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PCA: ERHDIRE2
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PCA: EMHDRES
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Principal Component Regression °
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Partial Least Squares (PLS)

Partial Least Squares
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x3 = -1*x1 + 0.2*randn(1000,1);

PLS: ZARNYTFT—3> OLS vs. PLS
Data “A” Data ‘B

PLSTIE, ZERATHEBEEHOHKERDZI=HIZ, y X1 X2 X3 X1 X2 X3
HARNYT—2aVvEFATEIENSL.

241 159 346 648 161 347 65.1

321 370 161 721 369 163 72.0
<HORNYF—av> 82 611 830 286 606 828 289
HoFLENADY L—FIZHEIL, N-LED s 060 659 339 859 659 M2
TL—TERVTETLEREL, EYIED oLs 136 -0.80 501 -4.28 -18.9 -26.0
F—SEANTET LOBIEERS. COFIE
ENERYEL, ~RREDAARI LS, PLS (1) -1.00 -159 111 -100 -1.60 112 g
BREGBELRDHERET S, (2) 073 -2.84 153 074 -2.86 154

(3) 136 -0.80 501 -428 -189 -26.0
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x1 = randn(1000,1); T S -
x2 = 2*x1 + 0.1*randn(1000,1); pLs ° — )
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Y =-2*x2 + 3*x3 + 0.3*randn(1000,1);
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