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Summary: Linear Least Squares (Chapter 8)

Basic: y = v1 + v2x
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(Exercise 8.17)
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General

Error Function:
E(v) = ||Av − y||22 (8.12)

Moore-Penrose Solution:
v = A+y

where
A+ ≡ (ATA)−1AT (8.25)

QR Solution (GS version):
Rmv = ym (8.22)

where Rm = GTA, ym = GTy, and G = GS(A)

SVD Solution: A = UΣVT

A+ = VΣ−TUT (Exercise 8.7)


