Principal Component Analysis
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B Example
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B Matlab Code

% Principal Component Analysis Test Code
x=[00;11;21;12;22;33];
[m, n] = size(x);
mx = mean(x, 2);
Cx = zeros(m, m);
fori=1:6
Cx = Cx + (X(z, i)-mx) * (x(:, i)-mx)";
end
Cx = Cx/(n-1);
[V, D] = eig(Cx)

% Principal Component Analysis Test Code
x=[00;11;21;12;22;33];

Cx = cov(X");

[V, D] = eig(Cx)
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