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Abstract: In this work we propose a method for estimating the
mean values of a large m X n noisy matrix where variance of noise is
unknown. Consider the observed matrix X = M + oA, where M is
a m X n deterministic matrix and A is a m X n random matrix with
i.i.d mean zero variance one entries, and ¢ an unknown constant. We
consider two estimators for the variance of noise, o, and give upper
bound on their mean square error. With the estimation of variance
in hand, we use USVT algorithm proposed by Chatterjee to estimate
the mean values of the noisy matrix. Finally we give upper bound
on the mean square error of the estimation of all the entries of the
matrix. We do not put any assumption on the rank of the matrix M
but the error bound of our estimator depends on the nuclear norm
of M.



