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Singular Value Decomposition.
For a matrix A

,
its singular value decomposition is the

factorization
A= UEXT where :

· U andV have orthonormal columns

· Z is diagonal w/ positive entries
Outline :

Let A be an nxm matric. Then
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Geometry.
The worth of the singular value decompositionlinear combinations

,

take's in figuringout which directions
,
i.e., upmost of the variability in the matric A.
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