
 
1 Eigenvalue Decomposition

Definition 1 Eigenvalue A EIR we say that XEIR is an eigenvalue

of A if there exists some non zero vector VEIR.tl
such that
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2 Singular Value Decomposition SVD

Thm2 Let AERm there exists orthorgnal matrix

VERMA and VEIR't such that mtn
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Thm3 Low rank approximation
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