








































































Homework 8 Solution

Has v7 12.3 given 2b sb bm bm

min max bit

min many bit Ix bully
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Recall

Regression LeastSquare

71 x I bi as x

my 1lb Ax11

AX b might not be solvable

ATAX Atb normal equation
always solvable

x ̅ A'A Atb if ATA exists

L regression min
Xin xm

bi aijx

min Ib Axl
min Iti

Ibi Iaijxjl tii i

St tis bi Ʃaijxf ti
j



Regression min
max bi I aijxj

min 1lb Axl

min S

st bi Iai x 38

Ibi I aijxjl so for all i

Outlier
Note that
L is leastsensitive
to outlier

LN is mostsensitive
to outlier

Solution from student


