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THE METHOD OF SELECTING PRINCIPAL VARIABLES

Qing Jun HU,YI WU

Department of Systems Science and Mathematics, Institute of National University of Defense
Technology, Changsha 410073,P.R.China

Abstract A practica method, called selecting principal variables method, that reduces the dimensions of a high dimensional
random vector X =(x1, x2,... Xp)', with the sweep operation of matrix, is presented in this paper. The theoretical
foundation, audio-visual explanation,agorithmand numerical examlple of the method are given.The method differs from one
of the principal component analysis.Especially,the method differs from one of the principal component
analysis.Especially,the advantages of the method are marked,while the variables X'smultiollinearity being serious.
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