
Orthogonal Procrustes Problem (OPP)

For any Q ∈ Rm×r, the solution
to

min
F

∥F −Q∥2F

s. t. F⊤F = Ir︸ ︷︷ ︸
orthogonal

is
F := UV ⊤

Python implementation:

Q ∈ Rm×r

=

U ∈ Rm×r

×

Σ ∈ Rr×r

×

V ⊤ ∈ Rr×r

À Singular value decomposition on Q = UΣV ⊤

Á Matrix multiplication between U and V

U ∈ Rm×r

×

V ⊤ ∈ Rr×rF ∈ Rm×r

=
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Thanks for your attention!

Any Questions?

About me:
Homepage: https://xinychen.github.io
GitHub: https://github.com/xinychen
How to reach me: chenxy346@gmail.com
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