PCA A

1. Pata Presentation

data-driven features extraction method
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2. The logic of PCA = H
The original data dimension is p. We can lower p
by removing the relevant dimensions and leave x XA
the irrelevant ones.
X IS X \
] N
o * L0 A
maximize the projection variance L '
{ i >‘\ # \ }X
minimize the reconstruction cost A st #19
W
( ﬁuool Prp]edion)
, '
AN A
1D
X (et ?,,,ol @14;0(,.[7[4)
200 [ g




WMaximize Porjection Variance
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wminimize reconstruction cost = minimize the information loss
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