
The LINEST function is the best way to obtain a linear regression in Excel. 
This is shown in the next slide. 

You may also use a trendline on a graph. The trendline is actually implementing
LINEST. It gives you a slope and intercept, but no error estimate.

Using Excel to calculate fits to a line



Use the Trendline function
To obtain a fit to a plotted line





The LINEST function
LINEST(Y-value, X-value, 1, 1)
Use Ctrl-Shift-Enter
Note that the parameters are given as
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Here we examine the matrix manipulations that are used by LINEST

Using Excel to calculate fits to a line



Define X



Define XT



Calculate XTX



Define Y



Calculate XTY



Calculate (XTX)-1



Calculate (XTX)-1 XTY = b


