5 10 -2

0

2

Raw Data

N(0,1), n = 10

5 10 -2

0

2

Mean 4.6893% of Tot

5 10 -2 0 2 Mean Resid.

95.3107% of Tot

0 5 0

0.5

1 PC R-squareds

PC #

R2

Standard PCA

5 10 -2 0 2 PC1

5 10 -2 0 2 resid, PC1

70.5281% of last

5 10 -2 0 2 Mean +- PC1

29.4719% of MR

-2 0 2 0 0.05 0.1 0.15 0.2 kde, PC1

5 10 -2 0 2 PC2

5 10 -2 0 2 resid, PC2

69.2222% of last

5 10 -2 0 2 Mean +- PC2

21.707% of MR

-2 0 2 4 0 0.1 0.2 0.3 0.4 kde, PC2

5 10 -2 0 2 PC3

5 10 -2 0 2 resid, PC3

59.2029% of last

5 10 -2 0 2 Mean +- PC3

19.9176% of MR

-2 0 2 0 0.1 0.2

kde, PC3

5 10 -2 0 2 PC4

5 10 -2 0 2 resid, PC4

59.7252% of last

5 10 -2 0 2 Mean +- PC4

11.6408% of MR

-1 0 1 2 0 0.1 0.2 0.3 kde, PC4