Fall 2010 Hitchcock

Partitioning the Variance of the Data Vectors
Note: Xo= N £t he £+ Nk Fru

f {nece +/>m .ﬁp 's are as mc.?m,__m j rm wnee __;,.,.P/ P._.._—.m\% .E_A:) m_.:,b&.
G:EH cﬁdw. w i *f +fm U, lq

uar (XY = N7 var (F) + \ia) var (£.) 40+ N var (£ Y e (W)
/sm,\

r
M Ny var (u J
H f 8/\,@.&

}...,r.ll\J\\_..Jl\
T 2z
M
) 3=

The communality Dw is the variability in manifest variable z; shared with the other
variables (via the factors) and 1); is the specific variance, not shared with the other

variables.
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Covariance of the Data Vectors
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Hence the population covariance matrix 3 for (21, Zo, ..., Z,) is 3 = AA + 0,
where ¥ = diag(1);).
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