
Section 6. 10.8
Principal component Analysis
PCI

PCA gives us :
- Dimensionality Reduction
-
PCA space

-
what things are similar

and

different ?
Applications :

- Identification
- classification
- Recommender Service
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* zeromean for each feature
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* sort ✓ by eigenvalues
# Limited totop K columns of V
based on the eigenvalues

W = [ V, Vz - - . Via ]

Y=④ Y=i
- The PCA space-

• Y has smaller dimension than X .

• y is a linear
combination of D data .

• Y shows the Principal component

of the data .



To wauuiehuctxinsion : [mtTM]
* Reverse the steps
I = D t.ie I =D tu
Y = DW Y = W 'D
D= Y WT D= W Y
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