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Motivation
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Least Squares
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Least Squares

y1 = ax1 + b
y2 = ax2 + b
y3 = ax3 + b
y4 = ax4 + b
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Overdetermined
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Least Squares
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Least Squares
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Data Fitting Example

fit: y = a x^2 + b x + c

x -1 0 1.5 3

y 3 1 3 8

np.linalg.lstsq(A, b)
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Data Fitting Example
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NumPy Illustrated: 
The Visual Guide to NumPy
Lev Maximov


