Combined L2 Norm of the Factor Matrices

Combined L1 Norm of the Factor Matrices

0.05

0.045

0.04

0.035

0.03

0.025

0.02

0.015

0.01

L Curves for L1 and L2 Regularization

1e-11
.3096€-08

.9811e-07

.5119e-06

0.2

0.4 0.6 0.8 1 1.2
Squared Residual ||A-WH]|2 x10™

(a)

6.3096e-06

.9811e-05
.00025119

.001
.0015849

0.01 A

0.2

0.4 0.6 0.8 1 1.2
Squared Residual ||A-WH]|2 x10™

(c)

[%2]

Combined L1 Norm of the Factor Matrice

Combined L2 Norm of the Factor Matrices

1300

1200

1100

1000

900

800

700

1.

5000

4000

3000

2000

1000

Il Il Il 10
5 2.5 3 35 4
Squared Residual ||A-WH]|2 x10*
(b)
' : : : 16000
0.5 1.5 2 2.5 3 3.5
Squared Residual ||A-WH]|2 x10°

(d)



