

































































































































































4.2 Definition and Derivation of PC’s


























































































































































































































4.3 Properties of PC+ 4.4 Geometric properties of PC

Thus, the PC’s are uncorrelated and have variance equal 
to the eigenvalues of the covariance matrix.

Obs:


If some eingenvalues are equal the choice of the 1.
corresponding eigenvectors are not unique => Pc’s is 
not unique;
If 
2.












































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































4.5-Sample principal components





































































































































































































































