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Outline

The Singular Value Decomposition (SVD) is a matrix factorization
that has many applications, including: 

• Information retrieval, 
• Least-squares problems, 
• Image processing,
• Dimensionality reduction.
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Eigenvalue decomposition
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Formal definition of the SVD
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Formal definition of the SVD
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SVD properties
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SVD properties
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SVD in terms of eigenvalues
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Matrix norms
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SVD in terms of rank 1 matrices
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Energy interpretation and approximation error


