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Puc. 1: Source

LA stochastic estimator of the trace of the influence matrix for Laplacian smoothing splines - M.F. Hutchinson, 1990
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Ouexka cnega matpuuybl metogom XXupapa
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Ouexka cnega matpuuybl metogom XXupapa

Metop XKwupapa:
- MNpepwecteennnk metoga XaTumHcoHa, rae sektop w 6epém ns N (0, I) (rayccosckuii).

- Aucnepcus nonyyaetcs HemHoro Bonblue, Hem y XaTumHcoHa (Y XaTHNHCOHA MUHMMAbHAs AUCTEPCHUS ).

Intrinsic dimension (intdim):
Ons cMMMeTprYHON NONOXKUTENBHO ONpeAenéHHON MaTpuLbl A BBOAUTCA MOHATUE

intdim(A) = iil(”i) .

— min ”
‘f 2,4,z PangomusnposanHas nuHeiinas anrebpa
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® MuHuManbHoe 3HayeHne pasHo 1.
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Metop XKwupapa:
- MNpepwecteennnk metoga XaTumHcoHa, rae sektop w 6epém ns N (0, I) (rayccosckuii).
- Aucnepcus nonyyaetcs HemHoro Bonblue, Hem y XaTumHcoHa (Y XaTHNHCOHA MUHMMAbHAs AUCTEPCHUS ).
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Ons cMMMeTprYHON NONOXKUTENBHO ONpeAenéHHON MaTpuLbl A BBOAUTCA MOHATUE
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intdim(A)

® MuHnmanbHoe 3HaqeHne paBHo 1.
® MakcumanbHoe - Npu BCeX CUHIYNsipHbIX (MK COBCTBEHHBIX) 3HAa4YeHNsX paBHbIX, Toraa intdim(A) moxer
poctuyb /rank(A).
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Ouexka cnega matpuuybl metogom XXupapa

Metop XKwupapa:
- MNpepwecteennnk metoga XaTumHcoHa, rae sektop w 6epém ns N (0, I) (rayccosckuii).
- Aucnepcus nonyyaetcs HemHoro Bonblue, Hem y XaTumHcoHa (Y XaTHNHCOHA MUHMMAbHAs AUCTEPCHUS ).

Intrinsic dimension (intdim):
Ons cMMMeTprYHON NONOXKUTENBHO ONpeAenéHHON MaTpuLbl A BBOAUTCA MOHATUE
Tr(A)

® MuHnmanbHoe 3HaqeHne paBHo 1.
® MakcumanbHoe - Npu BCeX CUHIYNsipHbIX (MK COBCTBEHHBIX) 3HAa4YeHNsX paBHbIX, Toraa intdim(A) moxer
poctuyb /rank(A).

C NoMOLLbO 3TOI BENYNHBI MOXHO OLEHNBATb BEPOSITHOCTb DOMBLUMX OTKAOHEHUN CNY4aiHONR OLEHKM Cneaa.
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PanpgomusupoBanubiin SVD

Hanomuum, yto SVD matpuusl A € R™*™:

A=UxVT.

[ns 6onbwnx m u n nonHoe sbiuncnerne SVD sanumaer O(min{mn?, m?n}).

Panpomusuposannbiii nogxop, (Halko et al., 2011):

1. Buibupaem G € R +P) co cayyaiibiMu snemeHTamu.

MapameTp p - oversampling, 4TObObI yMeHbLINTL OLWINOKY.

— min ”
‘f 2,4,z PangomusnposanHas nuHeiinas anrebpa
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