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. First, the variation of values along this line should be maximal. Pay attention to how the Y,
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Fm not suggesting I some of the origi and drop the
others; rather, I'm proposing that we find 1 or 2 new features that are linear
‘combinations of the original features. If everything works out correctly, we may be

:::m: number of features we need to deal with, without losing too t‘ b
malticollinearity I » — s C s
. <
diection
8\
is te
m
T )
Above, each penguin is represented by two numbers, Jeh we cadieigk of w z V vc LW v

. _ [ body m#&,
%= | fipper length,

The fact that each point is a vector is not immediately intuitive given the plot above: | -
want you to imagine drawing arrows from the origin to each point. l m
Now, suppose these vectors  are in the rows of a matrx X, . ‘U

ly mass, flipper length,
body mass, flipper length,

X= :
body mass, fipper length,, I 9
Our goal asing . called al taking a
linear combination of both existing features.
new feature; = a - body mass, + b- fipper length,

< il lne (The 7 V' N

with a 2-dimensional dataset, which we'd like to reduce to 1 dimension. Consider the
scatter plot below of fLipper_length_m vs. body_mass_g (with colors removed).

13

Fipper Length (mm)
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