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% PROJECT 4, PROBLEM 8

p4_prob8.txt

(EE) >> D=[20 10 8;12 6 6;7 4 0;10 5 5;16 12 13]

D=
20 10 8
12 6 6
7 4 0
10 5 5
16 12 13

>> C=cov(D)

26.0000 15.2500
15.2500  11.8000
18.5000  15.0500

>> [W e]=eig(C)
-0.2189 -0.7239

0.8784 0.1458
-0.4249 0.6744

e =
0.7191 0
0 5.6947
0 0

>> diag(e)/trace(e)
ans =
0.0120

0.0948
0.8933

T\

>> W'*D' % projects the data onto each of the eigenvectors

18.5000
15.0500
22.3000

0.6543
0.4552
0.6039

0
0
53.6863

% proportion of variance described by each of the eigenvectors

i % 1lst row: projections onto W(:,1)
projections onto W(:,2)
projections onto W(:,3)

@ 4@) % 2nd row:
g % 3rd row:

1.0059 0.0937
-7.6250 -3.7658
22.4688  14.2060

1.9809
-4.4841
6.4007

0.0781 1.5141
-3.1381  -1.0662
11.8383  23.7817

Page 1




[image: image10.png]@ gzﬂem% Covees et ma\od&ci .

(2 B o 4§ wddiele erprined o daonese
el wmeenphon wlide v AR drve
B A aqe dnomesn e 6. (o Aﬁ?\g s
Al B ks, \{eg AR ANB A ppeo= Yo
e ofleche a\mj PR S s St
o M ra.i;dvzmc& +o a com e Xm S-S

n s “"25- +o S bg:\\m\ﬂ\r&
@ /Yﬁ& bePC\’JGlm =5 yosTam J’L&cw[u-cb

)&&L ‘H;\“d ecgmoecko w >\\.\»)1+ >\b S

b %1%
@ \IJ_} - (Zt‘jfigg\ é‘\‘/\w— /(/Ec pc,—v,kb\ z,%(\?; (;pr u&:-_.\»-\ “1 b%\L}
009 .

\w\%‘{*/ /(kw /l’kim— one— N ot ;Me:/(J(tM;(/i,

A o beben e o § 3ed webe

@ ﬂ}bw% @ Tike an awmasg of ol Az dodn P"‘{%‘

F coreapmds B Wa  clomlu_ .




