Fnoccapum k Teme 8
PaKTOpPHbLIN aHanu3

q)aKTOprIVI aHanu3 — 31O npoueaypa, ¢ NOMoOLUbH KOTOpOI7I ©onbLloe 4ncno nepemMeHHbIX,
OTHOCALLUXCA K meroLnmes Ha6J'I}OD,eHVIFIM, CBOAAT K MEHbLUEMY KOJIM4EeCTBY HE3aBUCUMDbIX
BNnArOWnX BEJIM4NH, Ha3blBaeMbIX (baKTOpaMI/I.

®dakTop (Factor) — nateHTHas (CkpbiTasd) NnepeMeHHasi, KOHCTpynpyemasi Takum obpasom,
4YTOObl MOXXHO ObINO0 O6BACHUTL KOPPENALMIO MEXAY HABOPOM MMELLNXCS NEPEMEHHbIX.

MeTtoa rnaBHbIX KOMNOHeHT (Principal Components Analysis) oCHOBaH Ha onpegeneHnm
MUHUMAanbHOro Yncna akTopoB, BHOCALMX HAanbonbLwnin BKNag B ANCNepcuto AaHHbIX. OHK
Ha3blBalOTCS rflaBHbIMU KOMMOHEHTaMM.

M3BneyeHne hakToOpoOB — 3aKnoyaeTcs B BblIbOpe B3aMMOLENCTBYHOLLUX NEPEMEHHbIX, Ybsl
B3aMMHas Koppendaunsa obycnoenueaeT HanbonbLUyto 4O obLLen agucnepcun.

dopmanbHbie KpuTepumn — Bce hakTopbl, Ybl COOCTBEHHLIE 3HAYEHWSI NPEBLILLIAKT eauHULLY,
COXpaHSITCA ANst fanbHENLWero aHanmaa;

Kputepuin «kameHucton ocbinn» P. KeTTenna — coctont B NOMCKE TOYKM, rae yobiBaHne
COOCTBEHHbIX 3Ha4YeHUI 3ameansaeTca Hanbonee CUNbHO.

BpaweHua — 3aknio4aeTca B NonyyYeHnn NpoCcTon CTPYKTYpbl, KOTOPOW COOTBETCTBYET
BonbLuoe 3HaYeHNe Harpy3KkM KaXKaon nepeMeHHON TOMNbKO MO 0g4HOMY PakTopy U Manoe no
BCEM OCTarnbHbIM (hakTopam.

NepemeHHble-3ameHuTenu (Surrogate Variables) BbibupaoTcs U3 UCXOAHBLIX NepPEeMEHHbIX
ANs nocneayoLwero aHanmaa.

BocnpousBeneHHble KOppensuum — 3T0 KOppensuMoHHasi MaTpuLia opuUrMHanbHbIX MYHKTOB,
koTopas Obl Nony4Mnack, ecrnv NPeanonoXnTb, YTO paccUnTaHHbIe hakTopbl SBNSHOTCS
npaBUNbHLIMU U eAUHCTBEHHBbIMU hbakTopamu.

OcTaTku BOCNpousBeAeHHbIX KOppensauun unm «MaTpuua ocTaTkoB Koppensauumny
ABMSIETCA MaTpuLE pasHOCTen Mexay BOCnpon3BeaeHHbIMU U peanbHbIMU KOpPensaumsMu.
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