Lecture 27/

Wednesday, March 11, 2020
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}D ,FCL):- A‘x_, where A is an nxn madie. Fad f",
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@*_)* = C,

€D = prc*,
We see that cunjugak brawspore belhaves like -l-afc('»\a Mverte or -n‘qlcmj
frantpote. Webl,  these propesties, the equallm (n oriage Can be
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‘(]*FVL: (d*f%*x_ J0‘7(.,9 C—F“.
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In e cate, the Mo«(‘c('y (,(IU,J) = (x, ,(,r(y)) bacomen

@\x(ﬁ): (1,, A*b) V‘LJGF“,

whid ¢ a wseful  cdontity.

fo‘me fwmi'w(c,ﬁi;
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% (ngular value docompostion
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ow.u«()(t_, r,(, we wite A~ 2—1724 thei
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Lecture 27 Page 3



There s angther ’(’J/u: o o(em/pom‘\w, hama[j
A = 2 D &* = -Q ‘D&ﬂ

were P and A anr uw’fa{j matnce, ,and D i a o(iajdw[ radfrie
w’d\ reid tudies, Thes s knowm as f«’«jq(qr value o(ecmlpoych“m,l,
Unl:ke A[aaméiz’mhw, 4 mabrice s (indaolmj hom-square mqi‘rz‘cas) LLQ.U‘(
a m\au(a/ value Jecoo«zf«ssu’ﬁ‘m

fingulcur value  decompostom P(“;jf an tvportaid ol tn data comprescan
and  mochine Gearning. SVD @ dilerent fam disgnalaction i that 2
and G are vt naecmn‘(:, the same. Iy 2 awd A im the SVD hggom

fo he qowe t eack oller then SVD i alio Azq(jona/(;}dz‘w«.
Giron 4 wakrin fr, how do we ,j?rno( 2,a,D 7 Tw geneml, @ and

D are {implf— o ,ﬁ'wl. 2 5 a Lo bt ffu‘cl:s to ford 0 some cass,

Frong, He F«)FM‘J@
A= 1DF

we take the njugae fraugpose of bothy  sides
&L Q)Y =@ = adr

Then
AA = (&91)@DE) = ADE - apa’
7’% 39 cx.ad‘(,j qu. agfajoijz%aﬁm q‘,’ AA, T o/z(w wara[,t, wlm we

Jj&.Jm&L’%{ y\«aj(m. Ah‘fﬁ dnd f;rul
Arx = NEN'

thw Q=N ad D-E. I

Then D
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7N

(;2:‘. Ford a {ru_Julqr Va e ch,c/mfﬂ’é‘m ? Pt
A L
A= X (] |
Fiat, we CdecJ*L AR

ol P R M

The mdvr hat two tfovalies A= § ad A=2. Corresponding
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L -l
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