
Math 19b: Linear Algebra with Probability Oliver Knill, Spring 2011

Lecture 20: Data fitting

People make all kind of statistics. Here is one about the number of kills

in the Rambo series.

Assume we would have want to know how many bad good guys will

be killed by bad guys in Rambo IV and we know the data for Rambo

I,II,III. To find out, we have to find the best linear fit through the points

(0, 0), (1, 1), (2, 37).

1r + 1s = 0

2r + 1s = 1

3r + 1s = 37

~x = (a, b). The best solution ~x∗ to A~x = ~b. is ~x∗ = (ATA)−1AT~b.

Write down the matrix A and AT .

What is ~b and AT~b.

Find (ATA) and its inverse.

Compute ~x∗ = (ATA)−1AT~b

What line rx+ s best fits the data?

What would the predicted loss of good guys for Rambo V be?


