Visual Guide to PCA using Matlab
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[coeff,score,~,~,explained] = pca(data)

explained
component 1 |35.26
component 2 |23.02 PCA returns up to k = min{n,p} principal components.

compo_nent 3 8294 Principal component 1 explains 35.36% of the

total variance. Principal component 2 explains
another 23.02% of the total variance.
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variable p ' !
variablep| 4.16 Therefore, the O samples are low in variables

1 & 3 and high in variable p.The A samples
are low in variable p and high in variables 1 & 3.



