PCA dual problem (cont.)

And using the orthogonality of the columns of X and G
B'2G =B'(XX')6 =(B'X X'G)=(B'XJ0 =0y,
G'$B=G'(XX')B=(G'X )X 'B)=0(X"B)=0/4_1p

G'$G =G'(XX')G =(G'X JX'G)=0D =0/4_,qn



Thus:

PCA dual problem (cont.)
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PCA dual problem (cont.)

Aside about orthogonal component G:

Usually don’t need to compute,

Since only care about “eigenvectors for non-zero eigenvalues”
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