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“Sparse” PCs objective



A 1st “sparse PC direction”



Multiple “sparse PC directions”



Non-negative matrix factorization objective



Possible precise formulations 



Fundamental limitations



Archetypal analysis



Optimization problem



Limitations



Independent Component Analysis set-up 



ICA objective



ICA objective cont.



Estimating A and K-L divergence 



Estimating A and K-L divergence cont. 



ICA matrix optimization problem



Approximate ICA objective criterion



ICA interpretation


