Split X, with PCA directions

-4 -2 0 2 4 0 0.05 0.1 0.15 0.2 0.25 0.3 0.35

Projection onto PC1

-1.5 -1 -0.5 0 0.5 1 1.5 0 0.2 0.4 0.6 0.8 1 1.2 Projection onto PC2