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EM for probabilistic PCA, M=10, 6000 threes

0 10 20 30 40 50 60
EM-for-PCA iteration

10−6

10−4

10−2

100

sin
(la

rg
es

t p
rin

cip
al

 a
ng

le
)

dotted: rate ¸M+1=¸M

M=1

M=5

M=10


