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Obviously an unfair question

Nonetheless we believe data in the wild

is structured maybe guessable
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Compactly rank r decomposition
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More sophisticated model
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Goal in low rank approximation LRA

MakeUnexplained A_OUT as small as possible
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Interpretation let U u ur no
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Also possible for rectangular tall I orthonormal
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Interpretation SVD sends Ax
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Special case symmetric matrix ME Rad
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Even more special if AE RI already

Mis positive semioefinite PSD
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Both PSD eisuectors give SVD ofA
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Goal recover U to high accuracy

toed suppose U I X 720008242
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But really strong

what if only X Z 1.142
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