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Singular Value Decomposition and Data Analysis
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1. Introduction to diagonalization and singular value decomposition of matrices and their geometric
interpretations. Related topics including: pseudoinverse, low rank approximation and least
squares. 2. Applications of singular value decomposition and their algorithms, including: image
compressing, principal component analysis, independent component analysis and linear
discrimination analysis.
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14:00 - 17:00 | Linear Transformation, Diagonalization

17:00 - 17:40 | Practice Session

14:00 - 17:00 | Singular Value Decomposition, Image Compression
17:00 - 17:40 | Practice Session

14:00 - 17:00 | Principal Component Analysis

17:00 - 17:40 | Practice Session

14:00 - 17:00 | Independent Component Analysis

17:00 - 17:40 | Practice Session

14:00 - 17:00 | Linear Discriminant Analysis, Selected Topics
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17:00 - 17:40 | Practice Session
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1. Gilbert Strang. Linear Algebra and Learning from Data. Cambridge Press 2019.

2. Mark H. Holmes. Introduction to Scientific Computing and Data Analysis. Springer 2016.
3. J. Nathan Kutz. Data-Driven Modeling & Scientific Computation. Oxford Press 2013.
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