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Gtoussian _motel for PCA
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Truacated  SVD
SUD & some sbadad (ear alse.l*rz n ethel

D k & D
Matrx | kN K[ f‘\[ |
N Nt;rnx. ~ N Duﬂnwl - k ﬂwnéqj
- reprasent g
T the featuse
X =~ U S V 4
¢ o |
f’rvjédwl T V' same a5 in
(If X m\‘wd)
K runbes
rqr-&;ut'y*q
deta  clen

e

Wty / net $liprize . com /

MLPR 207 (17 (&



Truncated SVD

2

% PCA via SVD,
% for zero-mean X:

[U, S, V] = svd(X,

U =U(, 1:K);
S = S(1:K, 1:K);
V =V(, 1:K);
X_kdim = UxS;
X_proj = UxS*V’;
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