Scikit-Learn Seminar
1.6. Cross Decomposition
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Cross decomposition
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1. Partial Least Square (PLS)
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2. Canonical Correlation Analysis (CCA)
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Y comp. 2

Yy scores

Comp. 1: X vs Y (test corr = 0.72)
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Y comp. 1vsY comp. 2, (test corr = 0.05)
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X comp. 2

Y scores

X comp. 1 vs X comp. 2 (test corr = 0.03)
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X comp. 1
Comp. 2: X vs Y (test corr = 0.71)
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