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I .  WHAT IS REGULARIZATION?  
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II .  L1 (LASSO) VS L2 (RIDGE) REGRESSION / REGULARIZATION  

 

We don’t dwell with Math in this manuscript. (just ignore the formulas) 

We won’t be explicitly going into the details of how the Penalty Term controls Regularization.  

The deeper math can be found here https://online.stat.psu.edu/stat508/lesson/5/5.4  

 

ELASTIC NET REGRESSION = L1 + L2 MIXTURE 

https://online.stat.psu.edu/stat508/lesson/5/5.4
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A. L1 (LASSO) REGULARIZATION 
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B. L2 (RIDGE) REGULARIZATION 
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III .  LASSO VS RIDGE VS ELASTIC NET REGRESSION USING PYTHON  

https://www.alvinang.sg/s/L1_Lasso_and_L2_Ridge_and_Elastic_Net_Regression_using_Python_
by_Dr_Alvin_Ang.ipynb  

https://www.alvinang.sg/s/boston_housing_data.csv 

 

A. STEP 1: IMPORT DATASET 

 

1. IMPORT LIBRARIES 

 

https://www.alvinang.sg/s/L1_Lasso_and_L2_Ridge_and_Elastic_Net_Regression_using_Python_by_Dr_Alvin_Ang.ipynb
https://www.alvinang.sg/s/L1_Lasso_and_L2_Ridge_and_Elastic_Net_Regression_using_Python_by_Dr_Alvin_Ang.ipynb
https://www.alvinang.sg/s/boston_housing_data.csv


8 | P A G E  

COPYRIGHTED BY DR ALVIN ANG 

WWW.ALVINANG.SG 

2. IMPORT DATASET 
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B. STEP 2: TRAIN TEST SPLIT 
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C. STEP 3: LINEAR REGRESSION 

1. IMPORTING LINEAR REGRESSION AND TRAINING THE LINEAR 

REGRESSION MODEL 

 

 

2. PREDICTING THE TEST SET USING LINEAR REGRESSION MODEL 
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3. GETTING LINEAR REGRESSION MSE 

 

 

4. GETTING THE LINEAR REGRESSION COEFFICIENTS 
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D. STEP 4: L1 – LASSO REGRESSION 

1. GETTING LASSO MSE 

 

2. GETTING LASSO COEFFICIENTS 
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E. STEP 5: L2 – RIDGE REGRESSION 

1. GETTING RIDGE MSE 

 

2. GETTING RIDGE COEFFICIENTS 
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F. STEP 6: ELASTIC NET REGRESSION 

 

1. GETTING ELASTIC NET REGRESSION 
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2. GETTING ELASTIC NET COEFFICIENTS 
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G. STEP 7: WHICH ISBEST? 
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IV.  CONCLUSION 

A. L1 LASSO 

• CAN ZERO OUT USELESS FEATURES and keep only the useful ones… 

• In other words, Lasso can be used for Feature Selection! 

• Meaning, you can use Lasso if you wish to remove USELESS FEATURES 

 

B. L2 RIDGE 

• WILL NOT ZERO OUT FEATURES! 

• Meaning, Ridge will keep most features (even though it will lessen its weight / importance). 

• Use this if you WANT to KEEP ALL features. 

 

C. WHICH ONE TO USE? 

• Hard to determine. 

• Need to run Python code and test using different Lambda/Alpha values to check. 

• Lowest MSE wins! 
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