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A linear regression model assumes that the regression function is linear in the inputs.
Linear models were largely developed in the precomputer age of statistics, but even in today’s
computer era there are still good reasons to study and use them. They are simple and often
provide an adequate and interpretable description of how the inputs affect the output. For
prediction purposes they can sometimes outperform fancier nonlinear models, especially in
situations with small numbers of training cases, low signal-to-noise ratio or sparse data.
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