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Principal Component Analysis

“ First M eigenvectors of data covariance matrix
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PRML - C. Bishop (Sec. 12.1)



PCA
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PRML - C. Bishop (Sec. 12.1)



PCA - Reconstruction
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PRML - C. Bishop (Sec. 12.1)



Whitening the Data
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PRML - C. Bishop (Sec. 12.1)



