VBPCApy

Observed entries inform a variational low-rank model.
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Filled = observed

Variational low-rank model

Latent scores and loadings
Bias, observation noise and ARD priors
Approximate posterior covariances

Dashed = missing

Predictions

Reconstruction / transform

Model assessment

Convergence diagnostics

Predictive means and variances Rank / held-out checks

Fitting uses observed entries. Uncertainty is a variational approximation.
Coverage and rank recovery need checks for the intended data and observation

assumptions.



