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Variational Formulas:

f(u) = llDc-J112
,
ACIM

~

arbitrary

& (n + ev) = f(u) + E Term
, +"Termz

where Setting

Term, Zi

glu) = (Di. * epher symmetric

g(n +2) = g(u) + E Term , +2Termz

Term
,

= 2 · (An)
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Algebra :

2 + 0
,
2 + 0(54

Bo + Bie + 0(a)= sterm
,

+ 0(34

where

Term,
O) GoB: GiBo

[Termi=)]
Rem ! If B , O ,

Then Term,
8, = 0

Exercise : Say B ..O ,
twhat are

Term
,,
Terme in

Go + G ,
E + 2 -5 + 0(3)

-

??
Bot B2(2 + 0(E3)
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Good news : All Sept homeworks

were done very
well

,
the writing

was crystal clear.

Specific comments Friday or during
the reading break

Exercise sections : A
,
B
,
C done

D in progress

E-apps of

spectral decomp,
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2 applications

① (D) · In
Ryla): .

②
y = u

,
+ UzX +nyX

find best U
.,U2 . My -IR that

is a good model for data

IR2Y CY Xana) ·(x343)
"

I xixmiym)
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Vie (m)

Y = u , + UzXi + hzX
↑

approx as good as possible

"least
sequires

"

E : Error (u ..un ,us)

-( + axiux)
b A * % 2

=() u
.(i) ·u
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Harmal Equations

(·

·
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#
Can easily discord

,

add
,
then

slightly

(different : ()
↑ slightlyent

3xb system

Claim ! This is minimizing //Du -5/12

A[:
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So

minim/
=> he is a monimum

the VP-IR"

· (A (Du .5)) = 0
then we must have

AT (A -5) = 0
= (n= A) = A 5
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Cf regression

Ridge Regression :

↓ Clarge

flul : 1/Bu .51 + Clut

mund

=(
d 3

d 10
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-*
f(t) ↓
11 An-JI1 + CIII-oll
wa already know

f( + (i) = flulta
term

, "Olay

Term,
= 25. (DT (Du .51)
+ 25- (I(( -x)

min/max = A An-Ab) = J
- (( - 8)


