




A block diagonal matrix is a partitioned (‘block’) square matrix

that the main-diagonal partitions are square matrices and all

off-diagonal partitions are zero matrices.



Keep in mind that V is orthogonal (V-1 = VT so VTV = I).





Vectors v are unit

eigenvectors of ATA. 

The product Avi

may be zero! 



i, not 1!





















change of signal









Geometrical interpretation.



Graphical effects in 

different vectors.



















(ATA)vk+1 = λk+1vk+1 = 0, 

since λk+1 = 0.


