Example (continued)

We see that the normal equations and their solution are:

(2 8- (8]~ 3L 8- 12

ATA ATb (ATA)-1 ATb

Therefore the closest vector to b in the column space of A and the error
involved are:
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squared error = ||e||* = 51 —15 = 0 =1
1] |o 1
The relative error is then ||e|| / ||b]| = 1/v42 =~ 15.43%.
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