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Strang Chapter 7 – The Singular Value Decomposition

Course notes adapted from N. Hammoud’s NYU lecture notes.
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Example

Sipp A E Msx i rk A 2

then
rk a At 2 rkATA 2

FI.am EE
of AAt
3 zero e values countingmultiplicities
counting mumplicitia

8 zero e mins

Ignoring multiplicities the e values of
AATand ATAare

the same



The Eigenvalues of  ATA and AAT



Example



The Connection between U and V



How to find the SVD Decomposition?



Example



Bases of  the Four Fundamental Subspaces using the SVD



The Matrix V



The Matrix U



Summary and Examples


