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Overdetermined Systems, Least Squares 
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Underdetermined/Overdetermined

In some texts, under-/over-determined simply means  less/more equations 
than unknowns. 



Linear measurements



Noisy linear measurements



What is the best solution?
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Length of a vector



Length of a vector - complex case



Best solution?



Least Squares Solution



Geometric Interpretation



Orthogonal vectors



Least Squares
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