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Abstract

This is an exercise to remind myself of how to do simple matrix deriva-

tives.

Thomas Minka has an excellent discussion of derivatives of matrices [1]. Let
U ∈ R

n×k, V ∈ R
m×k, and Y ∈ R
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Let Ui be the ith row of U , let Vj be the jth row of V , let Yi be the ith row of
Y , and let V·a be the ath column of V . Then,
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Similarly,
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Note that this does not follow the convention of swapping indices as discussed
in [1].
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