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The figure is from the Encyclopedia of Dairy Science Chapter 9 
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Therefore the sum of the eigenvalues of the S matrix are the sum of variances 
of the original matrix A 
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Plese note that here a is a row vector; increasing arbitrarily a1i would increase 
the variance of yi, therefore the constraint; thevector has unit length 



Multistat2 

12 



13 



14 

if scales are important, variables should at least be on a common scale 
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yip are the scores for individual 1, with p components; x sub i are the original 
vector of variable values for individual i, x hat is the vector of the means of the 
original variables. The transformed variables have 0 mean and variances 
corresponding to the eigenvalues 
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interpretation of relationships between original variables and PCs; using 
rotations to make factors more interpretable in that they are more associated 
with one of the original variables; after rotation with p variables and m 
loadings: each component should have at least m near-zero loadings; few 
components should have high loadings on the same variable. 
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The spots with higher Hotelling T2 values 

Multistat2 

27 



The Hotelling T2 statistics is the square of the standardized distance of each 
case from the centroid of the distribution; to identify observations with 
unusually high values you can look at the upper tail probability associated with 
T2. An arbitrary cutpoint can also be chosen 
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Proteins which are far from the centre are affected by treatments; interpretation 
of which treatment is affecting which protein can be made on the basis of 
loadings on the basis of loadings 
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