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LINEAR REGRESSION
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Univariate Linear Regression
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Example
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Gradient Descent
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Batch gradient descent:
(Steepest descent)

Stochastic gradient descent: processes one data point at a time



Multivariate Linear Regression
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Closed-Form Solution to Linear Regression
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General Linear Model
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hi[n]: nonlinear function of n



Example: Linear modeling of the SINC function
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Model 2:

Model 1:
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N=50 N=100 N=1000

Data

Linear
Model 1

Linear
Model 2

Example: Linear modeling of the SINC function



Regularization
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L1 Regularization L2 Regularization


