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REGRESSION
• For classification the output(s) is nominal

• In regression the output is continuous

– Function Approximation

• Many models could be used – Simplest is linear regression

– Fit data with the best hyper-plane which "goes through" the points
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REGRESSION
• For classification the output(s) is nominal

• In regression the output is continuous

– Function Approximation

• Many models could be used – Simplest is linear regression

– Fit data with the best hyper-plane which "goes through" the points

– For each point the differences between the predicted point and the actual 
observation is the residue
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SIMPLE LR
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𝐻𝑒𝑖𝑔ℎ𝑡 = 𝛽଴ + 𝛽ଵ 𝑊𝑒𝑖𝑔ℎ𝑡 

XY 10  

HOW DO WE "LEARN" PARAMETERS

• For the 2-d problem (line) there are coefficients for the bias and the independent variable (y-
intercept and slope)

• To find the values for the coefficients which minimize the objective function
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MULTIPLE LR
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𝑠𝑎𝑙𝑒𝑠 = 𝛽଴ + 𝛽ଵ 𝑝𝑟𝑖𝑐𝑒 + 𝛽ଶ 𝑝𝑟𝑜𝑚𝑜 + 𝛽ଷ 𝑎𝑑

X Y
𝑌 =  𝑋 • 𝛽

HOW DO WE "LEARN" PARAMETERS

• Multivariate Linear Regression
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NON LINEAR REGRESSION

What lines "really" best fit each case? – different approaches

Regression 926/08/2021

EVALUATION METRICS
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