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SVD (cont.)



Remember: SVD



Bijective Map between Row space and Column 
Space



Choose a basis



Choose a basis

m



Singular Values and Singular Vectors



Singular Values and Sigular Vectors



Singular Values and Sigular Vectors



Singular Values and Sigular Vectors



Singular Values and Sigular Vectors



Singular Values and Sigular Vectors



Singular Values and Sigular Vectors



Pseudo-inverse



Pseudo-inverse



Pseudo-inverse



Pseudo-inverse



SVD for tall and fat matrices



How to find singular values and singular vectors



Obtain SVD from Eigendecomposition



Obtain SVD from Eigendecomposition



SVD, Rank, Column Space, Row Space, Null 
Sapce



Problems with full SVD



Skinny (thin) SVD



Thin (Skinny) SVD



Compact SVD


