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Linear Model



Linear Model



Linear Regression 

In statistics, the most common occurrence is in connection with 
regression models and the term is often taken as synonymous 
with linear regression model.



Least Square 

A mathematical procedure for 
finding the best-fitting curve to a 
given set of points by minimizing 
the sum of the squares of the 
offsets. 

Residuals are the vertical 
distances between the data 
points and the corresponding 
predicted values. 

Solving the least squares problem:

since



Matrix 



Geometrical Interpretation



Probabilistic Interpretation

■ Let us assume that the target variables and the inputs 
are related via the equation:



Likelihood and Cost Function



Likelihood



ML Estimation 

It implies that: 
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Logistic Regression



A Simple Classification Problem 
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Sigmoid Function



Equations



Application



小象学院：互联网新技术在线教育领航者

– 微信公众号：小象学院

联系我们


