Introduction.

Notation, Definitions & Basic notions. We introduce here basic notations that we will be using
throughout this part. Large parts are taken from standard literature inspired by Matrix Computations
by golub2013matrix, and Probability: Theory & Examples by Rick durrett2019probability. Norms and
Inner Product definition[Euclidean Norm] Let || - ||z :2— [0,0) denote the Euclidean norm defined for all
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d €o and © = {21, 29, -+, x4} €% as: align ||z||p = D7, 23



