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SVD (Singula Value Decomposition) :

generalizes the spectral theorem

for symmetric matrices :
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Proof : Imagine this is true---
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ADT e iRmem is symmetric

(DAT)" = LAT LAT - AAT



- 4-

most &DU
,
some ding D.-

One application !

5
.
= T23 --

. &minim
,ms

Gives a "low rank approximation"

of A

Idea of typical application !

A : pixels conomical),
picture

I
of

SVD , plus top for Urs&
↳ small

gives
a good approximatio toA



picture ( ord
-

12
d

picture F
& : i

!

&- And
pictron +

but each picture an element of IR&
dxn

.

To each picture ,
we have

( * i , Yi)
input
- * output

feature list what we hopeFor



- 11-

nEl
11X - Th + /I wal

~ E * is a minimizer ,

then

X dom

&=12 million
,

n= 1001000,n



-

Class Ends
-

w + - (x X+(d) X * Y
-

dad sysatrix

⑪

Lectura 10 : Kerral methods


