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(a) Original matrix M (b) Low-rank L (rank = 1) (c) Sparse matrix S= M — L

Sparse matrix S = M - L
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Figure 2: Matrix decomposition M = L 4+ S with rank-1 background: original data M,
low-rank background L, and sparse anomaly S.
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Figure 4: Matrix decomposition under Case 2 (assumed background of rank 2):

M=L+S.
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