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Roadmap

● Math review
○ Probability

○ Linear algebra

○ Optimization

○ Matrix calculus



Math Review

● Slides reference
○ Jeff Howbert, 

https://courses.washington.edu/css490/2012.Winter/lecture_slides/02_math_ess
entials.pdf

○ Xinkun Nie, 
http://cs229.stanford.edu/notes2020fall/notes2020fall/TA-slides1.pdf

○ Hristo Paskov, 
http://snap.stanford.edu/class/cs246-2014/slides/LinAlgSession.pdf

https://courses.washington.edu/css490/2012.Winter/lecture_slides/02_math_essentials.pdf
https://courses.washington.edu/css490/2012.Winter/lecture_slides/02_math_essentials.pdf
http://cs229.stanford.edu/notes2020fall/notes2020fall/TA-slides1.pdf
http://snap.stanford.edu/class/cs246-2014/slides/LinAlgSession.pdf






































































Sample variance vs Variance (Why N-1?)

Proof & Explanation:https://en.wikipedia.org/wiki/Bessel%27s_correction

https://en.wikipedia.org/wiki/Bessel%27s_correction


































































Thank you!
Q & A


