Solution Set: Linear Regression

The coefficients 3y, B for the best fit line f (x) = B, + [1x are given by [
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Thus, the best fit line is given by
14
f(x)=ﬁ+ﬁx

The predicted value for x = 4is f(4) = % + % -4 =5,
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The coefficients By, 51, B, for the best fit line f(x1, x,) = By + B1x1 + B2x; are given by
Bo
Bi|=&XTX)'XTy.
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Thus, the best fit plane is given by
11 1
f(x,x2) = s ToXxtsx

The predicted value for x = [g] isf(2,2) = 2%.
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