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needed is the data’s data values. The problem is that I don't know how to make a
model that is not only suitable for my data but also for any data I might receive in

the future. Therefore I cannot use this model for classification. As of now my
approach is to project the data into a numpy array, specify the algorithm and the
parameters and then try to fit the model to this new array. The algorithm is scikit-
learn's Lasso I don't know if this is a viable way to approach the problem. I also do

not know how to save the best fit for future data, nor how it can be applied to
classify a new data set. Is there a way to directly train a model based on data?
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your data. As for saving the best fit, you can do that by setting a custom scorer to
the estimator. Here's an example using lasso: import numpy as np from

sklearn.linear_model import Lasso # generate some data
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