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Qeca(\: PCA: pn(\opo\ Component A(\q(ﬂs‘s.
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* The goal & to fed Hhe axes on ohich data Vavies the
Most.

® Those axes are +he principal components: +he gngular
Vectors i O Cor V) assocated coth the layopsi sgular
values,
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* (Je can apploximate any (0w F wF uswg the fiet w
prncipal - components (1.e., fuss K columns of V)
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Recall. BEach ¢; 18 4he wordvate of x cobh vespect
to the axs €:



Elgen{:QCeS or PCA of a Foce
Daota Set

* Buld tre Face data set
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* Qwen F, construck X=F-M 4he data set centered arourd
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US\:‘B E\Semcdceé to Gererate o
Qandom Face,

Geretale a Coebfcent vecor T thak folocws +ne
Same Pfobo\o\\\lﬁ dtribuhon os the samples n =
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* |F X=F-M, Lhen Cm= XN 5 4he nxk vatx of coefls

for 4he centered data set X.
®  Compuie M and 02 tre  coefficents column wnaan ond
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®* Generate ol x coeﬁg\qew\s as 'E'L: My + (cmo\n(Da<S~” OSiSkd,



