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标价

预计价格
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$ K+ 
A的买⼊价

系统估价

B的买⼊价
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 1 问
 

 2  
 
 

x1, x2, x3

y = w1x1 + w2x2 + w3x3 + b
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 n  
 n  

   

w = [w1, w2, …, wn]
T, b

x = [x1, x2, …, xn]
T

y = w1x1 + w2x2 + … + wnxn + b

y = ⟨w, x⟩ + b
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输⼊

计算在这⾥发
⽣

输出
输出到下⼀层
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竞
ℓ(y, ̂y) =

1

2
(y − ̂y)

2

y ̂y
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6
 

 
指  

 n 
X = [x1, x2, …, xn]

T
y = [y1, y2, …, yn]

T
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ℓ(X, y, w, b) =

1

2n

n

∑
i=1

(yi − ⟨xi, w⟩ − b)
2

=
1

2n
y − Xw − b

2

w*, b* = arg min
w,b

ℓ(X, y, w, b)
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 ∂

∂w
ℓ(X, y, w) =

1

n
(y − Xw)

T
X

∂

∂w
ℓ(X, y, w) = 0

⇔
1

n
(y − Xw)

T
X = 0

⇔ w* = (XTX)
−1

XTy

X ← [X, 1] w ← [
w

b]

ℓ(X, y, w) =
1

2n
y − Xw

2
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影 n 拿  
竞  

影  
影
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