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Given data points (z,y): (0,1),(1,—1),(2,4),(3,2). We want to fit these 4
points with the line y = max + ¢. Find the line that best fits the data points
in least-squares sense uising the method of normal equations.
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By fhe method of normal eguatiors
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By convention, we always choose the positive values for
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Compute the Cholesky factorization of: [ ok
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Example Solving Linear System with Cholesky

To solve Az = b when A is symmetric positive definite:

Factor A = LLT
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by = an/ly = —15/3 = -5 Solve Lw = b for w (forward substitution)
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|—) AA = symmetric positive definile
wite ATA = LLT

L = Jw Solving Linear System with Cholesky
]11 - i - i m o To solve Az = b when A is symmetric positive definite:
o m 6 0 2. Solve Lw = b for w (forward substitution)
— - 3. Solve LTz = w for z (back substitution)
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