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U,D,V
subject to  U'U = I
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CDEIBRERERTZ L IZE>T, ZHU,D Mo
TERREE U2 b & ORI KIS BERE GRS
ZENTEE. 2T, AAFETIEZIOMEZEE X,
Ty U RERERE R [14) D X S WZEBU, D,V YA 2
D ZIZHFTE7LTY RALRZELT S, A7)
ALEFLI—FE2HAVWTEHLZH DA Algorithm
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Algorithm 1 Proposed Algorithm

Input: R, A, U, Do), V(o)

l+0
repeat
2
Uiiaq) « argmin HR—UD VTH ’UTU:I }
(1+1) Ue%TXK{ (OMOY|™S K
2
D(41) « argmin {HR—UUH)DVJ)H D:diagonal}
DeRKXK F

Calculate V™P by evaluating a proximal operator
Vii41) + ColScale (VtP)

I+ 1+1
until convergence
return (Uqy, Doy, Vi)

Algorithm 2 Solve Procrustes Problem

Input: R, D), V)

2
Output: argmin {HR - UD(I)VJ)H ’UTU = IK}
UeRT XK F
BtmP R‘/(l)-D(l)

pxQT YP ptmp

return PQT
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ATHIRE TR B OV B3 R 12 K o T % 0D Ry B S i
EHETHI LN TES. £/, D ’Eﬂﬁgg)&ﬁiﬁ(tﬁﬁ
Ltk &, BATSAL|R - Vg DV diag (D)
BT 2N IRBEBTH B 728, T ORISR IR 1%
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2
argmin { HR — U(Hl)DV(lT) H ‘D : diagonal}
diag(D) F

— diag (U RV )-
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