Normalize X,Y

regression coefficients

i X=uwca"+E
Do principal component analysis on X to get p; u = X*p, Y =wvd"+G
. . . >
Do principal component analysis on Y to get g, v =Y*q E,G is the residual matriz
least square method i
T Use u; to perform regression on Y
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[kP Regression on Y using the principal components of X
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It Follow the previous steps to find ps~ g i Get the second set of
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