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1. Calculate the covariance™® matrix of the original
feature set.

2. Find the eigenvectors and eigenvalues of this
covariance matrix.

3. Order the eigenvectors according to the
magnitude of their eigenvalues.

4. The eigenvector v, will show the direction of
maximum variance within the data set.
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Summary

PCA is a dimensionality reduction technique.

PCA finds the new feature set which retains maximum variance.
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minimizes
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- New features are linear - New features are linearly
transformations of original uncorrelated
features
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Lewis Lehe http://setosa.io/ev/principal-component-analysis/
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