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Available Models / ParametersAvailable Models / Parameters

names(getModelInfo()) # available models
modelL​ook​up(​mod​el=​'gbm') # parameters

Cross validationCross validation

fitControl <- trainControl(
 ​ ​ ​ ​method = "​cv",
 ​ ​ ​ ​number = 3)

Data prepar​ationData prepar​ation

# for xgboost
train_mm <- as.dat​a.f​ram​e(m​ode​l.m​atr​ix(​‐
log​_Sa​lePrice ~ .-1,
 ​ ​ ​ ​dat​a=s​ubs​et(​train, select = -c(Sal​‐
ePrice, Id))))
label_​train <- train$​log​_Sa​lePrice

Parameter tuningParameter tuning

gbm.grid <- expand.grid(n.trees=c(2000, 5000),
 ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​shr​ink​‐
age​=c(​0.01, 0.005),
 ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​n.m​ino​‐
bsi​nnode = c(10,50),
 ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​int​era​‐
cti​on.d​ep​th=​c(7​,10))

 

Fit modelFit model

model_gbm<-train(x = train[,vars], y =
train[,'log_SalePrice'],
 ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​method = 'gbm',
 ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​trC​ontrol =
fitCon​trol,
 ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​ ​tun​eGrid =
gbm.grid)

Model evaluationModel evaluation

print(model_gbm)
plot(m​ode​l_gbm)
model_​gbm​$be​stTune
model_​gbm​$re​sults
varImp​(object = model_gbm)
predic​t(m​ode​l_gbm, test_data)

By mitchtmitcht
cheatography.com/mitcht/  

Not published yet.
Last updated 20th February, 2018.
Page 1 of 1.

 
Sponsored by CrosswordCheats.comCrosswordCheats.com
Learn to solve cryptic crosswords!
http://crosswordcheats.com

http://www.cheatography.com/
http://www.cheatography.com/mitcht/
http://www.cheatography.com/mitcht/cheat-sheets/r-modelling
http://www.cheatography.com/mitcht/
http://crosswordcheats.com

	R modelling Cheat Sheet - Page 1
	Available Models / Parameters
	Fit model
	Cross validation
	Model evaluation
	Data prepar­ation
	Parameter tuning


