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At first, the covariance matrix is found.
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According to PCA method, eigen value (1) and eigen matrix (E) are found by using the covariance matrix.

covxE =A*E
With a small trick,
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We should solve it for each lambda value. At first, for 1; = 6
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And then, for 1, = 0.53
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In order that the determinant of the eigen vectors matrix is 1,

1xk?+0.64xk?>=1
k = 0.7809

When we write 0.7809 value instead k,
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In order to compute the transformed dataset
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We pick the first column because it has greater standard deviation, and we eliminate the second column.



