
Least Squares Fitting of Data

Question: What line y = c +mx best fits the data
(x1, y1), (x2, y2), ..., (xn, yn)?

In the best of all worlds, all the data points would lie on the line:

c +mx1 = y1
c +mx2 = y2

...
...

...
c +mxn = yn

Considering this as a linear system for unkowns c and m, in matrix form it
is 

1 x1
1 x2
...

...
1 xn
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A

[
c
m

]
︸ ︷︷ ︸

x

=


y1
y2
...
yn


︸ ︷︷ ︸

b
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