
𝑋઺ = design matrixܡ

parameter vector

This isܠܣ = ܊
The least-squares 

line

Also called a line of 

regression of y on x

regression 

coefficients:0ߚ and 1ߚ
In Figure 1, if the data 

points were on the line, 

then…..

observation 

vector







Residual vector

In some applications, it is necessary to fit data points with something other than 

a straight line.



Suppose we wish to approximate the data by an equation of the form

Example:

Describe the linear model that produces a "least-squares fit" of the data.

Solution:






