Interpolation Tables

mlumina.interpolation tables

MakeT obbeavHseT OBE HE3aBUCMMbIE TEMbI MOA OAHUM MMEHEM (COBMaAeHME MO PACMOIOKEHMIO
B JlepeBe KoAda, He Mo CMbICY):

1. TableInterpolator — 2D-mHTepnonaumsa TabanyHbIX gaHHbIX.
2. models evaluation.py — obuime yTunmTbl CpaBHeHus/moabopa sklearn-coBMeCcTuMbIX
MoLenen perpeccum (He cBA3aHbl C UHTEPNOAALNENR).

TableInterpolator

from mlumina.interpolation tables import TableInterpolator
interp = TableInterpolator(df, x col="x", y col="y", z col="z")

value = interp.get (4723, 937)
Xg, Yg, Zg = interp.get grid(step x=50, step y=50)
interp.plot surface(step x=50, step y=50)

TableInterpolator(df, x col, y col, z col) :

e copTUpyeT df no x col/y col, CTPOUT PEryasapHylo CeTKy Yyepe3 df.pivot(index=x_col,
columns=y col, values=z col) ;

e [IPOMNYCKWN B CeTKe ( NaN ) 3aNOoJIHAKTCA HYyNAMN — eCJIN NCXOaHaA Ta6n|/|ua
HenoJsiHasg/HeperynsapHas, 3TO MOXKEeT He3aMeTHO UCKA3UTb MHTEepPMnoasaLunio;

e 0O KAanoToOM — scipy.interpolate.RegularGridInterpolator C method="cubic" .

MeToabl:

e get(x val, y val) -> float — 3HadeHue Z B TOYKe.

e get grid(step x=100, step y=100) -> (Xg, Yg, Zg) — perynaspHas CceTKa C 3a4aHHbIM
warom (B egnHuuax X/Y, a He KOJIM4YeCcTBe TOYEK).

e plot surface(step x=100, step y=100) — 3D-rpaduk (matplotlib): scatter ncxoaHbix To4yek
+ MOBEPXHOCTbH.
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models evaluation.py)

O6bwume sklearn-coBmecTuMble ( .fit/ .predict ) yTUANTBI BNa perpeccun, HU4ero cneymnuyHoro
AN NHTEPNoNSaLMN.

from mlumina.interpolation tables import (
evaluate model,
grid_search _model,
compare _multiple models,
compare multiple models ray,
hyperopt search model,
)
from mlumina.interpolation tables.models evaluation import compute regression metrics,

expand_param_grid

( compute regression metrics, expand param grid W param grid to hyperopt space He
PEe3KCMopPTUPYIOTCSA B mlumina.interpolation tables. init  — MMMOPTUPOBATbL HAMpPAMYO U3

mlumina.interpolation tables.models evaluation .)

e compute regression metrics(y true, y pred) -> dict — mse, rmse, mae, r2.

evaluate model(model, X train, y train, X test, y test, metrics=None) -> (model, metrics)

— oby4aeT Mogesib U CHUTAET METPUKK; metrics — None (BCe), CTpOKa (O4HO YMCO) Nan

CMNCOK CTPOK (cnoBapb).

e expand param grid(param grid) — npeBpawiaeT {"param": (start, end, step)} wnm [...] B
SIBHbI CMNCOK 3HaYeHU ans nepebopa (MCNonb3yeTcs BHYTPU grid search model ).

e grid search model(model class, param grid, X train, y train, X test, y test,
metrics=None, optimize metric="mse") -> (best model, best params, best metrics) —
MOJIHbLIN Nepebop CeTKM As9 0QHOro Kaacca Moaesn.

e compare multiple models(model list, X train, y train, X test, y test, metrics=None,
optimize metric="mse") -> (best model, best params, best metrics, best model class) —
model list 3TO [(model class, param grid), ...]; OJ4 Ka>XO0ro KJjacCcCa BbIMOJIHAETCS
grid search model , BbiIOMpaeTcs Ny4WWn NO optimize metric (MeHbLUe — ny4Lle).

e compare multiple models ray(...) — TO X€& CaMOe, HO Ka)XAbl (model class, param grid)
obpabaTbiBaeTcs B oTAeNbHOM Ray-3agave ( ray.put O15 OAHHbIX + @ray.remote
_ray grid search task ). TpebyeT ray.init() 3apaHee, MHaye RuntimeError .

e param grid to hyperopt space(param grid) / hyperopt search model(...) — TOT Xe

nepebop, HO 4Yepe3 hyperopt (TPE) BMecTo nonHoro grid search.

import ray

from mlumina.interpolation tables import compare multiple models ray



from sklearn.tree import DecisionTreeRegressor

from sklearn.linear _model import Ridge

ray.init()

model, params, metrics, model class = compare multiple models ray(
model list=[
(DecisionTreeRegressor, {"max depth": (2, 10, 1)}),
(Ridge, {"alpha": [0.1, 1.0, 10.0]1}),
1,
X train=X train, y train=y train, X test=X test, y test=y test,

optimize metric="rmse",

B kopHeBom README yrnomMunHaeTcs pyHKUUSA evaluate models parallel M Knacc InterpolationTable

— TaKUX UMEH B Koae HeT, cM. known-issues.md.
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