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ABSTRACT

Training a Supervised Machine Learning model involves several

stages. In the first stage, the data is passed via model, creating pre�

dictions (forecasts). The next stage is to compare these forecasts

with factual values (ground truth). The final stage is optimizing

the model by minimizing a certain cost function. The model

improves that way. Occasionally, an input sample contains many

columns. Using each column in a model leads to problems, the

curse of dimensionality. At that rate, it is necessary to be selective

about functions. We will embrace Principal Component Analysis

(PCA), that is one of the main ways to reduce the dimensionality

of data, losing the least amount of information.
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A. Eigenvector Decomposition 
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B. Performing SVD on a data matrix 
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