


Section 6.5

Least Squares Problems





Outline

• The method of least squares

• Application to best fit lines/planes

• Application to best fit curves









Least squares solutions
Example

Find the least squares solutions to Ax = b for the following A and b:
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Best fit lines

What does the best fit line minimize?

1. the sum of the squares of the distances from the
data points to the line

2. the sum of the squares of the vertical distances
from the data points to the line

3. the sum of the squares of the horizontal distances
from the data points to the line

4. the maximal distance from the data points to the
line
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Least Squares Problems
More applications

Determine the least squares problem Ax = b to find the best parabola
(quadratic function of x) for the points:

(0, 0), (2, 0), (3, 0), (0, 1)




