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Probabilistic PCA

p(x|z) = N(x|Wz + p,0°T)

p(z) = N(z[0,I).



Probabilistic PCA - EM Algorithm
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Probabilistic PCA

* Missing Data Problems
* Probabilistic Interpretation of PCA

e Useful for Classification



Regularization in Least Squares




Regularization in Least Squares




