Professor Daniel Drucker’s Calculation for the proof of Eckart-Young (page 75)
Gilbert Strang, Linear Algebra and Learning from Data

The matrices A, C, and R have dimensions mxn, mxk and kxn. Set E = ||[A—CR||% = Z Z {(A-CR),s}>.
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Page 75 had the transpose of the correct 9F/JR. Fortunately still okay since we set OE/OR = 0 and can safely
transpose 0.



