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  本刊中 包含“主变量,多重相关性,
线性表示,筛选方法,扫描方法”的 
相关文章 
本文作者相关文章 

· 胡庆军  

· 吴翊  

主变量筛选方法 

胡庆军,吴翊

国防科技大学理学院系统科学与数学系,长沙410073 
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摘要   本文利用矩阵的扫描运算，提出一种对高维随机向量 Ｘ＝（ｘ１，ｘ２，…，ｘｐ）’
进行降维处理的实用方法—主变量筛选方法，给出了该方法的理论依据、直观解释、
算法及数值例子．该方法是不同于主成分分析法的一种降维方法．特别，当变量Ｘ多重相关性突出时，
本文方法效果显著。 
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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 practical 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,algorithmand 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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