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SINGULAR VALUE DECOMPOSITION ( SVD )

A = UIVT
; I diagonal , V.V orthogonal

man

Left singularvectors :
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Extended synthesis : Ax = b

A : The following conditions are
nxn equivalent :

1) A-
"
exist

,
i.e.
,
A is invertible

2) at A =/ 0

3) The columns are linearly independent

4) The rows are linearly independent

5) Ax = b has a unique solution
for all b

6) Ax = 0 has a unique solution 4=0

7) Zero cannot be an eigenvalue .



Geometric Interpretation
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Central Topics :

(1) Computations ; definitions

A- + B ; AB j LAB )T

(2) Linear systems

→ classification of solutions
→ counting them
→ rank

(3) PA = LU

(4) Ax = Xx ; A
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