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Two definitions of PCA

Maximizing Variance Minimizing Reconstruction Error







We want to 
minimize J

Eigenvectors ui come 
out of equation for 𝑥"









i is the 
dimensional 

index

N is the number 
of data points















Data “Regular” PCs

Kernelized PCs

















http://alexhwilliams.info/itsneuronalblog/2016/03/27/pca/

http://statweb.stanford.edu/~tibs/ElemStatLearn/printings/ESLII_
print10.pdf

http://www-
bcf.usc.edu/~gareth/ISL/ISLR%20Seventh%20Printing.pdf


