5 10 -2 0 2

Raw Data

N(0,1), n = 200

5 10 -2 0 2

Mean 0.22584% of Tot

5 10 -2 0 2

Mean Resid. 99.7742% of Tot

0 5 10 0

0.5

1 PC R-squareds

PC #

R2

Standard PCA

5 10 -2 0 2

PC1

5 10 -2 0 2 resid, PC1

85.4036% of last

5 10 -2 0 2

Mean +- PC1

14.5964% of MR

-2 0 2 4 0 0.1 0.2 0.3 kde, PC1

5 10 -2 0 2

PC2

5 10 -2 0 2 resid, PC2

84.8408% of last

5 10 -2 0 2

Mean +- PC2

12.9465% of MR

-2 0 2 0 0.1 0.2 0.3 kde, PC2

5 10 -2 0 2

PC3

5 10 -2 0 2 resid, PC3

83.8186% of last

5 10 -2 0 2

Mean +- PC3

11.7246% of MR

-2 0 2 0 0.1 0.2 0.3 kde, PC3

5 10 -2 0 2

PC4

5 10 -2 0 2 resid, PC4

81.3213% of last

5 10 -2 0 2

Mean +- PC4

11.3441% of MR

-2 0 2 4 0 0.1 0.2 0.3 0.4 kde, PC4