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Multiple Linear Regression
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EXAMPLE 14.2 Multiple Linear Regression
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QR Factorization

- stable than normal equation method

- Matlab
Idea:
Lo Awn= QR
Q: orthonormal colums (i.e. QT-Q =1, QT = Qi)
R: upper-triangular matrix with r; > 0.
2. y=Qb
3. Rx=y

Note. Modified Gram-Schmidt Method




