Stat776 HW11 not to be collected

1. Data file ex.txt contains y1, y2, x1, x2, x3 and x4.
€
Find the first principal component for z, the standardized x = | x>
Zs3

2. For data in 1, let prinl and prin2 be the first two principal components for z, the standardized
Z1
x = | x5 |. Test the usefulness of the model <zl> = B + B1(prinl) + B2(prin2) + e.
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