
E9 205 Machine Learning for Signal Processing

24-09-2018
Probabilistic PCA and Non-linear 
Regression

Instructor - Sriram Ganapathy (sriramg@iisc.ac.in.in)

Teaching Assistant - Akshara Soman (aksharas@iisc.ac.in)

mailto:sriramg@iisc.ac.in
mailto:aksharas@iisc.ac.in


Probabilistic PCA 



Probabilistic PCA - EM Algorithm



Probabilistic PCA 

• Missing Data Problems

• Probabilistic Interpretation of PCA

• Useful for Classification



Regularization in Least Squares



Regularization in Least Squares


