














Appearance 
Model

State Model







Image in a 
sequence

Low-
dimensional 

“state”

Noise inherent 
to the system

Output matrix



PC 1 PC 2

PC 3 PC 4

Each of these is 1 
column of C.

There are q of them 
(first 4 shown here).



U-hat is a matrix of 
the first q columns of 

U

V-hat is a matrix of the 
first q columns of V, and 
sigma-hat is a diagonal 

matrix of the first q
singular values
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