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ebm_classify Build an EBM classification model

Description

Builds a classification model

Usage

ebm_classify(
X,
y,
num_outer_bags = 16,
validation_size = 0.15,
max_epochs = 2000,
num_early_stopping_run_length = 50,
learning_rate = 0.01,
max_tree_splits = 2,
min_instances_for_split = 2,
random_state = 42

)

Arguments

X features

y targets

num_outer_bags number of outer bags
validation_size

amount of data to use for validation

max_epochs number of boosting rounds
num_early_stopping_run_length

how many rounds without improvement before we quit

learning_rate learning rate
max_tree_splits

how many splits allowed
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min_instances_for_split

number of instances required for a split

random_state random seed

Value

Returns an EBM model

Examples

feature1 <- c(1,2,1,2,1,2,1,2)
feature2 <- c(1,2,1,2,1,2,1,2)
X <- data.frame(feature1, feature2)
y <- c(0,1,1,0,1,0,1,0)
model <- ebm_classify(X, y)

ebm_feature Create ebm_feature

Description

Creates an ebm_feature

Usage

ebm_feature(
n_bins,
has_missing,
feature_type

)

Arguments

n_bins count bins

has_missing has missing

feature_type feature type

Value

Returns an S3 ebm_feature class that contains information about a single machine learning feature

Examples

feature <- ebm_feature(1, FALSE, "ordinal")
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ebm_feature_combination

Create ebm_feature_combination

Description

Creates an ebm_feature_combination

Usage

ebm_feature_combination(
feature_indexes

)

Arguments

feature_indexes

indexes of the features that compose the feature_combination

Value

Returns an S3 ebm_feature_combination class that contains information about a combination of
ebm_feature objects

Examples

feature_combination <- ebm_feature_combination(1)

ebm_predict_proba ebm_predict_proba

Description

Predicts the probabilities of an EBM

Usage

ebm_predict_proba(
model,
X

)

Arguments

model the model

X features
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Value

returns the probabilities for the predictions

Examples

feature1 <- c(1,2,1,2,1,2,1,2)
feature2 <- c(1,2,1,2,1,2,1,2)
X <- data.frame(feature1, feature2)
y <- c(0,1,1,0,1,0,1,0)
model <- ebm_classify(X, y)

proba <- ebm_predict_proba(model, X)

get_interaction_score Get Interaction Score

Description

Get Interaction Score

Usage

get_interaction_score(
ebm_interaction,
feature_indexes

)

Arguments

ebm_interaction

ebm interaction
feature_indexes

feature indexes

Value

Returns an interaction score that indicates the relative benefit of a proposed set of features as inputs
to EBM boosting

Examples

interaction_ptr <- initialize_interaction_regression(
list(ebm_feature(1)),
c(0), c(0), c(0))

interaction_score <- get_interaction_score(interaction_ptr, 0)
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initialize_interaction_classification

Initializes Classification Interaction

Description

Initializes Classification Interaction

Usage

initialize_interaction_classification(
n_classes,
features,
binned_data,
targets,
predictor_scores

)

Arguments

n_classes count target classes

features features

binned_data binned data

targets targets

predictor_scores

predictor scores

Value

Returns an opaque externalptr object that can be passed to the function get_interaction_score to
obtain the interaction score for any given set of features

Examples

interaction_ptr <- initialize_interaction_classification(
2,
list(ebm_feature(1)),
c(0), c(0), c(0))
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initialize_interaction_regression

Initializes Regression Interaction

Description

Initializes Regression Interaction

Usage

initialize_interaction_regression(
features,
binned_data,
targets,
predictor_scores

)

Arguments

features features

binned_data binned data

targets targets
predictor_scores

predictor scores

Value

Returns an opaque externalptr object that can be passed to the function get_interaction_score to
obtain the interaction score for any given set of features

Examples

interaction_ptr <- initialize_interaction_regression(
list(ebm_feature(1)),
c(0), c(0), c(0))
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