
principal component analysis

principal component analysis (PCA) is a widely used statistical technique in data analysis and
dimensionality reduction. It transforms a large set of correlated variables into a smaller set of
uncorrelated variables called principal components, which capture most of the variance in the
original data. This method is essential in fields such as machine learning, image processing, finance,
and bioinformatics, where dealing with high-dimensional data is common. PCA helps improve
computational efficiency, reduces noise, and reveals the underlying structure in complex datasets.
This article provides a comprehensive overview of principal component analysis, including its
mathematical foundations, practical applications, advantages, limitations, and implementation steps.
The subsequent sections explore these topics in detail to facilitate a clear understanding of PCA and
its role in data science.
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Understanding Principal Component Analysis
Principal component analysis is a linear dimensionality reduction technique that simplifies complex
datasets by transforming them into a set of new variables. These new variables, known as principal
components, are linear combinations of the original features and are ordered by the amount of
variance they explain in the data. PCA reduces redundancy by converting correlated features into
uncorrelated components, making it easier to visualize and analyze high-dimensional data. It is
considered an unsupervised learning method since it does not require labeled data for
implementation. The primary goal of PCA is to retain as much information as possible while reducing
the number of variables.

Key Concepts of PCA
The core concept behind principal component analysis involves variance and covariance. Variance
measures the spread of data points, while covariance indicates how two variables change together.
By identifying directions (principal components) along which the variance is maximized, PCA
captures the most significant patterns in the data. Each subsequent principal component is
orthogonal to the previous ones, ensuring no redundancy. This orthogonality property guarantees
that the extracted components are linearly independent, which simplifies the interpretation and
further analysis.



Dimensionality Reduction
Dimensionality reduction is one of the main purposes of principal component analysis. High-
dimensional datasets often suffer from the "curse of dimensionality," where the complexity increases
exponentially with the number of features. PCA mitigates this by projecting the data onto a lower-
dimensional space defined by the top principal components. This projection retains the essential
characteristics of the data while discarding noise and less informative dimensions. Reduced
dimensions facilitate faster computations, improved visualization, and better model performance in
machine learning tasks.

Mathematical Foundations of PCA
The mathematical foundation of principal component analysis is rooted in linear algebra and
statistics. PCA involves computing eigenvalues and eigenvectors of the covariance matrix derived
from the dataset. These eigenvectors represent the directions of maximum variance, while the
eigenvalues quantify the amount of variance explained by each principal component. The process
transforms data from its original coordinate system into a new coordinate system defined by these
eigenvectors.

Covariance Matrix Calculation
The first step in PCA is to standardize the dataset by centering it around the mean. Then, the
covariance matrix is computed to evaluate the relationships between variables. The covariance
matrix is a square matrix where each element represents the covariance between pairs of features.
This matrix captures how variables vary together and is essential for identifying the principal
components.

Eigenvalues and Eigenvectors
Eigenvalues and eigenvectors of the covariance matrix are critical to principal component analysis.
Eigenvectors represent the directions in the feature space along which the data varies the most,
while eigenvalues indicate the magnitude of this variance. Sorting eigenvalues in descending order
allows identification of the most significant components. Selecting the top k eigenvectors forms the
basis for the reduced feature space, ensuring that the principal components capture the majority of
the dataset's variability.

Explained Variance
Explained variance is a measure used to understand how much information each principal
component holds. It is calculated by dividing the eigenvalue of a principal component by the sum of
all eigenvalues. This ratio helps determine the number of components to retain for dimensionality
reduction. Typically, components that together explain around 90-95% of the variance are chosen,
balancing information retention and simplification.



Applications of Principal Component Analysis
Principal component analysis is applied across a broad spectrum of disciplines to tackle challenges
associated with large and complex datasets. Its ability to reduce dimensions while preserving
essential information makes it invaluable in various practical contexts.

Machine Learning and Data Preprocessing
In machine learning, PCA is often used during data preprocessing to reduce feature space
dimensionality. This reduction improves model training speed and can enhance predictive
performance by eliminating noisy or redundant features. PCA is also instrumental in unsupervised
learning tasks such as clustering and anomaly detection.

Image and Signal Processing
PCA is widely employed in image compression and facial recognition systems. By transforming
images into principal components, it is possible to represent them with fewer data points without
significant loss of quality. Similarly, in signal processing, PCA helps separate noise from meaningful
signals, improving analysis accuracy.

Finance and Economics
Financial analysts use principal component analysis to identify patterns in stock prices, interest
rates, and other economic indicators. PCA assists in portfolio management by revealing underlying
factors that influence asset returns, facilitating risk assessment and diversification.

Bioinformatics and Genomics
In bioinformatics, PCA assists in analyzing gene expression data by reducing thousands of gene
variables into a few principal components. This simplification aids in identifying significant
biological patterns and clustering similar samples for disease diagnosis and treatment research.

Advantages and Limitations of PCA
Understanding the strengths and weaknesses of principal component analysis is essential for
effective application and interpretation of results. PCA offers numerous benefits but also has
inherent limitations that must be considered.

Advantages

Dimensionality Reduction: Efficiently reduces the number of variables, simplifying datasets
without substantial information loss.



Noise Reduction: By focusing on components with the highest variance, PCA filters out noise
and irrelevant features.

Improved Visualization: Enables visualization of high-dimensional data in 2D or 3D spaces.

Uncorrelated Components: Produces orthogonal principal components, eliminating
multicollinearity issues.

Computational Efficiency: Reduces computational cost in machine learning models by
lowering feature dimensions.

Limitations

Linearity Assumption: PCA assumes linear relationships between variables, limiting its
effectiveness on nonlinear data structures.

Interpretability: Principal components are linear combinations of original variables, which
can be difficult to interpret in practical contexts.

Variance-Based Importance: PCA prioritizes components based on variance, which may not
always correspond to features of interest.

Sensitivity to Scaling: The results of PCA depend on proper data normalization and scaling.

Outlier Sensitivity: Outliers can disproportionately influence principal components, affecting
the analysis.

Implementing Principal Component Analysis
Implementing principal component analysis involves several methodical steps to ensure accurate
and meaningful results. These steps include data preparation, covariance matrix computation, eigen
decomposition, and selection of principal components.

Step-by-Step Process

Standardize the Data: Normalize features to have zero mean and unit variance to ensure1.
equal contribution.

Compute Covariance Matrix: Calculate the covariance matrix to understand feature2.
relationships.

Calculate Eigenvalues and Eigenvectors: Perform eigen decomposition to identify principal3.



components.

Sort and Select Components: Rank eigenvalues and choose top components that explain4.
sufficient variance.

Transform Data: Project original data onto the selected principal components to obtain5.
reduced dimensions.

Tools and Libraries
Numerous software libraries and tools facilitate the implementation of principal component analysis.
Popular programming languages such as Python offer libraries like scikit-learn, NumPy, and pandas
that provide built-in PCA functions. These tools simplify the process, allowing for quick
experimentation and integration into data analysis workflows. Additionally, statistical software like R
includes PCA capabilities with visualization options to aid interpretation.

Best Practices
When applying principal component analysis, it is crucial to follow best practices for optimal results.
This includes preprocessing data to handle missing values and outliers, choosing the right number of
components based on explained variance, and validating the transformed data with domain
knowledge. Understanding the context of the dataset and the objectives of analysis ensures that PCA
contributes meaningfully to decision-making and insight generation.

Frequently Asked Questions

What is Principal Component Analysis (PCA)?
Principal Component Analysis (PCA) is a dimensionality reduction technique that transforms a large
set of variables into a smaller one that still contains most of the information in the large set by
identifying the directions (principal components) that maximize variance in the data.

How does PCA help in data analysis?
PCA helps by reducing the dimensionality of data, which simplifies visualization, reduces
computational cost, removes noise, and helps to identify patterns and relationships between
variables.

What are the main steps involved in performing PCA?
The main steps are: 1) Standardize the data, 2) Compute the covariance matrix, 3) Calculate
eigenvalues and eigenvectors of the covariance matrix, 4) Sort eigenvectors by eigenvalues in
descending order, 5) Select top k eigenvectors to form a feature vector, and 6) Transform the
original data using this feature vector.



When should PCA not be used?
PCA should not be used when interpretability of original variables is crucial, when variables have
non-linear relationships, or when the data contains categorical variables without proper encoding, as
PCA assumes linear relationships and continuous data.

What is the difference between PCA and Linear Discriminant
Analysis (LDA)?
PCA is an unsupervised method that focuses on maximizing variance without considering class
labels, while LDA is a supervised method that tries to maximize the separation between known
classes.

How do you decide the number of principal components to
keep?
The number of principal components is typically chosen based on the explained variance ratio, by
selecting enough components to retain a high percentage (e.g., 90-95%) of the total variance in the
data.

Can PCA be used for feature extraction in machine learning?
Yes, PCA is commonly used for feature extraction to reduce dimensionality, improve model
performance, and prevent overfitting by transforming the original features into principal
components.

How does PCA handle correlated variables?
PCA effectively handles correlated variables by combining them into principal components, which
are uncorrelated linear combinations that capture the maximum variance, thus reducing redundancy
in the data.

Additional Resources
1. Principal Component Analysis by Ian T. Jolliffe
This book is considered a seminal text in the field of principal component analysis (PCA). It provides
a comprehensive introduction to the theory and methodology behind PCA, including its
mathematical foundations and practical applications. The author covers various extensions and
related techniques, making it suitable for statisticians, data scientists, and researchers.

2. Applied Principal Component Analysis by Shashi Shekhar and Sanjay Chawla
Focused on practical implementation, this book bridges the gap between PCA theory and real-world
applications. It includes case studies from diverse fields such as image processing, bioinformatics,
and finance. Readers will benefit from step-by-step tutorials and software examples that facilitate
hands-on learning.

3. Pattern Recognition and Machine Learning by Christopher M. Bishop
While not exclusively about PCA, this authoritative machine learning textbook contains a thorough



chapter on linear dimensionality reduction techniques, including PCA. It explains PCA in the context
of probabilistic models and covers advanced topics like kernel PCA. The book is well-suited for
advanced students and practitioners interested in machine learning.

4. Matrix Computations by Gene H. Golub and Charles F. Van Loan
This classic text offers deep insights into the matrix algebra underlying PCA and other numerical
methods. It’s particularly useful for readers who want to understand the computational aspects of
PCA, such as singular value decomposition. The book is highly technical and best suited for those
with a strong mathematical background.

5. Data Reduction and Error Analysis for the Physical Sciences by Philip R. Bevington and D. Keith
Robinson
This book provides a practical introduction to data analysis techniques, including PCA, in the context
of physical sciences. It explains how PCA can be used for noise reduction and data compression. The
text includes examples and exercises that help readers apply PCA to experimental data.

6. Elements of Statistical Learning: Data Mining, Inference, and Prediction by Trevor Hastie, Robert
Tibshirani, and Jerome Friedman
A widely referenced book in statistics and machine learning, it discusses PCA as part of
unsupervised learning methods. The authors present PCA with clear mathematical derivations and
demonstrate its use in exploratory data analysis. The book also explores related techniques like
multidimensional scaling.

7. Pattern Classification by Richard O. Duda, Peter E. Hart, and David G. Stork
This authoritative text on pattern recognition includes a detailed section on feature extraction and
dimensionality reduction, where PCA is prominently featured. It explains how PCA can improve
classification performance by reducing data dimensionality. The book is rich with examples and
practical guidance for implementing PCA in classification tasks.

8. Multivariate Statistical Methods: A Primer by Bryan F.J. Manly
This primer introduces a variety of multivariate techniques, with PCA as a core topic. The book is
designed for beginners and emphasizes interpretation of PCA results in practical scenarios. It also
covers related methods like factor analysis and canonical correlation, making it a useful resource for
social scientists and biologists.

9. Kernel Methods for Pattern Analysis by John Shawe-Taylor and Nello Cristianini
This advanced text explores kernel-based extensions of PCA, such as kernel PCA, which enable
nonlinear dimensionality reduction. It provides theoretical background as well as algorithmic details,
suitable for readers interested in cutting-edge machine learning techniques. The book is ideal for
researchers and graduate students working with complex, high-dimensional data.
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  principal component analysis: Principal Component Analysis I.T. Jolliffe, 2006-05-09
Principal component analysis is central to the study of multivariate data. Although one of the earliest
multivariate techniques, it continues to be the subject of much research, ranging from new
model-based approaches to algorithmic ideas from neural networks. It is extremely versatile, with
applications in many disciplines. The first edition of this book was the first comprehensive text
written solely on principal component analysis. The second edition updates and substantially
expands the original version, and is once again the definitive text on the subject. It includes core
material, current research and a wide range of applications. Its length is nearly double that of the
first edition. Researchers in statistics, or in other fields that use principal component analysis, will
find that the book gives an authoritative yet accessible account of the subject. It is also a valuable
resource for graduate courses in multivariate analysis. The book requires some knowledge of matrix
algebra. Ian Jolliffe is Professor of Statistics at the University of Aberdeen. He is author or co-author
of over 60 research papers and three other books. His research interests are broad, but aspects of
principal component analysis have fascinated him and kept him busy for over 30 years.
  principal component analysis: Principal Components Analysis George H. Dunteman, 1989-05
For anyone in need of a concise, introductory guide to principal components analysis, this book is a
must. Through an effective use of simple mathematical-geometrical and multiple real-life examples
(such as crime statistics, indicators of drug abuse, and educational expenditures) -- and by
minimizing the use of matrix algebra -- the reader can quickly master and put this technique to
immediate use.
  principal component analysis: Advances in Principal Component Analysis Fausto Pedro
García Márquez, 2022-08-25 This book describes and discusses the use of principal component
analysis (PCA) for different types of problems in a variety of disciplines, including engineering,
technology, economics, and more. It presents real-world case studies showing how PCA can be
applied with other algorithms and methods to solve both large and small and static and dynamic
problems. It also examines improvements made to PCA over the years.
  principal component analysis: Principal Component Analysis Parinya Sanguansat,
2012-03-07 This book is aimed at raising awareness of researchers, scientists and engineers on the
benefits of Principal Component Analysis (PCA) in data analysis. In this book, the reader will find the
applications of PCA in fields such as energy, multi-sensor data fusion, materials science, gas
chromatographic analysis, ecology, video and image processing, agriculture, color coating, climate
and automatic target recognition.
  principal component analysis: Principal Component Analysis Handbook Rebecca Cross,
2015-02-19 This book on Principal component analysis (PCA) is a significant contribution to the field
of data analysis. PCA involves a statistical procedure which orthogonally transforms a set of possibly
correlated observations into set of values of linearly uncorrelated variables called principal
components. The aim of this book is to enhance knowledge of scientists, engineers and researchers
regarding the advantages of this technique in data analysis and includes information on the uses of
PCA in distinct fields like multi-sensor data fusion, ecology, energy, agriculture, climate, image and
video processing, gas chromatographic examination, color coating, materials science and automatic
target identification.
  principal component analysis: Three-mode Principal Component Analysis Pieter M.
Kroonenberg, 1983
  principal component analysis: Principal Component Analysis Rebecca Cross, 2015-03-20
The aim of this book is to enhance knowledge of scientists, engineers and researchers regarding the
advantages of principal component analysis in data analysis. Principal component analysis involves a
statistical procedure which orthogonally transforms a set of possibly correlated observations into set
of values of linearly uncorrelated variables called principal components. This book elucidates the
uses of PCA in distinct fields like face recognition, and image and speech processing. The book also
covers core concepts and novel techniques in data analysis and feature extraction.



  principal component analysis: Factor analysis and principal component analysis Di
Franco, Marradi, 2013
  principal component analysis: Principal Component Analysis Virginia Gray (Writer on
mathematics), 2017
  principal component analysis: Nonlinear Principal Component Analysis and Its
Applications Yuichi Mori, Masahiro Kuroda, Naomichi Makino, 2016-12-09 This book expounds the
principle and related applications of nonlinear principal component analysis (PCA), which is useful
method to analyze mixed measurement levels data. In the part dealing with the principle, after a
brief introduction of ordinary PCA, a PCA for categorical data (nominal and ordinal) is introduced as
nonlinear PCA, in which an optimal scaling technique is used to quantify the categorical variables.
The alternating least squares (ALS) is the main algorithm in the method. Multiple correspondence
analysis (MCA), a special case of nonlinear PCA, is also introduced. All formulations in these
methods are integrated in the same manner as matrix operations. Because any measurement levels
data can be treated consistently as numerical data and ALS is a very powerful tool for estimations,
the methods can be utilized in a variety of fields such as biometrics, econometrics, psychometrics,
and sociology. In the applications part of the book, four applications are introduced: variable
selection for mixed measurement levels data, sparse MCA, joint dimension reduction and clustering
methods for categorical data, and acceleration of ALS computation. The variable selection methods
in PCA that originally were developed for numerical data can be applied to any types of
measurement levels by using nonlinear PCA. Sparseness and joint dimension reduction and
clustering for nonlinear data, the results of recent studies, are extensions obtained by the same
matrix operations in nonlinear PCA. Finally, an acceleration algorithm is proposed to reduce the
problem of computational cost in the ALS iteration in nonlinear multivariate methods. This book thus
presents the usefulness of nonlinear PCA which can be applied to different measurement levels data
in diverse fields. As well, it covers the latest topics including the extension of the traditional
statistical method, newly proposed nonlinear methods, and computational efficiency in the methods.
  principal component analysis: Generalized Principal Component Analysis René Vidal, Yi Ma,
Shankar Sastry, 2016-04-11 This book provides a comprehensive introduction to the latest advances
in the mathematical theory and computational tools for modeling high-dimensional data drawn from
one or multiple low-dimensional subspaces (or manifolds) and potentially corrupted by noise, gross
errors, or outliers. This challenging task requires the development of new algebraic, geometric,
statistical, and computational methods for efficient and robust estimation and segmentation of one
or multiple subspaces. The book also presents interesting real-world applications of these new
methods in image processing, image and video segmentation, face recognition and clustering, and
hybrid system identification etc. This book is intended to serve as a textbook for graduate students
and beginning researchers in data science, machine learning, computer vision, image and signal
processing, and systems theory. It contains ample illustrations, examples, and exercises and is made
largely self-contained with three Appendices which survey basic concepts and principles from
statistics, optimization, and algebraic-geometry used in this book. René Vidal is a Professor of
Biomedical Engineering and Director of the Vision Dynamics and Learning Lab at The Johns Hopkins
University. Yi Ma is Executive Dean and Professor at the School of Information Science and
Technology at ShanghaiTech University. S. Shankar Sastry is Dean of the College of Engineering,
Professor of Electrical Engineering and Computer Science and Professor of Bioengineering at the
University of California, Berkeley.
  principal component analysis: Illistrative Examples of Principal Component Analysis Using
GENSTAT/PCP Walter Theodore Federer, 1987 In order to provide a deeper understanding of the
workings of principal components, four data sets were constructed by taking linear combinations of
values of two uncorrelated variables to form the X-variates for the principal component analysis.
This is part of a continuing project that produces annotated computer output for principal
components analysis. The complete project will involve processing four examples on
SAS/PRINCOMP, BMDP/4M, SPSS-X/FACTOR, GENSTAT/PCP, and SYSTAT/FACTOR. We show here



the results from GENSTAT/PCP, Version 4.04.
  principal component analysis: Geometric Applications of Principal Component Analysis
Darko Dimitrov, 2012-08 Most of the applications of Principal Component Analysis (PCA) are
non-geometric in their nature. However, there are also a few purely geometric applications. The
focus of this book are the geometric properties of the PCA in the context of PCA bounding boxes and
reflective symmetry. A frequently used heuristic for computing a bounding box of a set of points is
based on PCA. Here, the quality of the PCA bounding boxes is investigated. Bounds on the worst
case ratio of the volume of the PCA bounding box and the volume of the minimum volume bounding
box are presented. Also, the impact of the theoretical results on applications of several PCA variants
in practice are studied. Symmetry detection is an important problem with many applications in
pattern recognition, computer vision and computational geometry. In this book, we use a relation
between the perfect reflective symmetry and the principal components of shapes to compute the
planes of symmetry of perfect and approximate reflective symmetric point sets.
  principal component analysis: Principal Component Analysis Using Approximated Principal
Components Vladimir Bochko, Jussi Parkkinen, 2004
  principal component analysis: Diverse Applications of Principal Component Analysis Rebecca
Cross, 2015-02-21 This book emphasizes on the diverse applications of principal component analysis.
The aim of this book is to enhance knowledge of scientists, engineers and researchers regarding the
advantages of this technique in data analysis. It includes the uses of PCA in distinct fields like
agriculture, architecture, taxonomy, pharmacy, ecology, biology, health and finance.
  principal component analysis: Principal Component Analysis Parinya Sanguansat, 2012-02-29
This book is aimed at raising awareness of researchers, scientists and engineers on the benefits of
Principal Component Analysis (PCA) in data analysis. In this book, the reader will find the
applications of PCA in fields such as taxonomy, biology, pharmacy,finance, agriculture, ecology,
health and architecture.
  principal component analysis: Illustrative Examples of Principal Component Analysis
Using SPSS-X/FACTOR Walter Theodore Federer, 1987 In order to provide a deeper
understanding of the workings of principal components, four data sets were constructed by taking
linear combinations of values of two uncorrelated variables to form the X-variates for the principal
component analysis. The examples highlight some of the properties and limitations of principal
component analysis. This is part of a continuing project that produces annotated computer output
for principal component analysis. The complete project will involve processing four examples on
SAS/PRINCOMP, BMDP/4M, SPSS-X/FACTOR, GENSTAT/PCP, and SYSTAT/FACTOR. We show here
the results from SPSS-X/FACTOR, Release 2.2.
  principal component analysis: Principal Component Analysis I.T. Jolliffe, 2013-03-09
Principal component analysis is probably the oldest and best known of the It was first introduced by
Pearson (1901), techniques ofmultivariate analysis. and developed independently by Hotelling
(1933). Like many multivariate methods, it was not widely used until the advent of electronic
computers, but it is now weIl entrenched in virtually every statistical computer package. The central
idea of principal component analysis is to reduce the dimen sionality of a data set in which there are
a large number of interrelated variables, while retaining as much as possible of the variation present
in the data set. This reduction is achieved by transforming to a new set of variables, the principal
components, which are uncorrelated, and which are ordered so that the first few retain most of the
variation present in all of the original variables. Computation of the principal components reduces to
the solution of an eigenvalue-eigenvector problem for a positive-semidefinite symmetrie matrix.
Thus, the definition and computation of principal components are straightforward but, as will be
seen, this apparently simple technique has a wide variety of different applications, as weIl as a
number of different deri vations. Any feelings that principal component analysis is a narrow subject
should soon be dispelled by the present book; indeed some quite broad topics which are related to
principal component analysis receive no more than a brief mention in the final two chapters.
  principal component analysis: On the Multiway Principal Component Analysis Jialin



Ouyang, 2023 Multiway data are becoming more and more common. While there are many
approaches to extending principal component analysis (PCA) from usual data matrices to multiway
arrays, their conceptual differences from the usual PCA, and the methodological implications of such
differences remain largely unknown. This thesis aims to specifically address these questions. In
particular, we clarify the subtle difference between PCA and singular value decomposition (SVD) for
multiway data, and show that multiway principal components (PCs) can be estimated reliably in
absence of the eigengaps required by the usual PCA, and in general much more efficiently than the
usual PCs. Furthermore, the sample multiway PCs are asymptotically independent and hence allow
for separate and more accurate inferences about the population PCs. The practical merits of
multiway PCA are further demonstrated through numerical, both simulated and real data, examples.
  principal component analysis: Illustrative Examples of Principal Component Analysis
Using BMDP/4M* Walter Theodore Federer, C. E. McCulloch, N. J. Miles-McDermott, 1987 In
order to provide a deeper understanding of the workings of principal components, four data sets
were constructed by taking linear combinations of values of two uncorrelated variables to form the
X-variates for the principal component analysis. The examples highlight some of the properties and
limitations of the principal component analysis. This is part of a continuing project that produces
annotated computer output for principal component analysis. The complete project will involve
processing four examples on SAS/PRINCOMP, BMDP/4M, SPSS-X/FACTOR, GENSTAT/PCP, and
SYSTAT/FACTOR. We show here the results from BMDP/4M, Version 85.

Related to principal component analysis
如何通俗易懂地讲解什么是 PCA（主成分分析）？ - 知乎 原文 Making sense of principal component analysis, eigenvectors &
eigenvalues 本文由原作者 amoeba 以 cc by-sa 3.0 with attribution required 许可授权论智编译，如需转载，请按许可条款
想要学习主成分分析，有哪些书籍或者教程推荐吗？ - 知乎   Jolliffe, I. T. (2002). Principal Component Analysis. Springer. 这是主成分
分析领域的经典书籍，涵盖了主成分分析的基本理论和应用。 书中以易懂的方式介绍了主成分分析的概
如何理解稀疏主成分分析 (Sparse Principal Component Analysis)? 稀疏主成分分析简介 变量经过PCA后得到的主成分通常在多个原始变量上都不
为 0 ，这导致进行PCA后的主成分的含义较为模糊，给数据分析带来了一定难度，因此Zou等（2006）提出的一
独立成分分析 ( ICA ) 与主成分分析 ( PCA ) 的区别在哪里？ - 知乎 统计学 数据分析 数据处理 Principal Component Analysis 信号与系统
统计学中的潜在因素模型 (Latent Factor Model) 和主成分分析 从名字里面已经可以看清楚了，Latent Factor Model是一个模型，Principal
Component Analysis是一个方法。 类似的， linear model 是一个模型，least squares是一个方法。
主成分分析（Principal Component Analysis）算是机器学习吗?   主成分分析（Principal Component Analysis）算是机器学习吗?
关注者 11 被浏览
多重对应分析降维后的主成分的性质应该如何解释？ - 知乎   Principal component analysis: a review and recent developments.
Philosophical Transactions of the Royal Society A: Mathematical, Physical and Engineering Sciences,
2016,
在主成分分析法中，是否对样本容量的多少有规定？样本容量是不 主成分分析（Principal Component Analysis，PCA）， 是一种 统计方法。通过正交变换将一组
可能存在相关性的变量转换为一组线性不相关的变量，转换后的这组变量叫主成分。 在实际课
谁能通俗易懂地解释一下Principal component analysis （PCA)？   谁能通俗易懂地解释一下Principal component analysis
（PCA)？ 关注者 16 被浏览
问卷调查数据可以用主成分分析法进行赋权吗？ - 知乎 是的，问卷调查数据可以使用主成分分析（Principal Component Analysis, PCA）来进行赋权。 PCA
是一种降维技术，它通过将原始变量转换为一组新的不相关变量（主成分），来简化数据
如何通俗易懂地讲解什么是 PCA（主成分分析）？ - 知乎 原文 Making sense of principal component analysis, eigenvectors &
eigenvalues 本文由原作者 amoeba 以 cc by-sa 3.0 with attribution required 许可授权论智编译，如需转载，请按许可条款
想要学习主成分分析，有哪些书籍或者教程推荐吗？ - 知乎   Jolliffe, I. T. (2002). Principal Component Analysis. Springer. 这是主成分
分析领域的经典书籍，涵盖了主成分分析的基本理论和应用。 书中以易懂的方式介绍了主成分分析的概念
如何理解稀疏主成分分析 (Sparse Principal Component Analysis)? 稀疏主成分分析简介 变量经过PCA后得到的主成分通常在多个原始变量上都不
为 0 ，这导致进行PCA后的主成分的含义较为模糊，给数据分析带来了一定难度，因此Zou等（2006）提出的一
独立成分分析 ( ICA ) 与主成分分析 ( PCA ) 的区别在哪里？ - 知乎 统计学 数据分析 数据处理 Principal Component Analysis 信号与系统
统计学中的潜在因素模型 (Latent Factor Model) 和主成分分析 从名字里面已经可以看清楚了，Latent Factor Model是一个模型，Principal
Component Analysis是一个方法。 类似的， linear model 是一个模型，least squares是一个方法。
主成分分析（Principal Component Analysis）算是机器学习吗?   主成分分析（Principal Component Analysis）算是机器学习吗?



关注者 11 被浏览
多重对应分析降维后的主成分的性质应该如何解释？ - 知乎   Principal component analysis: a review and recent developments.
Philosophical Transactions of the Royal Society A: Mathematical, Physical and Engineering Sciences,
2016,
在主成分分析法中，是否对样本容量的多少有规定？样本容量是不 主成分分析（Principal Component Analysis，PCA）， 是一种 统计方法。通过正交变换将一组
可能存在相关性的变量转换为一组线性不相关的变量，转换后的这组变量叫主成分。 在实际课题
谁能通俗易懂地解释一下Principal component analysis （PCA)？   谁能通俗易懂地解释一下Principal component analysis
（PCA)？ 关注者 16 被浏览
问卷调查数据可以用主成分分析法进行赋权吗？ - 知乎 是的，问卷调查数据可以使用主成分分析（Principal Component Analysis, PCA）来进行赋权。 PCA
是一种降维技术，它通过将原始变量转换为一组新的不相关变量（主成分），来简化数据
如何通俗易懂地讲解什么是 PCA（主成分分析）？ - 知乎 原文 Making sense of principal component analysis, eigenvectors &
eigenvalues 本文由原作者 amoeba 以 cc by-sa 3.0 with attribution required 许可授权论智编译，如需转载，请按许可条款
想要学习主成分分析，有哪些书籍或者教程推荐吗？ - 知乎   Jolliffe, I. T. (2002). Principal Component Analysis. Springer. 这是主成分
分析领域的经典书籍，涵盖了主成分分析的基本理论和应用。 书中以易懂的方式介绍了主成分分析的概
如何理解稀疏主成分分析 (Sparse Principal Component Analysis)? 稀疏主成分分析简介 变量经过PCA后得到的主成分通常在多个原始变量上都不
为 0 ，这导致进行PCA后的主成分的含义较为模糊，给数据分析带来了一定难度，因此Zou等（2006）提出的一
独立成分分析 ( ICA ) 与主成分分析 ( PCA ) 的区别在哪里？ - 知乎 统计学 数据分析 数据处理 Principal Component Analysis 信号与系统
统计学中的潜在因素模型 (Latent Factor Model) 和主成分分析 从名字里面已经可以看清楚了，Latent Factor Model是一个模型，Principal
Component Analysis是一个方法。 类似的， linear model 是一个模型，least squares是一个方法。
主成分分析（Principal Component Analysis）算是机器学习吗?   主成分分析（Principal Component Analysis）算是机器学习吗?
关注者 11 被浏览
多重对应分析降维后的主成分的性质应该如何解释？ - 知乎   Principal component analysis: a review and recent developments.
Philosophical Transactions of the Royal Society A: Mathematical, Physical and Engineering Sciences,
2016,
在主成分分析法中，是否对样本容量的多少有规定？样本容量是不 主成分分析（Principal Component Analysis，PCA）， 是一种 统计方法。通过正交变换将一组
可能存在相关性的变量转换为一组线性不相关的变量，转换后的这组变量叫主成分。 在实际课
谁能通俗易懂地解释一下Principal component analysis （PCA)？   谁能通俗易懂地解释一下Principal component analysis
（PCA)？ 关注者 16 被浏览
问卷调查数据可以用主成分分析法进行赋权吗？ - 知乎 是的，问卷调查数据可以使用主成分分析（Principal Component Analysis, PCA）来进行赋权。 PCA
是一种降维技术，它通过将原始变量转换为一组新的不相关变量（主成分），来简化数据
如何通俗易懂地讲解什么是 PCA（主成分分析）？ - 知乎 原文 Making sense of principal component analysis, eigenvectors &
eigenvalues 本文由原作者 amoeba 以 cc by-sa 3.0 with attribution required 许可授权论智编译，如需转载，请按许可条款
想要学习主成分分析，有哪些书籍或者教程推荐吗？ - 知乎   Jolliffe, I. T. (2002). Principal Component Analysis. Springer. 这是主成分
分析领域的经典书籍，涵盖了主成分分析的基本理论和应用。 书中以易懂的方式介绍了主成分分析的概念
如何理解稀疏主成分分析 (Sparse Principal Component Analysis)? 稀疏主成分分析简介 变量经过PCA后得到的主成分通常在多个原始变量上都不
为 0 ，这导致进行PCA后的主成分的含义较为模糊，给数据分析带来了一定难度，因此Zou等（2006）提出的一
独立成分分析 ( ICA ) 与主成分分析 ( PCA ) 的区别在哪里？ - 知乎 统计学 数据分析 数据处理 Principal Component Analysis 信号与系统
统计学中的潜在因素模型 (Latent Factor Model) 和主成分分析 从名字里面已经可以看清楚了，Latent Factor Model是一个模型，Principal
Component Analysis是一个方法。 类似的， linear model 是一个模型，least squares是一个方法。
主成分分析（Principal Component Analysis）算是机器学习吗?   主成分分析（Principal Component Analysis）算是机器学习吗?
关注者 11 被浏览
多重对应分析降维后的主成分的性质应该如何解释？ - 知乎   Principal component analysis: a review and recent developments.
Philosophical Transactions of the Royal Society A: Mathematical, Physical and Engineering Sciences,
2016,
在主成分分析法中，是否对样本容量的多少有规定？样本容量是不 主成分分析（Principal Component Analysis，PCA）， 是一种 统计方法。通过正交变换将一组
可能存在相关性的变量转换为一组线性不相关的变量，转换后的这组变量叫主成分。 在实际课题
谁能通俗易懂地解释一下Principal component analysis （PCA)？   谁能通俗易懂地解释一下Principal component analysis
（PCA)？ 关注者 16 被浏览
问卷调查数据可以用主成分分析法进行赋权吗？ - 知乎 是的，问卷调查数据可以使用主成分分析（Principal Component Analysis, PCA）来进行赋权。 PCA
是一种降维技术，它通过将原始变量转换为一组新的不相关变量（主成分），来简化数据



Back to Home: https://www-01.massdevelopment.com

https://www-01.massdevelopment.com

