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General linear predictor: y Z Wi s + b = w ><+b
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How to choose w and b?
Loss function

Liwb)= 4 i (Wb~ y9)
predicton  frug output “response”
Find (w,b) that minimize L(w,b) (optimization)
Gradient Descen

Function f from R - [ , differentiable
Goal: minimize F
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Fact: Gradient is the direction of steepest ascent; negative gradient of steepest descent.
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How to maximally increase F(u+v)?
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