The Initial Data Set

Rhode Island

e Matrix M; contains ¢ column vectors, mq through me.

My = [ mi mo ... mec |

e Taking the SVD of M; gives us

T I S o B R
My = [Uy Ut][ 0 it][vt Vil
where U; contains the k left singular vectors of M; cor-
responding to its largest singular values, which are the

orthonormal basis vectors of the desired subspace.



