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Matlab

w0_theory = 0.5;
w1_theory = 1;

x1 = linspace(0,1)';
y_theory = w0_theory + w1_theory*x1;

sigma = 0.1;
y = y_theory + sigma*randn(length(x1),1);

   TS1 Page 3    



y_theory = w0_theory + w1_theory*x1;

sigma = 0.1;
y = y_theory + sigma*randn(length(x1),1);

M = length(y);
X = [ones(M,1) x1];

w_ls = pinv(X)*y;
y_hat = X*w_ls;

S

e = y - y_hat;
X'*e
mean(e)
y_hat'*e
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