






Sales ≈ f (TV, Radio, Newspaper).

  

X =    ,X  is called the input vector.⎝
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f f (x) = E(Y ∣X = x)
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2

Te = {x  , y  }  i i i=1
M



MSE  =Te Ave  [y  −i∈Te i  (x  )]f̂ i
2

Te = {x  , y  }  i i i=1
M



f  (x  ) =1 1 β  +0 β  x  1 1

f  (x  ) =2 1 β  +0 β  x  +1 1 β  x  2 1
2

f  (x  ) =3 1 β  +0 β  x  +1 1 β   2 x  1



f  (x  ) =1 1 1.2 + 0.5x  1
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f  (x  ) =1 1 1.2 + 0.5x  1 ⟹ MSE  =Val 30

f  (x  ) =2 1 1.5 + 0.2x  +1 0.2x  1
2 ⟹ MSE  =Val 20

f  (x  ) =3 1 1.0 + 0.6x  −0.2  1 x  1 ⟹ MSE  =Val 40
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E[(y  −0  (x  )) ] =f̂ 0
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