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Sammanfattning

I denna uppsats ska vi behandla &mnet Icke negativ Minstakvadrat
Optimering, Nonnegative Least Squares (NNLS). Vi kommer att un-
derstka om det gar att reducera antalet modellpunkter i tva dataset.
Syftet med att minska antalet modellpunkter dr att de berdkningar
som genomfors med dataseten gar snabbare att genomféra med féarre
modellpunkter. Viktigt &r ocksa att inte férlora signifikant noggrannhet
i resultaten da vi minskar antalet modellpunkter. I detta arbete kom-
mer NNLS beskrivas kortfattat, resultat kommer att redovisas fran
NNLS optimeringen och diskuteras. NNLS fungerar genom att med
hjalp av en algoritm hitta de virden pa en vektor x som minimer-
ar minstakvadratfunktionen och med hjilp av denna vektor skapa ett
nytt viktat dataset med farre modellpunkter.
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Abstract

In this thesis we are going to use Nonnegative Least Squares Opti-
mization to investigate if it is possible to reduce the number of model
points in two datasets to be able to save time. We will start with a
massive dataset from a insurance company, we are going to optimi-
ze this dataset and reduce the number of model point without loosing
significant accuracy. The aim of this thesis is to do this with the Nonne-
gative Least Squares (NNLS) method. We are going to describe NNLS
briefly, results and conclusions from the NNLS optimization are going
to be shown and discussed. NNLS works in the following way, given a
dataset and a set of observed values we are going to find a nonnegative
weight vector by an algorithm. Namely we are going to find the values
of the vector & which minimizes the least squares function and use
these weights to create a new dataset with less model points.





