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Part 2.

Exercise 1. See Section 8.5.2 of the poly.

Exercise 2.
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(3) The gradient of L is zero for

w = (XTX)−1XT t .

For each i,
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is convex (as a polynomial of degree two in w1, . . . , wD, with positive coefficients for the
w2

j , no double product wj1wj2). The function L is convex as a sum of convex functions.
So this point is the absolute minimum of L.


