Linear Algebra for Computer Science

Lecture 17




Projection and Least Squares Solution
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Projection and Least Squares Solution
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General Projection Matrix




The Special 1D Case
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Properties of the Projection Matrix




Properties of the Projection Matrix
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Properties of the Projection Matrix




Rank and Column Space of the Projection
Matrix
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Dimensions of the Projection Matrix
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Projection into the embedding space R"™
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The orthonormal case
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The orthonormal case




Orthogonal Matrix
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Change of basis
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Change of basis
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Change of basis
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Change of basis




Orthogonal Subspaces
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