Machine Learning

Principal Components Analysis

1. Basics
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SVD:
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2. Model
input:
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optimization:
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solution:
u is the principal eigenvector of > =

The k-th component:

1o 2
U(g) = argmax|,||=1 EHXWH

the eigenvectors of >.:



U= luy ug) - U
| | |
output:
ulye
ul z(®
y = | P | et
_’“'<Tk>f”(i) _
recover.
_
g k
r=U "l = Zu(z)gz
0 7=1
| 0
3. TODO

1. Optimization
2. Calculating the SVD



