd

In [2]: okun = pd.read_excel('okun.xls"')
okun['%schange gnp'] = okun.gnp.pct_change() * 100
okun['%schange un'] = okun.un - okun.un.shift(1)
okun = okun.dropna()
okun.head()

out[2]: gnp un %change_gnp [ %change_un
1[1655.5|3.666667 | 1.789228 -0.066667
2|1665.1(3.766667 | 0.579885 0.100000
3]1669.0 | 3.833333|0.234220 0.066667
4)1643.8(4.666667 | -1.509886 0.833333
5]1638.6 [ 5.866667 | -0.316340 1.200000

In [3]: okun['predicted gnp'] = 0.8502 + okun['%change un'] * -1.809
7

medium_error.ipynb hosted with ® by GitHub view raw
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medium_ols.ipynb hosted with * by GitHub

[1]:

[2]:

[3]:

[4]:

[5]:

[6]:

import matplotlib.pyplot as plt
import pandas as pd
okun = pd.read_excel('okun.xls"')

from scipy.stats import linregress

import statsmodels.api as sm

/usr/local/lib/python3.5/dist-packages/statsmodels/compat/pa
ndas.py:56: FutureWarning: The pandas.core.datetools module
is deprecated and will be removed in a future version. Pleas
e use the pandas.tseries module instead.

from pandas.core import datetools

okun[ '%change _gnp'] = okun['gnp'].pct_change() * 100
okun['%change _un'] = okun.un - okun.un.shift(1)
okun = okun.dropna()

slope, intercept, r_value, p value, std err = linregress(oku
n['%change _un'].values, okun['S%schange gnp'].values)

print("r-squared:", r_value**2)

r-squared: 0.495337954797
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Linear Regression

"An approximate answer to the right problem is worth a good deal more
than an exact answer to an approximate problem.”...

towardsdatascience.com

Mathematics of simple regression

This is the estimated standard deviation of the error in estimating the
mean. Notice that it is inversely proportional...

people.duke.edu

Data science with Python: 8 ways to do linear regression and
measure their speed

We discuss 8 ways to perform simple linear regression in Python ecosystem.
We gloss over their pros and cons, and show...

medium.freecodecamp.org
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