Mahalanobis transformation

X multivariate, E[X] =u, Cov[X]=Z X2

Y =27%(X — ). E[Y]=0. Cov[Y] =L

Principal components

X, = PAP". Principal components Y = P"X, Cov[Y]=A,
tr[Z] =tr[A].

Z Standardized X = Cov[Z] =Cor[X]= p
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Interpretation: correlations, eigenvectors, eigenvalues, screeplot,
biplots.



