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BBenenue

1. 'enepajabHbIil A3BIK

IIycrs cayuaitnas semmauna & = (&1,...,&,)T € RP, e p — KOJIMYECTBO NPU3HAKOB.

O6o3naunm
e cexmop cpednuz p = (E&, ... EE,)T € RP;
o xosapuayuonryro mampuuy ¥ = Cové = E(§ — EE) (€ — EE)T € RP*P,
PaccmoTpuM gBa ciydas:

o Ilenmpuposannvie dannvie: £ = E—E¢. Torma KoBapHAIMOHHAS MATPHIA GYIET IMETh

s Coveé(© = EE@) ()T,

C 0 0 L e(8) _ &-E¢ o
o CUmandapmusosarnvie dannwie: & = Ube. AV KaxK 101 &;, 1-0if KOMIIOHEHTBI BEKTOPA
1

&. BanmieM Tenepb 9TO B MATPUYHOM BHJIE: BBEIEM A — JIHArOHAJbHYIO MATPUILY,
cocTogmyio u3 saementos /D& g i = 1,... p. Torma @) = A1 = Corr(€) =

Cov(£®), To ectn Cov(£()) — 310 KOppe/IANIONHAA MATPHIIA JI0 CTAHIAPTH3AIIN.

2. BoibopouHnblii sI3bIK

[lepeiiném Temnepb Ha BBHIOOPOUYHBIN A3bIK. [lycTh X1, ...,X, € RP — Bpibopka oObéMa
n. MoxKeM 3a/1aTh SMIMPUYIECKOe PacIipe/iesienne Kak {X; ¢ BepoaTHocTbio 1/n}. BosHukaer
BOIIPOC: KaK 3aJIaTh Mampuyy danHoir? YI00HO ObLIO OBl ee 3a71aTh KaK MATPUILY pa3Mepa

P X n:

X1 e | Xp |

Ho B xkHEUTrax BeTpevdaeTcs: CIAYIONNI BAPUAHT MAMPULDL OGHHHIL :

X=1| ' |=[X1:...: X,] e RV



Tenepsr 3HaeM, Kak HaIUCATH BCE XAPAKTEPUCTUKH, YIIOMSHYTLIE BBINIE, HA BBIOOPOTHOM

A3DbIKE.

.f]:

3=

> (Xj)i — ewbopounoe cpednee, j =1,...,p.
i=1

X;=(zj,...,7;,)T e R™.

Henwmpuposannasn mampuya dannss X 1

XO=[X;— X100 X, — X, = (X9 X9

2 _ 1 v@2 _
o si= || X7 6b00POUHAA OUCTEPCUS.
Mampuya u3 cmandapmusosariols npusnaros X

X, -x; X9 1.
Il XY =1 Vi=1,...p.
Sj S] n

() _
X7 =

e S= %(X(C))TX(C) — BbIOOPOUHAA KOBAPUAUUOHHAA MAMPUUA.

° C/oaf = %(X(s))TX(S) — B8HIOOPOUHAA KOPPEAAUUOHHAA MAMPULQ.

3. IIpumepbl JaHHBIX 0 CTAHJAAPTU3AINN U TOCJTIE

3a1a1MMCsT BOIIPOCOM, KaK BBITJIAIAT JIaHHBIE 10 CTaHIAPTU3AINN U IOCJIe HeE?

1. Jlannwvie ¢ nenyresoti xoppeaayuer:

S catte,rplol’:

Puc. 1. JlanHbIe 10 CTaHIAPTU3AIMT Puc. 2. JlanHubie nocjie cTanIapTU3AIUN

! TlocunTaim cpeamee Ho KaskJIOMy NMPU3HAKY U BRIWIM. TakuM 06pa3oM, cpejiHee 10 KasKIOMY IIPH-

3HaKy HyJIeBOe.



2. annwie ¢ nyaesoti Koppesayuess:

Scotberplot T Seotéerplot
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Puc. 3. JlanHablie 10 cTaH apTH3AIIT Puc. 4. Jlanubie nocjie cTangapTU3anun
[Toce crangapTu3amun — KpyT.

4. MHoromepHoe HOpMaJIbHOE pacIIpejiejieHne

Paccmorpum € ~ N,(p,X), tne p = E§ — cpennee 3nadenne £, ¥ = Covf — KoBa-
puaIuoHHas MaTpuia. IIpeanonoum, 94To X — HeBLIpOXKAeHHasg Marpuna.? ILiommuocmo

MHO20OMEPHO20 HOPMANBHOZ20 pacnpedeserus 3a1aéTcst (POPMYIION:

1 1 Te—1
p(x, p, X) = WGXP{—g(X—M) YT (x—p)} ans vx € R, e
P — KOJIMYECTBO IIPU3HAKOB. OquHILHO, 9TO B OJTHOMEPHOM CJiy4dae IIJIOTHOCTb 6y,ﬂ‘eT NMETDH

CJICIIYIOIUAT BUJ:

_ 1 (z — p)?
p(z) = N exp{—T}, e

[, 0 — aucia. Beeném ciemyroiee nousatue — paccmoanue Maxaranobuca:

(% 1, 8) = (x = p) TR (x — p).

OtmernM, 9TO X B JJAHHOM CJIydae sIBJII€TCS HEOTPUIATETbHO OMpPEeIeIEHHON CUMMeTpPUt-

Hoit Marpureit. Ho Tak Kak KoBapualnnoHHAash MATPHIA YJOBJIETBODSET JAHHOMY YCJOBUIO,

TO [OJIyYaeM, YTO eCJIM paccTostHus MaxasiaHoObuca COBIAJIAIOT, TO U IJIOTHOCTH MHOIOMED-

HOI'O HOPMAJIBHOTO paclpejiesierns Toxke. [locMoTpuM, 4To GyJer ABIAThCS PACCTOSHUEM
Maxasanobuca B ogHOMEpHOM ciydae (p = 1):

(@ —p)? _Je—pl _

o2 o

2|5l #0.

rar(x, p, 02) — paccmoanue o Mam.oxHc., USMeEPEHHOE 6 .




Ha BbIGOpOYHOM sI3BIKE:

Takum obpa3om, ecim y HAC €CTh HOPMAJbHOE PACIpejeeHre, TO B OJHOMEPHOM CJIydae
MBI MOYKEM M3MEPSATh PACCTOAHUE B CATMaX, & B CJIydae MHOIOMEPHOI'O HOPMAJBLHOTO pac-
[peJie/IeHnsT Mbl CMOTPUM Ha JIMHUU YPOBHSI (TOYKH, HAXOJAIINECH HA OJJHOM DPACCTOSHUN

Maxasianobuca, oT 1eHTpa).

@ —

Puc. 5. Jluaun yposus

OTBeTuM Ha CJIEIYIOMNN BOIIPOC: Kakoe npeobpasosanue neobrodumo cOesamy co cAy-
Yatimnoll 8eAUNUHOT, UMENULET HOPMAALHOE PACNPEdeserue, YMOobObL U3 3aA8UCUMOCTNU NONY-

YUMb HE3A6UCUMOCTD ?

noworoT
—
o npeodp

gy,
—

Puc. 6. OTbenuBanue

CuavaJia JiejlaeM IOBOPOT, a 3aTeM CTaH/IapTulyeM. Takoe IpeoOpa3oBaHUe ellle HA3bI-
13 )
BaeTcd “‘orOemBaHmeM .
[ycrs ¢ = 27V 2(¢ — p) — HoBast ciyuaiiHas BeJMYMHA, HOJyYeHHAs U3 HCXOJHOf

JIMHEHHBIM TIPeodpa30BaHuEM. HECJIOKHO cocunTarh, 910 E( = O, Tak Kak

E¢ = X7VY3(Ee — p) = 0.



[Tocunraem koBapuanuio (:

_ T y—1/2 —1/2 _ y—1/2 yol y—1/2 _
Cov(¢) = EC¢" =X “Cov(§)X X b . z L
1233

BenoMaMM HECKOJIBKO CBORCTB, KOTOPbIE XapaKTEPHbI JIJIT HOPMAaJIbHO PaCITPeIeIEHHBIX

CJIyYalHbIX BEeJINYNH:

1. Eciu & ~ N, To u Begkoe JmHeiinoe npeobpa3oBanne £ TOXKe UMeeT HOPMAaJIbHOE Pac-

IIpezejieHue.

2. 3HaeM, 9TO U3 HE3ABUCUMOCTH CJIeyeT HEKOPPEINPOBAHHOCTD. B cydae HOpMaIbHOTO
pacupejeneHust BepHo u obparnoe. B obiieMm ciydae 310 HeBepHo. [IpuBeaém npumep,

KOr'Jla 3aBUCUMOCTDL €CTb, HO KOPpPEJIANUA paBHA 0.

Puc. 7. Ilpumep maHHBIX, KOTJA 3aBUCUMOCTH

€CTb, HO KOpPeJIAIns HyJaeBas
3. YcoBHOE MaTeMaTUIeCKoe OXKUJAHUe SBJISIeTCS JINHEHHOM (byHKIIIel.

4. KoBapuallIoOHHas MaTPHUIIA Y. MOXKET OBITH BBIPOKICHHOI:>

Puc. 8. Kopapunammonnas maTpuia

BBIPOXKJIEHA

3 Hanpumep, Korya JByMepHOe pacupeieseHne COCPEe0TOUEHO Ha, OTHOI PSIMOi.



5. Ilepexos K HOBbIM IpU3HaAKaM

[Tycrs € — p-MepHag cirydaiinasg BeJIMYUHA, P — KOJUIECTBO MpU3HAKOB. CauTaeMm, ITo
cpejiHee paBHO HYJI0. XOTHM 00PA30BaTh HOBBLIN NPU3HAK, KOTODPBIH SBJISETCS JTUHEIHOMN
KOMOMHAIHEH cTapbIX IPU3HAKOB (CMBICT B TOM, 9TOOBI CJIe/IaTh TaK, YTOOBI HOBBI IPH3HAK

OBbLT B HEKOTOPOM CMBICTIE JIYUIIe, UeM CTaphble):

n=AT¢="A=aé+... +a,¢, AcR?
Dn=ATSA.
Teneps 1iyctsb 1 = (01,...,1m4)T € RY — d-mepnas ciydaitmas Bemmauna, T.e. d — 9THCTO
HOBBLIX IPU3HAKOB, KOTOpad ToaydaeTcs n3 nexoanoit kak n = ATE, tae A € RPX4. Coorset-
CTBYyIOIas KoBapHalldoHHas Marpuna 6yaer umers sug Cov(n) = ATZA.
Ha BbIOOpOYHOM s3BIKE: / = zp: a;X; = XA € R" wm Z = XA € R e
j=1

X € R™P — maTpuiia JTaHHBIX.

1. BOSbMéM B Ka4eCTB€ MH/UBUI0OB IIKOJILHUKOB, & B Ka49€CTBE€ IIPU3HAKOB — OICHKH IIO

YETBIPEM IITKOJIBHBIM ITPEIMeTaM:

e X, — OlleHKAa 110 MaTeMaTUKE;

e X, — onenka 110 pU3NUKe;

e X3 — OIIEHKA II0 PYCCKOMY;

e X, — OIleHKa TIO JIUTEpaType.
Camu 110 cebe OIEHKH MAaJio HeCcyT MHMOPMAIMI PO OD0Iee MOJIOXKEHNE B ITKOJIe MK
KJIacce, MO3TOMY JlaBaiiTe CO3/1a/IUM HOBbIE IPU3HAKH, KOTOPBIE OYIyT Gojiee nHMOP-
MaTuBHBIME. [IycTh 9T0 OyIyT

o /1 =X+ Xo+ X35+ X, — cymMa OIEHOK 1O BCEM IIpeIMeTaM;

o 7y = X; + Xy — (X3 4+ Xy4) — pasHOCTb MeXKJIy OINEHKAMHU I10 €CTECTBEHHBIM U

T'YMaHUTapPHBIM HayKaM.
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Borsicnum, kak Oyzier BBINISICTh MaTpuiia A B 9TOM ciiydae:

1 1

A= b e R*2,
1 —1
1 -1

2. PaccmoTpuM JiBa npusHaka: OIEHKH 110 MaTeMaTuke X u pusnke Xo.

Puc. 9. Scatterplot: X; and X

B mannoit curyanum mosrydaeTcs, 9To HOBBIN pu3Hak X + Xo JIydille BCero xapakTe-
pu3yeT JIaHHbIe, TO €CTh 3TO Ta XapPaKTEPUCTHKA, 110 KOTOPOIl YUYEHUKN MaKCUMAaJIbHO
pa3/IMvaioTcd; BTOPoil npusnak — X; — Xy, 110 HEMY YYEHUKHU OTJIMYAIOTCA MEHBIIIE.
B anasimse riasabix komioneHT (AI'K) HeoOGxo/mMo BBIOpATh HPU3HAK, KOTOPBI OB
HAWTY4ITIM 00pa3oM XapaKTepH30BaJs JaHHble. Takoil XapaKTepUCTHKO Oy/eT TOT

IIpU3HaK, 110 KOTOPOMY JaHHbIE MaKCUMaJIbHO Pa3/IN9alOTCH.

3. PaccmoTpum s1Ba mpusHaKa: OleHKH! 1o MaTeMaTtuke X, u qureparype X,. Makcumaiib-

HOE OTJIn4ue I10JIydaeM I10 Pa3HOCTU JaHHBIX IIpI/I3HElJKOB.4

4. Bo3MOKHO, UTO JJaHHBIE HEOJHOPO/IHbIE. 10TMa HOBBIN PU3HAK CTPOUTCA TaK, ITOOBI
110 HEMY I'PYIIIbI MaKCUMaJIbHO pa3jndaJuch. Hanpumep, eciin B3sTh MaTeMaTUKOB U

duI0JI0TOB, TO JTaHHBIE OOPA3YIOT JBE T'PYIIIIHI.

4 Hapucyiire scatterplot B sToMm ciayuae
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Puc. 10. Scatterplot: X; and X4

5.1. /IBe mHTepnpeTaluu HOBBIX NPU3HAKOB. PaKTOpHbIE HATPY3KU

O6cymumn, 3a1eM HeOOXO UMbl HOBbIE TPU3HAKH. TaK¥Ke 70 3TOr0 Mbl TPEOOBAJIH, ITOOBI

HOBBIE IIPU3HAKU OBLIN JIMHEHHON KOMOMHAIIMEH cTapbiX. Ternepb J00aBUM elle yCJI0BUe, UTO:
e 1a BEIOOPOUHOM s3bIke: Z; L Z; (BeKTOpa-IpU3HAKE OPTOTOHAJIBHBL).

e Ha reHepaIbHOM s3bIKe: p(1);,1;) = 0 (cirydailHble BeJMIHHBI-TIPA3HAKI HEKOPPEINpPO-

BAHbI).

3aBUCHMOCTD TTPU3HAKOB 110 CMBIC/TY 03HAYAET, UTO 9aCTh OJJHOIO IIPU3HAKA BXOIUT B JIPYTOIi,
TO €CTh MOJIyYaeTCs HEKOTOpasd U30bITOYHOCTh. [Tosromy u Tpebyercst He3aBUCUMOCTDH (B
JIAHHOM cJiydae, boJiee cjiaboe yCJIOBUE — HEKOPPEJINPOBAHHOCTD ).

[Iycrs rank(X) = d, (Z4, ..., Zq) — OpTOrOHAJIBHBII 6a3UC B TOIIPOCTPAHCTBE Pa3Mep-

nocru d — span(Xy, ..., X,) = colspan(X). [Ipesparum 6asuc B opmonopmuposartou basuc:

Qi = II?H' B opronopmupoBanHoM 6a3uce yI00HO BBIMUC/IATH KOOPJAMHATHL BEKTOPA Uepe3
1
CKaJIAPHBIE TPOU3BEJIcHU ¢ OaszucubiMu BekTopamu. Ecim Uy, . .., Uy — opTOHOMUPOBAHHBII

6azuc B RY, To V A € R? packia/isiBaeTcs 0 OpTOHOPMIPOBAHHOMY 0a3nCy:

d
A= Z < A, U; > U;, tne < A,U; > — i-asg koopauHara BekTopa A B 6asuce {Uj};-lzl.

i=1
5 Takum o6pazom, {Q; %, — opronopmuposanuslii 6azuc B npocrpanctse span( Xy, . .., X,).

Hoswie npusHaru Ha camom deae UHMEPNPETUDYIOTCA 06y./\/b.ﬂ cnocobamu:

® Paccmorpum npumep: npocrpanctso R2, coorsercrsyiomuii 6asuc (1,1)T/v/2, (1, —1)T/v/2. D10 op-

TOHOPMHUpPOBaHHBI Gasuc, na? Kak Buraucnuth KoopauHatsl Bektopa (5,4)T B nanmom 6azmnce?
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e HoBsble npusHaku 3a/1a10TCs pABEHCTBOM (HOBBIE IPU3HAKY €CTh JINHEHAs KOMOUHATIUST

CTAphIX):

XA =Z.

e llcxonHble MpU3HAKN BBIPAYKAIOTCs Yepe3 HOBBbIe (€CTh MPOCTPAHCTBO, B HEM 0Oaswuc,

KazK/IbIil BEKTOP 9TOTO MPOCTPAHCTBA PACKJIAIBIBAETCS 110 6a3ucy):
d
VZIL,p Xl:Z<X’L7Q_]>Q] (1)
j=1

Omnpepgesienne 1. f;; =< X;,Q); > — daxmopnuie ceca, darmoprvie naepysxu.

Cocrasum marpuny F = {f;; f’:dl,jzl = [F,:...: Fy] € RP*4 — koacbpurnuentsr pasiio-

JKEHHUsI TI0 OPTOHOPMUPOBAHHOMY 6a3KCy, TOTa MOXKEM 3aIicaTh padjoxkenue (1) B marpud-

HOM BIULIE:
d
X=) QFf =QF". 2)
j=1
1Q;|l =1, | Fj|| # 1 B paznokennn (2). Jasaiite Hopmupyem F. Ilycrs 0; = || F}||, P = ”?”,
rorga [|Q;ll = [Pl = 1 n
d
X=> 0,Q;P] =QTP", rze & = diag{oy,...,04}. (3)

j=1
Ymo 3a mampuua QjP]T € R™P % MoxKHO 3aMETUTH, 9TO rank(QjP]T) = 1; neficTBUTEIHHO,
CTOJIOIBI MATPUIIBI IIPOITOPIIMOHAILHBI; TO YK€ CaMoe JIJIsi CTPOK. TakuM obpa3om, y Hac ObLIa
MCXOJIHAS MaTPUIlAa paHTa d, a MBI IPEBPATUIN €€ B CyMMY d SJIEMEHTAPHBIX MATPUI] PAHTa
1.
Iycrs XU = 6;Q; P, rorna X = Y- XU,

j=1
5.2. Bkiyiag HOBBIX NPU3HAKOB

Brenn HOBBI TIpU3HAK, TENEPh XOTEJIOCH Obl TOHATDH, KAKYI0 BaXKHYIO 9acTh UH(pOPMa-
1IN OH B ce0s BKJIIOYaeT. BBeaéM cKajsipHOe IIPOU3BeIeHNEe ABYX MATPHIL, KOTOPOIl COOTBET-

creyer nopma ®pobennyca (||A[|F = 3 af)):
ij

(Y, Z)p = Z YijZij-

i)j
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d d

Ecmm sepro || X2 = || Y X0)|12 < S IXW||2., To 6%aad j-020 npusnaxa (BKIam j-oif
= =1

XD 6

[1X1*

9JIEMEHTAPHON MaTPUI) PABEH

Bameuanue 1. Jaa pazaoocenua (3), || S XD |2 = Y ||IXUD|2 (crarapnoe npouseedenue
j=1 j=1

pasro 0, nomomy wmo Q; L Q;).

Tak kax (); 1 P; HOpMUPOBaHBI, TO MOZKEM IPOJOZKUTH PABEHCTBO:

d d d
IXI2 =1 ) XOU% = Y IXDYE =D of.
j=1 j=1 J=1

Sameuanue 2. [[ycmv cmapvie npusnaku X; 4eHmpuposaHHvie, mo2da Hosble NPUSHAKY L;

u (QQ; Mootce UEHMPUPOBAHHBLE.

Jokxasameavcmeo. HoBble mpusnaku — 3T0 JinHeliHas KomOnHarms ctapbix. CpeiHee uHeii-
HOIl KOMOWHAIINY €CTh JIMHeliHass KOMOMHAINS CPeJIHUX 110 pu3HakaMm. CpeiHue 1Mo Mpu3Ha-

KaM paBHbI 0, TIOJTy4aeM IIeHTPUPOBaHHbIE HOBbIE ITPU3HAKH. O

6. ITapa dakToB U3 JUHEITHOI AJaTreOphI

1. Ynumapras mampuya U — opToronaabHas MaTpuIia B KOMILIEKCHOM ciydae. Ee cBoii-

CTBa:

e U — xBagparnas marpuna: UT = UL,

e Crosbier U opTOHOPMUPOBAHBI.

e Crpoxu U opTonopMupoBabl.”

e Ywmuoxkenue Ha MaTpuily U o3HAYAECT N06OPOM WA OMPANHCEHUE.

e [Ipu ymuoxkenun va marpuity U (1 Ha UT) HE MEHSAIOTCA HOPMbI BEKTOPOB U yTJIbI
MexK Ty BeKTopamu. Ilycth ecth BekTOpa Y, Z, mnocje ymHoxKkeHusi Ha MaTpuity U
nonyaum Y =UY, Z =UZ u |Y|| = Y|, IZ|| = ||1Z|, < Y, Z >=<Y,Z >
(movyemy 9TO 0O3HAYAECT PABEHCTBO YIJIOB MEXKJy BEKTOpaMMu?).

cos¢ sin¢

IIpumep 1. U = — MAMPUUAE NOBOPOMA HA Y204 §.
—sin¢g cos¢

6 Ecm otHomenue paHo 1/2, To 3HAUHT, UTO j-bIit mpu3HaK n3Mepster 50% Beeit mH(OpMAH.

7 2 mynkT sksuBasenten 3. Ilovemy? Ecim Marpuna opToroHabHas, TO U TPAHCIOHHPOBAHHAS K Heil

TOYXKE OPTOrOHAJIbHAs (CJIe/lyeT U3 IIyHKTa 1).
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OO6brvHO, yHUTApHAS MATPUIA CTPOUTCH W3 OPTOHOPMHPOBAHHOIO 0Oasmca, KOTOPBIi
cocrapisier crosbipl Marpunbl. (IIpoBepbre, 4ro B mpuMepe ¢ HOBOPOTOM Ha ¢ 9TO

TaK.)

[ycrs {P;}7_, — cucrema HE3aBUCHMBIX BEKTOPOB, PACCMOTPUM JIMHEHHYIO 060I0UKY
L, = span{P,...,P.} s RE I : RE — £, — oproronanbublii ipoekTop Ha L, (oH
COTIOCTABIIAET BEKTOPY OJIMKAMIITYI0 TOUKY U3 IIOIPOCTPAHCTBA, UTO JEIACTCS OITyC-

KaHUeM mepreHnky/asgpa). Marpuna I1:
I1 = P(PTP)~'PT.

Iycrs {P;}_, — opronopMupoBaHHbii 6aszuc L,, T.e.

P'P=1,,, = e R™",

Torma I = PPT.



[1aBa 1

CunrynasgpHoe pa3JjioxKeHne

(SVD — Singular Value Decomposition)

1.1. Kak cTpouTcs CUHTYJ/IIPHOE Pa3JI0XKEeHUe

[Iycts L — wmcno npusHakos, K — xommdectso mHamsuiaos, Y = X' € REXK — gemy-
nesag marpuna. O6oznaunm S = YYT € RY*F — cuvMmerprdnasg HeOTPHIATEILHO OMPeIe-

JIEHHAS MaTpHuiia. Ilo OIIpEeJeJICHUIO,
SUZ = )‘zUza rue

{U;}L, — opronopmuposannblii HaGop U3 COBCTBEHHBIX BEKTOPOB MATPUIILI S,
A > ... > A >0 — cobeTBenHbIe Yncaa MaTpunsl S.!

[Iycts d = rank Y = colrankY = rowrankY. 3uaem, aro d < min(L, K).
IIpennoxenne 1. 1. d =rank YYT.
2. X>0; N =0npui>d?
8. {U;}L, obpasyrom opmonopmuposanviti basuc colspany .

Bseiém BekTOp

Vidzf eRF i=1,...,d
Ai
IMpennoxenune 2. 1. {V;}4, — opmonopmuposannas cucmema 6eKmopos.

2. V; — cobcmeenHwle GEKMOPAQ YTY, coomsemcemeyrnuwue mem Hce COOCMBEHHBIM YUC-
Ai. O 01 YTY 01 -
AAM Aj. UCTNAADBHDBLE COOCTNEBEHHDBLE GERINOPG coomeemcemeyrom HYAEeBbIM COOCTNEBEH

HBIM YUCAAM.

d
4. Y =S V/NUVE — SVD (Cuneyaaproe pasaosicenue mampuio).>t

i=1

! HeorpumnarenbHble, Tak KaK MaTPUIA S HEOTPHIIATEILHO OIIPE/Ie/IeHa.
2 Yopgaoumm cobCTBeHHBIE TICIa: IepBhle d CTPOTO HOJ0KHUTEILHEIE, 8 OCTAILHEIC BCE HYJIH.
3 PazjioKeHue B CyMMY 3JIEMEHTAPHBIX MATPHIL.

4 CaMblit BayKHBIH IIYHKT YTBEPXKJICHUS.

15
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Ymo 3decv cuumamov nosumu npusnaxamu, ecau Y = X1? Vi3 rak kak U; € R,
V; € RE.
e U; — OpTOHOPMUPOBAHHBIN Oa3MC B IIPOCTPAHCTBE CTOJIOIOB.

e V; — OpPTOHOPMHUpPOBaHHBI 6a3UC B IPOCTPAHCTBE CTPOK.O

Ai

[ ] Zd—)\ — BKJIa/L 7-0OI'0O IIpU3HaKa.
i=1 "M

Onpenenenue 2. \/\; — cunzyaapnoie yucaa mampuuyvt Y, U; — ae6vie cunysipHvle 6ek-

mopa, V; — npasvie cun2ysapHble 6EKMOPA.

Tpotixa (v Ni, Ui, V;) maswieaemes i-ot cobemeennots mpotikot cunzyaiapHo20 pasnodtce-

HUA.

3ameuanune 3. Cureyaaproe pasnogcerue — eJUHCMBEHHOE PA3NOACEHUE ¢ JBYMA OPMO-

HOPMUPOBAHHBIMU basucamu.

1.2. MaTpu4HbIii BUJ CUHTYJISIPHOTO Pa3JI0XKEHUS

MozKkHO 3ammcaTh ABYMs CIIOCODAMU:
1. Beeem Uy = [Uy = ... : Uy), Vg =[V1 o ... V], Ag = diag(Aq, ..., \g). Torma

Y = UsAY?VE.

2. Bosbmém U= [U;y :...:Uyg:Ugyq o ...: U] — opronopmuposanbiii 6azuc B RE.7
VE=[Vi:...:Vy: Vi oo 0 Vg| — opronopmuposanusbiit 6asuc B RY.
A1 0 .0
0 0 0
A=10 Ad 0 € REXE Torgal
0 .0
0 0 0

Y = UAY2VYT,

5 Onn gymnnbe :)
6 Moxkem X TpaHCIIOHHPOBATE, IPOJIEIATH BCE TO ¥Ke camMoe, a MOMeHsIoTcs MecTaMu Tojibko U u V.

"Ugy1,...,UL COOTBETCTBYIOT HYJIEBOMY COOCTBEHHOMY HHCIY MATDPHUITHL.

8 U,V — oproroHajbHble MATPHIBL.
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1.3. EJIMHCTBEHHOCTh CUHTYJISIPHOTO Pa3J/I0XKEHUS

Hacxoavko edurncmeenno pasaoscerue SVD (oo 00no cywecmeyem 0as Mampuyvl uau

H@m)7 MozkHo IIOJAyMaThb, 9TO pal3J/IOZKE€HNE HE €IMHCTBEHHOE, TaK KaK

1. CobcTBeHHBIE BEKTOPA HE €IMHCTBEHHBIE, TO eCTh ecyim U; — COOCTBEHHBIN BEKTOP, TO

(=U;) — coberennblit BekTOp,”
d d
Y=Y VAUV =Y VU ()T
1=1 i=1

2. Ilycthb ecTb JiBa OJIMHAKOBLIX COOCTBEHHBIX 4UmMcia A = A = Ao, U; u U — jiBa op-
TOHOPMHUPOBAHHBIX BEKTOPA, COOTBETCTBYIOMNX COOCTBEHHOMY 4mcyy A. Torma Jrobast
nunHeitnasg komOuHarwsa Up u Uy Oyjier siBJIsIThbCsl TaK?Ke COOCTBEHHBIM BEKTOPOM U Oy-
JIET COOTBETCTBOBATH TOMY Ke COOCTBEHHOMY YHCTY, TO ecTh V o, B: al; + fU; — c.B. ¢
c.1. A. Takum obpa3oMm, ec/ii y HaC €CTh JIBa OJIMHAKOBBIX COOCTBEHHBIX YUCJ/IA, TO OHU
IOPOXKIAIOT OIIPOCTPAHCTBO pa3MePHOCTH 2, 1 JiIoO0i OPTOHOPMUPOBAHHLIH Ha3uc B

9TOM IIOAIIPOCTPaHCTBE IIOAXO/UT HaM B KadeCTBE COOCTBEHHOI'O BGKTOpa.10

[Tosyuaem, 9TO €IMHCTBEHHOCTH B OYKBAJIBLHOM CMBICJIE He rojty4daeTcd. [Toaromy cdop-

MyJIIPpYeM HeOOXO/IMMOEe HaM YTBEPKJICHUE.

L

ITpensnoxenune 3 (Exuncreennocts SVD). ITyems L < K. ITIyemos Y = 3 ¢; PQT — nexo-
i=1

MOPOE PABAONCEHUE 6 CYMMY INEMEHMAPHLLT MAMPUY, (OUOPMOZONANLHOE PASAOAHCENUE), Ta-

Koe wmo:
1ey>...>c,>0;
2. {P}, — opmonopmuposarmwe, {Q;}E, — opmonopmuposarmvie.

L
Tozda Y = > c;BQT — SVD, mo ecmv a060e 6u0pmo2onasvHoe pasa0Hcenue ¢ Heompuya-
i=1

measbHbHBIMU KOS&@UMU@HW’LGMU ABAACTNCA CUHSYAADPHDIM.

9 B BeIIeCTBEHHOM CIIydae COOCTBEHHEIN BEKTOP OIpEIe/feTCs eIMHCTBEHHBIM 06Pa30M ¢ TOUHOCTLIO
JI0 KOHCTaHTBI, MOJYJIb KOTOpoii pasen 1 (910 Bcero 1 m -1). Ho cunryssiproe pasiioxkenue o6o0IIaeTcs B

KOMIIJIEKCHOM CJIy4dae, a 3/IeCb y2Ke€ KOHCTaHT, 110 MO/IY/JIIO PaBHbIX 1, MHOT'O.

10 Ecim y mac ecTnb 1Ba 0IMHAKOBBIX COOCTBEHHBIX UHCIIA, TO MBI MOMKEM GpaTh J000i 6asic, HO CyMMa

JBYX MaTPUIl IOCTOsIHHA, TO €CTh OHA He MEHSeTCs OT BbIOOpa Oaswnca.
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3ameuanue 4. B yacmrocmu:

e cyg>0,c41=...=c =0,

c? = \; — cobemeennvie wucaa YYT,

P, — cobcmeennvie sexmopa YYT,

Qi — cobcmeennvie sexmopa Y1Y,

o () = YTfi7 i=1,...,d (d=rankYYT).

1.4. OnTuMaJibHbIE CBOMCTBA CUHTYJISIPHOTO Pa3JI0KEHUSI

O6osnaunm M, C RY*E — ppocTpamcTBo MaTpuIl panra, MEHBIIETO WM PaBHOTO T
IIpensioxkenune 4 (OnruMalibHble CBORCTBA CHHIYIISIPHOTO pasioxkenus ). [Tyemo r < d.

1. (Annpoxcumayus mampuyet (Low-rank approzimation))

~ d ~ r
min [[Y - Y|%2 = 3 A u docmuzaemes na Y = SV NU VT
Ve, '

i=r+1 =1

2. (Annpokcumayus nodnpocmpancmeom)

IIyemo L, C REY — nodnpocmparncmeo pazmeprocmu < r. Tozda

d

K
r%mZdistQ(m, L)= Y X\

i=1 i=r+1
0
u docmuzaemcs Ha E,(n ) — span(Uy, ..., U,).

[Torpobyem OTBeTHUTH Ha BOIIPOC — 4MO 6b1200HEC TPAHUMD 6 NAMAMU — BCH0 MAMPU-
UY uAU ee CuHYAAPHOE pasnoscerue? UToObl XpaHUTh MaTPUIly JAaHHBIX pasmepa L X K,
Tpebyercst xpauuTh LK 31emenToB. UTOOBI XpaHUTH BEKTOPaA CUHTYJIAPHOIO Pa3JI0:KeHUs,
tpebyerca d(L + K) snemenros.!! Takum o6paszom, ecjm, K IpuMepy, MaTpuia GjusKa K

kBajipatHoii (L = K), o ipu L > 2d, BbIrOJIHEE XPAHUTD CHHIYJISIPHOE PA3JI0KEHME.

1 Beero d cunrynspubix Tpoek, U; € RY, V; € RE | a cunrynspurble unciia IpuIIChBaeM K OIHOMY H3

BEKTOPOB.
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1.5. I'naBHBIE HAIIpABJIEHUS

[Iycrs Yi,...,Yx € RE. Pacemorpum sektop P : ||P|| = 1. DroT BeKTOp 33j1aeT Ha-
npasJjienue (IPAMYyIO, HOAIPOCTPAHCTBO pasMeproctu 1). [Tpoekius Ha JaHHOE HAIIPABJICHUE
BRIV IUT coreytoruM obpasom: (Y;, P)P, a ee nnuna pasna |(Y;, P)|. [Ipoeknus n3mepsier
TO, HACKOJILKO 9TO HAIlpaBJICHHE COOTBETCTBYET HAIIMM JaHHbIM. IlocTaBum 3amady HaiTh
HAIIPaBJIEHNEe, KOTOPOE JIyUIle BCEro OIMCBHIBAET HAILy COBOKYIIHOCTL TOYEK. dem GoJiblie
IPOEKIIUsI, TeM JIydIe. 3aada;

K
Z(Yi,P>2 — max.

i=1
BekTop P;, Ha KOTOPOM JIOCTUTAETCS MAaKCHUMYM, 38JIa€T NEPEOE 2AG6H0E HANPAEAEHUE.
Jlaee OyaeM mckaTh MaKCUMyM 110 BCEBO3MOXKHBIM BEKTOpaM, OPTOTOHAJbHBIM P u

Tax JaJiee.

IIpennoxkenue 5. Bepro caedyrowee:

K
1. max S (Y, P)? = A\ u docmuzaemes na P = Uy,
i=1

K
2. max Y (Y;, P)? = Xy u docmueaemca na P = Us,
P: PLUl i=1

K

T, max S (Y:, P)? = )\, u docmuzaemca na P = U,.
P: PLU;, j=1,...,r—1 /7

U; — 2na6Hble HANPABAEHUA.
,
Paznoxenne Y; mo rmasubiM nanpasitenusaM: Y; = > (Y;, U;)U;.
i=1

(Y;,U;) — i-a xomnonenma sexmopa Y; (KoabdUIEeRT pasIoKeHns BEKTOPA 110 IVIaB-

HBIM H&Hp&BﬂGHI/IHM). COCTaBI/IM 6€7€m0p i—[L’ SNAABHHBIL KOMNOHEHIN.
Z; = =Y'U, = V/\V; = XU,.



[1aBa 2

Ananus riaBabix komnonenT (AT'K)

(PCA — principal component analysis)

2.1. Arajm3 ryaBHbIX KoMmioHeHT. IlocTpoenne

2.1.1. AHaau3 riIaBHbBIX KOMIOHEHT Ha BbIGOpO‘IHOM A3BIKE

Bepnemcs K cunrysnsgpaoMmy passoxkenuio. MimeeM passioxkenue:

d
Y=Y VAUV
=1

Teneps nepeiinéM Ha BLIOOPOYHBIN A3BIK aHAJN3a TJIABHBIX KOMIIOHEHT. IloMHMM, 9TO
Y = XT € REXK | rhe cTosbrpsl — WHANBHIABI, CTPOKM — IPU3HAKN, MWHINBAIOB K, a mpn-
snakos L.! B ciywae amanmuza rmasabix kommonent Dy = {1,...,L}, Dy = {1,..., K},
pi({i}) = 1 — cunraomasn mepa, po({i}) = % — BeposTHOCTHAS Mepa, Ije ¢ — HOMEP
unueraa. OTciofa ciiefyer, 9To KsaapaT HopMbl | - ||2 BexkTopa-unmusuia uz RY pasen cywm-
Me KBaJIpaToB ero KOMIIOHEHT Bceryla, a HopMa B Kpajapate || - ||3 BexTopa-npusnaka nz R
B aHa/IM3€ IVIABHLIX KOMIIOHEHT CUMTACTCS He KaK CyMMa, a Kak cpejHee apudpMeTHIecKoe
KBa,IpaTOB KOMIIOHEHT BekTopa. Jlasee, 1 y HOpMbI BEKTOpa 03HAMAET, ITO TaM CyMMa KBa/l-
parToB, a 2 — 4To cpeanee apudmernieckoe. Ecam nHaekca y HOpMBI HET, TO 3TO O3HAYAET,
YTO PACCMATPUBACTCA BAPUAHT 1, T.e., OObIYHAs €BKJIMI0BA HOPMA.

[Ipennosiaraem, uro Y — MeHTpUPOBAHHA IO CTPOYKAM, TO €CTh CPeJIHee 10 TPU3HAKAM

paBHO 0, 1 TOT/Ia MOJIy9aeM JIPYToe pas3/IoKeHne:

d
i=1

2.2. CBaz3b mexay SVD u AT'K. O6iiee n pazaminst
Heobxonmo wmafitn cBa3b mexiay A;, U;, Vi u \;, U;, V; coorBeTrcTBeHHO.3HAEM, ITO
e U, — OpTOHOPMUPOBAHHAS CUCTEMA COOCTBEHHBIX BEKTOPOB MATPHUIILI YYT = XTX,

e U; — OPTOHOPMUpPOBAHHAs CHCTEMA COOCTBEHHBIX BEKTOPOB MaTpuipl = YY' = LXTX

! Buzyanpno: Y — ropu30oHTAIBHAS MATPHUIA, 8 X — BEPTHKAJILHASL.

20
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Takum oOpazom, OJIydaeM CJIeIYIONIne COOTHOIICHMS:

o U =0,
o \ =K\,
Y
o‘/;_\/?.

Tak kax koaddunuent (Beca) 1/K He Bausier Ha PABEHCTBO HYJIIO CKAJSIPHOTO IIPOM3-

BedeHUd, TO yCJIOBHE OPTOT'OHAJIbHOCTU BEKTOPOB V; TO 2Ke CaMoe.

Tak:xe 3amerum, 910

1 Y7
2 _ 1 2 F
”YHL2 K %:yij T K

PaCCMOTpI/IM Telepb OTJIMYUA CUHI'YJIAPHOI'O PAa3JIOZKEHNA OT aHaJIu3a I'NIaBHBIX KOMIIO-

HEHT.

1. Crosbubr B MaTpurie Y HEpPaBHOIPABHBI, TO €cTh SVD MOJHOCTBIO CHMMETPUYHO, a

AT'K mer. B wacTHOCTH, 9TO M3-3a PA3HBIX HOPM B IIPOCTPAHCTBE IMPU3HAKOB.
2. B AT'K mpeanosraraercsi, 970 Mpu3HAKHW IEHTPUPOBAHBI, & WH/IUBUILI HET.

3. B AT'K pekomenioBana HOpMUPOBKA ITPU3HAKOB.

Kozda nopmupyem npusnaxu? Koryma mpusHakn m3MepeHbl B Pa3HBIX MIKaJax.>
e Hopmupyem npusHaku, ecjiu eCcTh, HAIIPUMED, JIAHHBIE B CAHTHUMETPAX U MeTpax.

e He nopMmupyem mpusHaku, ecjau ecTb, HalpuMmep, OAJIbl 3a 3aJa9i U XOTHM, UTOOBI
IJIaBHas KOMIIOHEHTa OTpazKaJia YPOBEHDb 110 pe3yJjibTaTaM 3a/a4. HyCTb €CTDh CJIOZ?KHBbIC
(or 0 0 10) u mpoctsie (ot 0 70 5) 3ama4du. fcHo, uro mosyanTs 2.5 6asia 3a IpocTyio
3asiady 1 b 6AJIIOB 3a CJI0KHYIO — 9TO Pa3HbIE BEIlH, HO eCJIM Mbl HODMUPYEM JIaHHbIE,

TO MBI CpaBHAEM 3TU JIBE€ BEIIIU.

2 Eci uto-10o m3Mepeno B mkaje or 0 10 1, a uro-to or 0 mo 100, To pesynsrar ATK 6Gymer memmnTe-
pecubiM. Beerna mepBoe riiaBHOe HampaBJsieHHe OyJIeT MepeTAruBaThCA TeM TPU3HAKOM, KOTOpPbIE TPHHIMAET

3HaYeHUdA C CYIIECTBEHHO GOJILITTIM pa36pOCOM.
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2.3. HUemy AT'K cooTBeTCTByeT Ha CTATHCTUYIECKOM SA3bIKE?

[Tepeitném k X € R™P (L — p — KOJIMYECTBO MHAMBUJIOB, K — n — 4Wucjio npusHa-
koB). ITycth crosbipl X (pu3HaKu) NEHTPUPOBAHDBL. Bepém npusnak, Kaxyo HOPMY HYHCHO
pacemampusamy? BepositHocThyto HopMmy. Umo osnauaem xapaxmepucmuxa || X;||3 na cma-

MUCTUYECKOM A3bLKe?

n

1 —
1 XI5 = = Z ((Xy); — Xi)2 = 5%(X;) — BBIGOpOUHas mucnepcus X;.
n
Ymo oznaqaem nopma mampus, darnox || X3 5 na cmamucmuyeckom azvike? Ncmomssyem

BEPXHIOIO CTPOYKY U IPEJIIOJIaracM, YTo X IMeHTPUPOBAHDI.

P

p
IX[F, =D IX]3 =) _ s*(X;) — total variance.
i=1

=1

d
[TocunTaem HOPMY BEKTOpa IIaBHBIX KommomeHT (cumraem, uto ATK: Y = > /AU VT):
i=1
Z; = XU; = V\;V;, te Z; — BeKTOp HPOEKINil WHIUBUIOB Ha (-0€¢ HAIpaBJICHUE U § =
1...,n.

Bnaem, uro || Z;||3 = s*(Z;). Yuurbisas, ato V; HOpMUPOBaHbI, TO
1Zi|l5 = 5*(Z:) = [IXUill5 = IV AVill3 = M.

Pasznoxkenne mokeMm 3almcarhb CJIe 1Y IO M o6pa30M:

d

d d
XT =" VAU = ;F,-vf = ;U,ZE,

i=1
rie F; = v/ \U; — BeKTOD i-X PaKTOPHBIX BeCOB (HAIPY30K), Z; = \/\;V; — BEKTOD IVIaBHBIX

KOMIIOHEHT.

2.4. Bkiyaa riiaBHBIX KOMIIOHEHT

Beraucium nopmy Y = XT.
P d d d
XTI =D (X)) =) _IWVAUVTIE =) A=) s*(Z).
i=1 i=1 i=1 i=1

[Tosyumiocs, uto total variance He MeHsiercs Ipu Hepexojie K HOBBIM HpU3HAKaM (IIpH

[IOBOPOTE HOPMa BEKTOPOB HE MEHSIETCS).
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3

Aj
d
PP
=1

s?(X;) — undopmaTuBHOCTD i-0r0 NpusHaKa, s2(Z;) — uHMOPMATUBHOCTH -Oif TJIaB-

— 6KAa0 j-0T 2406HOT KOMNOHEHMDBL 68 00UWYI0 JUCTEPCUIO.

HO# KOMITOHEHTHI. Takum obpaszom, dem 60Jibiine pa3dbpoc, TeM OOJIbIIe 3Ta XapaKTePUCTUKA
nadopmarupHa. [lepBas riiaBHasg KOMIIOHEHTa UMeEET HAMOOJIBIITYI0 HOPMY, II09TOMY 3Ta KOM-
IIOHeHTa caMasi HPOPMaTUBHAA.

Hanomuuwm, uro Z; = XU;, To ecTb Z; — nuHefinag komounanud X ; ¢ Koaddunuenramu,
B3AThIMU U3 U;. TakuM obOpazoMm, 2aa6Hble KOMNOHEHMb, — STO OPTOIOHAJIBLHBIE MEXKJLy CO-

00l TMHEITHbIe KOMOMHAIMY UCXO/IHBIX IPU3HAKOB, 0018/ IAI0IHIE CBOWCTBOM ONTUMAJILHOCTH.

Bosmootcrvt 6aPUAHIMBL.

1. Marpuna X — nenrpuponana. Torga U; — 3T0 coOOCTBEHHBIE BEKTOPHI MATPHUIIHI %YYT =

1ywT
~X*X (BpIOOpOYHAST KOBAPUAIMOHHAS MATDPHIIA).

2. Marpuna X — nenrpuposana u nopmuponana. Torna U; — cobcTBEHHBIE BEKTOPHI MAT-

1yvyT 1T
purpl - YY' = XX (BpI60pOUHas KOPPEIANNOHHAasg MAaTPHIIA).

2.5. AT'K c Toukm 3peHuns nmocrpoeHus 6a3mca B IIPOCTPAHCTBE

NMHINBUAOB 1 B IIPOCTPaHCTBE IIPU3HAKOB

AHaym3 raBHBIX KOMIIOHEHT Ha BBIOOPOYHOM sizbike: X € R™*P U; € RP, V; € R".
d d d
1= S RN = YR =302
i=1 i=1 i=1
F; = v/ A\U; — BexTop i-x (haKTOPHBIX BECOB (HAIPY30K),

Z; = \/\;V; — BEKTOD TJIaBHBIX KOMIIOHEHT.

d
1. XT =Y FVT rne {V;}L, — opronopMupoBanublii 6a31uc B IPOCTPAHCTEE TPU3HAKOB.
i=1

IIycrs F = {fi; 1z?7:dl,j:1 =[F ..., Fy. Torna

Cov(X;,V;), ecrm AT'K 1o xoBapuail. Marp.
fij = (X5, Vj)o =
j-7 KOOP/I. i-0TO MpU3HaKa p(le ‘/J) = p(X’H Zj)a ecmn AT'K o KOppeJsdn. MaTp.

B 6a3uce HOBBIX IPU3HAKOB

3 B uguciurene — JUCIIEPCUsA HOBOT'O IIPpU3HAaKa, B 3HaMEHaTeJ e — 06111&51 JUCTIEPCU.
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d
2. XT' =S"U,ZF, vne {U;}L, — oproHopMupoBanHblii 6a31c B IPOCTPAHCTBE HHIUBUJIOB.
i=1

Iycrs Z = {zij};g’j:l =2y :..., 2. Torma

J-51 KOOPJ. $-Or0 MHIVUBUIA
B HOBOM Oazuce

Tak Kax MHIUBHUIBI HE IEHTPUPOBAHbI 1 HE HOPMUPOBAHBI, 9TO PABEHCTBO MPOJI0IKUATh
110 AHAJIOTHH C NPEJIBIIYIINM IIyHKTOM He MOoxKeM. Ho MoxkeMm BbIIIUCATDH CJIe/IyIOIee.
[Iycrs a(x;, U;) — yroan mexay x; u U;. Torma

<Xz’, Uj)l _ <X1'7 Uj>1
131Ul ]|

cos(a(x;,Uj)) =

DTH Ba IIyHKTA IOMOTA0T OTBETUTH HA BOIIPOC — KAK GbAGUMY UHIUGUIOS, KOMOPbBLE NAOTO
ONUCHIBAOMCA NAOCKOCTNBIO NEPEYIT I8YL KOMNOHEHM?

LITO6BI IIOCYUTaTh, KaK XOPOIIIO WHIMBHJ/ OIMCBIBACTC IIJIOCKOCTbHIO, HaJ0 IIOCYHUTATDH
KOCHHYC yTIJla M€Ky IIJIOCKOCTbIO U UH/IUBUJIOM. O“IeBI/I‘ILHO, 9TO MHAUBUABIL, IIECPIIEHAUKYJIAPD-
HbIE [JIOCKOCTH, TIJIOXO OIIMCBIBAIOTCS 9TOM IJIOCKOCTHIO. Eciin ecTh 0pToroHabHbIii 6a3uc, To
BepHO cJiejyiomiee: cos®(yriia MexK/ Ty BEKTOPOM U MPOEKIHeil Ha IJIOCKOCTD) =cos? (yT/Ia MexK-
JIy BEKTOPOM M 1-BIM 3j1eMeHTOM Gazuca)+ cos?(yriia MesK/ly BeKTOPOM M 2-BIM 3JIeMEHTOM
basuca).

[Iycrs x; € RP — ungusui. Torjga KocuHyc yriia MeXKJy HUM M IUIOCKOCTBIO NEPBBIX

ABYX I'VIaBHBIX KOMIIOHEHT:

2 2%
2 <Xi7U1>2 <Xi>U2>2 Zh 2
cos®(a(x;, span(Uy, Uy))) = FRE + EE - -

7
4, AP
>, Zij > Zij
Jj=1 Jj=1
Mpsr1 mostyanin, 9TO, CKJI/IbIBas KBIPAThl HOPMUPOBAHHBIX CTPOK Z, MbI MOZKEM TIOJTyYaTh
KBa/IpaThl KOCUHYCOB yIVIOB MEXKJLy MH/MBUJIAMU U ILIOCKOCTBIO.
Bepuemcs k npusnakam. [IycTh NpU3HAKN CTAHIAPTU30BAHBI. AHAJIOIMYHO MOXKEM IO-
JIyIUTh, 9TO
cos?(a( X, span(Vi, Vo)) = f3 + f>
j»SP 1, V2))) = Jj §2°
Ecim Bce 1eHTPUPOBAHO, TO KOCHHYC MOXKHO Ha3BaTh Koppessinueii (bopmysibr Jyis

KOCHHYyCa U Ko dunmenTa Koppessiiyuu coBaayT). Torma moy M, 9To MHOXKECTBEHHBIIH

KO3 PUITMEHT KOPPEIAIUN PABEH CyMMe KBaJIpATOB OOBIYHBIX KOPPEJIAINiil, TO €CTh

R*(X;3 Vi, Vo) = p*(X5, Vi) + 02X, Va),
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TaK KaK KBaJpaT MHOKECTBEHHOTO KO3 (DUIIMEeHTa KOPPEJANNH MEXKIY BEKTOPOM-IIPU3HA-
KOM 1 HADOPOM BEKTOPOB-IIPU3HAKOB — 3TO KOCHUHYC yIJIa MKy IEHTPUPOBAHHBIM BEKTO-
POM-TIPU3HAKOM U TIOJIIIPOCTPAHCTBOM, HATIHYTHIM Ha BEKTOpa-IpU3HaK U3 Habopa. MHTep-
HpeTalisi MHOXKECTBEHHOI'0 KO PUITHEHTA KOPPEIIIIUN — MepPa 3aBUCUMOCTH MEXKTY OJTHIM

MPU3HAKOM 1 HaOOPOM ITPU3HAKOB.
Bameuanue 5. U= [U;:...:Uy], F=[F:...: Fy

p
Loy ud = | =1

g
i=1

d
2. Y uz =1 (max xax U — mooice opmozonanvnas mampuya,)
i=1

p
3. Zl g = IElI* =X

d d
43 [ = L X Vs = Xl =
j:

j=

s%(X;), ecau ATK no xosapuay. mamp.

1, ecau AI'K no xoppeasay. mamp.

Ckassiproe npoussejierne (X;, V1)3 XxapakrepusyeT T0, HACKOJIBLKO 1-blil HOBBIi IpU3HAK
omuckiBaeT nexoaubiil. Eemu pacemorpers (X5, V1)3+ (X, Va)3, To 3T0 TO, HACKOIBKO TIEPBHIX

JdBa HOBBIX IIPpHU3HaKa OIIMCBLIBaIOT CTaprfI.

2.6. Nureprperanus riiaBHbIX KOMOOHeHT. CMbBICJI epBOii TJIaBHOI

KOMIIOHEHTBI B CJIy4dae€ IIOJIO2KUTEJIbHbIX KOBapI/IaHI/Iﬁ

Qopwmyia, Ha OCHOBE KOTOPO IMTPOUCXOIUT WHTEPIPETAINSA TJIABHBIX KOMIIOHEHT — 3TO
Z; = XU;. T.e., 1-ii cobcTBeHHBINE BEKTOP 3ajaeT KO3MUIMEHThl JTUHEHHON KOMOMHAIIAN
HCXOJHBIX ITPU3HAKOB. TakuM 00pa3oM, MbI ITOJIydaeM HOBBIE IIPU3HAKHU, Ha OCHOBE COOCTBEH-
HBIX BEKTOPOB MX MHTEPIPETHPYEM U 3HAEM, 9TO IEPBBIA MPU3HAK HMeeT MaKCHMAaJIbHO
BO3MOXKHYIO JUCIepcnio (MHGOPMATUBHOCTD ), BTOPOii ¢ HUM He KOPPEJIUPYET U UMEET CPeIn

HEKOPPE/IMPYIOIUX TaK2KE MaKCUMaJIbHO BO3MO2KHYIO JUCIIEPCUIO, U T./I.

Teopema 1 (Ileppona-@pobennyca). [Tycmv A — cummempuuras, HEOMPUUAMEALHO ONPE-
deneHnans Mampuya, ee IAEMERMbL NOAOAHCUMEALHDBL. 10200 6Ce KOMNOHEHMDL €€ NEPB020 COD-

cmeennozo eexkmopa Uy 6ydym odnozo 3naxa.
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Takum 06pazoM, ecau 6ce KOppeasuuy (Ko8apuauul) nosodcumesbisl, mo 6ce KoMno-
newmor Uy 00H020 3naka. DTO ONMpeJIesIseT CMBICI MIepBOil TIaBHON KOMIIOHEHTHI (B CJIydae
HOJIOKUTEIbHBIX KoBapuanuii). Tor/ia nepsast riiaBHas KOMIIOHEHTA, sIBJISIETCS JINHEHON KOM-
OWHAIMel cTaphlX MPU3HAKOB ¢ KO DUIMeHTaMu OJIMHAKOBOTO 3HaKa. DTO MOXKHO ITPOUH-
TEPIPETUPOBATH KaK HEKUil 001uil ypoBeHb Yero-nbo (Harnpumep, obIuil ypoBeHb YIEHUKA,
ecJIM MPU3HAKN — OIeHKN B mmKkose). OT Toro, Kakoil 3HAK, MOJOKUTEIbHbIH WM OTPUIa-
TeJIbHBIA, 3aBUCUT TO, C KAKOH CTOPOHBI 110 OCH IIE€PBOI I'NIABHONW KOMIIOHEHTBHI HAXOJIATCA B
cpeHeM 0OJIbINe 3HAYCHIS UCXO/IHBIX IPU3HAKOB, & C KAKO - MEHbIITHE.

OcrajibHbIe TJIABHBIE KOMITOHEHTHI MOXKHO TaKzKe WHTEPIPETHPOBATH UCXOJ U3 KO-

buIIenTOB mepe, cTapbIMI TpH3HaKaMm.t

2.7. Buibop umciia rJiaBHBIX KOMIIOHEHT

[IpuBejieM HEKOTOPBIE BAPUAHTHI BHIOOPA YHC/Ia TVIABHBIX KOMITOHEHT.

1. 3amaercs nponenT P u 6epercss T KOMIIOHEHT:

T

oA

o
1d > P%,

oA

=1

TO eCTh 4TOOBI KOMIIOHEHTBI Hecsu B cebe He Menee P% undopmanuu.

2. Ilpasuno Kaiizepa. Boibuparorcs riaBHble KOMIIOHEHTBI, HH(OPMATUBHOCTH KOTOPBIX
OoJIbIlIe cpeiHelt nHMOPMATUBHOCTH:
22
> 87 (X;
i=1

1 )\z> =
p p

™
>

Ecmu ATK 1o koppessiuonnoit marpurie, 1o ¢ 1 A; > 1.

3. IlpaBuio ciomannoit tpoctu. Ilycrs p; = d’\i . Yucna p; nensrt orpesok [0,1] Ha
Ai
igl
HepaBuble dacTu. [lomydaem paszbuenve 0 < pp < po < ... < g1 < 1. Boibupaerca

KOMIIOHEHTa, JJINHA KOTOPOi OOJIbINE CpeJiHeil JJIMHBI KYyCOUKa CJIYIaiiHO CIOMAHHOM

TPOCTH.

4 HamomumnM, 410 K03GbPUIHEHTAME JINHEHHOH KOMOUHAIINN SIBJISIFOTCS SJIEMEHTBI BEKTOPOB U .
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4. IlpaBusio kamenucrtoit oceiu. CTpouM rpaduk yHOPsI0OUYEHHBIX 110 yObLIBAHUIO COO-
crBeHHBbIX [ncest (scree plot). C Kakoro-to MOMeHTa COOCTBEHHbBIE UHCJIA HAYHHAIOT
MeJIJIEHHO MeHAThCA. BepeM KOMIOHEHTBI JI0 9TOI0 MOMEHTA, TO €CTh ITOKa COOCTBEH-

HbI€ 9UCJIa CYHIECTBEHHO OTJINYalOoTCd APyl OT Apyra.

94 Scree plot

Eigenvalue

T T T T T
2 4 € 8 10

Number of PCs.

Puc. 2.1. Scree plot

5. NuTepripeTupyemM CTOIBKO KOMIIOHEHT, CKOJIBKO MOXKEM.

2.8. OnTuvuzanusa B AI'K B rTepMmHax KoBapuannOHHBIX MaTPHIL

HamomuanM, ato Y = X', rne X — Marpuna J1aHHbIX.

Ipeanoxenue 6. 3adawa |[Y — Y| —  min  oxeusarenmna sadaue |YYT — YYT| —
Y: rank Y<r

_ min~ . Pewenue smot 3adawu Y* cmpoumca Kak CYmMma cobCMBEHHDIT mpoex, coomeemn-
Y: rank Y<r
CMBYNUWUL NEPEBUM T 2AABHBIM KOMNOHEHTNAM.

Ecin marpuna nenrpuposana, To 3agada ||[YYT — YYT|| —  min  skBubajsentna
Y: rank Y<r
cJieIyroneii 3ajade:

IS=S|| = _min
S: rank S<r

riae S — KOBapHalluOHHad MaTpulla JdJid HallluX JaHHBIX, a S — kakas-TO KOBapHallMOHHasd

MaTpHulia (CI/IMMeTpI/I‘{HaH, HEOTpUIATEJIbHO onpegeﬂeHHaﬂ).



[1aBa 3

DaKkTOPHLII aHAJI3

(EFA — exploratory factor analysis)

3.1. Moaenb B (pakTOpHOM aHAJIN3€e

['taBHOE oTIMYre (haKTOPHOIO aHAIN3a OT aHAJIN3a TJIABHBIX KOMIIOHEHT — 9TO HAJIUINe
MO/JIETH B (paKTOPHOM aHAJIH3E.

[ycts € = (&1,...,5)" € R?, n = (n,...,n.)" € R", r < p. [Ipexnonaraem, 4ro
E¢ = 0, En; =0, Dn; = 1, n; u n; HexkoppesmposassL. Ilycts F, = [Fy @ ... : F,] € RP*.
(ITomHUTE — y HAC €CTh P CTAPbIX MPHU3HAKOB U Mbl CTPOMM HOBBIX. HOBBIE T IPU3HAKOB
OY/IyT B KAKOM-TO CMBICJI€ CAMBIMU JIYIIIHAML. )

Urak, modeav 6 daxmoprom anaruse:
‘S = Frn + €,

rye koapuanuonnast marpuna Cove = diag(o?, ... ,02) JMaroHasjgbHas, 1) U € HEKOPPEJIN-
posanbl. CiiydaifHoMy BeKTOPY € COOTBETCTBYeT MaTpHUIA JaHHBIX X' (IPU3HAKH, KOTOpPbIE
MBI HAbJIO/IaeM), a 1) cooTBeTcTBYeT VI (CKPBITBIE IPU3HAKH, KOTOPbIE Mbl He Hab/II0/[aeM ).

[Tosrygaem cooTHOIIIEHTE

X =V, F' +E.

[lepes Hamu cTouT 3a/1a4a BBISIBUTE 3TH CKPBITHIE MPU3HAKE (3a/a9a GaKTOPHOTO AHAJII3A).
[Ipuuem, naxke Her mesn HaliTH 3Hadenus: gpaxkTopos. llesb — HANTH UX CMBIC/T.

SaNTeTI/H\A, 9TO MOJEJIb OY€Hb II0XOXKa Ha TO, YTO MO2KHO HO.quI/ITb C IIOMOIIbIO AFK
_ T T
X =V, Fi, + Vi

HO eCTh pas3Huia (YBUJIUM O3KE).

Mogesb MOKHO II€PENncaTh B CIE/YIONEM BUJIE:
Y = Cov(§) = Cov(F,n) + Cov(e) = F,FF + U,

rie ¥ = diag(o?,...,02), rankF,FT < 7. Toryia jannbie — 3T0 BHIGOPOUHAs KOBAPUAIUOH-

p

Hasl MaTpPUIA.

28
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Boobr1ie, dpakTopHbIil aHAIN3 BCeria Je/1aeTcs Ha OCHOBE CTaHIaPTU30BaHHbBIX JaHHBIX.
T.e. Bcerga Mbl mosrydaeM MOJeIb KOppessanuonHoit Marpunsl. Torna fi; = p(&;,n;) 1 Mar-

puria (paKTOPHBIX HATPY30K BBITVISIUT CJIEIYIONIIM 00Pa30M:

Ui Ny
él fll flr
5}0 fpl fpr

Monenb:
& =fum~+.. .+ funi+ ...+ fun-+ (61 + 02+ ...+ 0¢gp)

§o=fam+ ...+ fami + ...+ fornty + (01 + €2+ ...+ 0gp)

& =fom+ ..+ funi+ .o+ fune + (0e1 + 02+ ... + &)

Mpbr npejiosiaraeM, 9ro B KazKJIoM cToJibie (1 CTpPOUKe) mepejt €; TOJIbKO OJMH U3 KO-

5bdUIIenToB He paBeH HyJo, a cpean f;;, ¢ = 1,...,p, XoTd Obl JBa He PABHBI HYJIIO.

3.2. OOIMHOCTH M YHUKAJbHOCTH

B 3TOM IIyHKTE BBEJIEM MOHSTHE OOIHOCTH U YHUKAJIBHOCTH IIPU3HAKOB.
O6oznaunm &' = F,n, Torma & = & + €. To ectb & — 910 Ta 4acTh JAHHBIX, KOTOPast

onmchiBaercst paktopamu. [Ipeanonaraem, uro DE; = 1, De; = o, Torga DE) = DE; — De; =

2

1—o;.
Mozkno sameruts, uro Cov(§;, &) = Cov(§] + €;, & +¢;) = Cov(E], £)), Tak Kak ocTab-
HBIE C/IaraeMble OOHYNIA0TCs W3-3a HeKoppe/mposannocTu. Homyaaem, aro Cov(E;, &) = pi;.
Taxke U3BeCTHO, uTO KoBapuanuonnast marpuna & pasua Cov(¢') = F,Cov(n)F! = F,F;.
Torna
1—0? ... py

F.F' = Cov(¢') =

Mpb1 noJstyanu, 9To



30

1=D&=Dg+De;=  (1-07) + of
—— ~—
commonality, uniquence,

OOIIHOCTh Tpu3HakKa  YHUKAJIbHOCTH

Sameuanne 6. OQ0uHOCTD ABAACTNCA MHONCECMEEHHBIM KOIPHUUUEHMOM KOPPEAAUUU:

r

Eﬁé = (B F )i = fa+ fa+- 4 fo =D 1= (p(&n))* = B (&lm, -, m),
7=1

obwHoCMb j=1

m.K. 7; U 1; HEKOPPEAUPOBAHDL.

Takum ob6pazom, 0OITHOCTH — 3TO TO, UTO OIMUCHIBAETCsS (PaKTOPpaMH, & YHUKAJIbHOCTH

MpU3HAKa — TO, YTO HE OIUCHIBACTCH (DAKTOPAMHU.

3.3. KoppeKTHOCTbh IIOCTaBJIEHHOI 3a1a49n

Teneps ocMOTpUM, KOPPEKTHO JIM [TOCTaB/IeHA 3a/1a9a’

Bo-niepBbix, nanomuuM, uro B Marpuiie F He MoxKeT ObITH TAKOTO CTOJIONA, IJIe TOJTBKO
OJ/INH 3JIEMEHT He paBeH HYJIO, TO €CTb 3TO (PaKTOPBI, COOTBETCTBYIOIINE XOTH OBI JIBYM
npuzHakaMm. CjrydaiiHble BEJTUYUHBI U3 BEKTOPA € B KAKOM-TO CMBIC/IE TOXKe (DAKTOPbI, HO
KaXKJIbIl U3 HUX COOTBETCTBYET TOJHKO OJIHOMY Ipu3HaKy. PakTOPHLIN aHaInu3 UIeT obime
daKTOpHI.

Onpeeum ﬁ,« =F,W, rne W € R"™" — oproronabHas marpuia. Toria
F,F" = F,WW'F' = F,FT,

TO €CThb pellleHne He eIMHCTBEHHO, 1 Jii00oe BpalleHue — Toxke pemntenne. Heobxoanmo moba-

r(r—1)
BUTH OIPAHUYEHUsA, YTOOBI Kak-TO 3adukcuposars pemenne. Marpua W comepkut ———
napaMerpoB (U3BECTHBIN (haKT — OPTOrOHAJIBHYIO MATPUILY PA3MEPHOCTH " X T MOYKHO 33/1aTh
TAKUM KOJIMIeCTBOM TapamerpoB). CiieoBaTesbHO, JJisi OTHO3HATHOCTU MOJIEIN HEOOXO/ -

MO JI00aBUTH CTOJIBKO K€ OrpaHUvYeHuil, 9To0bl yOpaTh cBOOO/LY.

Ilpumep 2. I[Tycms S — 6u60pouHaA KOBAPUAUUOHHAA MAMPUUGE.
—1 y
Tozda oepanuuenue: FYSF, — duazonarvras mampuya v x r. Tym T(T—Q) ozparuenu

(U,S—Sd CUMMEMPUHHOCTNU YUCAO OZpCLHUHEHU’lj PacHO HUCAY Hy,/l,e’lj n00d Jua2onaAbo Mampu-

uwL).
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_ T
Teneps nocuuTaem 4ucso mapaMmerpos B Mogeau - = F,F. + W. Tyr

r(r—1)
pro+ p - —
=~

st B s W .
BBIYUTAEM YHUCJIO OUPAHUYIECHHHA

[1apaMeTpoB C YYeTOM OI'PAHUYCHUN.
Blptl) T 6 6
paBeHCTBaMU. LOTI'Jla HYy2KHO TPEOOBAaThb, 9TOObLI YUCJIO ITapaMeET-

Momesn 3a1aeTcst 5

POB HE IIPEBOCXOJINJIO YUCJIO YPaBHEHUIT, TO €CTh
r(r—1 +1

o p— ( . ) Sp(p2 ).

Eciu 3anmcarh 970 HEPABEHCTBO B JIPYTOM BHJIE, TO IOJTYIUM

(p—r)22—(p+7”) > 0.

3.4. 3ajaya oleHNBaHUs IIapaMeTPOB

Tenepb MOZKEM HepeﬁTI/I K 3a/lade OIl€eHUBaHUA ITapaMETPOB. Mozkno OleHMBaTb HECKOJIb-

KM METOJaMM.

3.4.1. Merox nanmenbux kBagparos (OLS)

p

[Tycrs S = {545} ;-1 — BBIOOPOYHAST KOBAPUAIIMOHHASA MATPHIIA.

Pemaem zamaay ||S —S||2 =+  min , 9To 9KBUBaJEHTHO 3a/a4e€
§: S=F,Fr+¥
P
Z(Si' —3%;)% = min
j— Sij Lo
by S: §=F,FT+¥

Asropurm MINRES (OLS 151 KoBapuanuoHHO# MaTPHILEI):

1. PaccmaTpuBaeMm He BCIO MaTpPHILy, & €€ YacTh, U PellaeM CJIeLyIoNyio 3a1ady:

> (sij—5;)° = _ min_ .
S: S=F,FF

i residuals

2. Haxomum Fr.

o? 1
3. = — ([naronamns F,FT)
012, 1
——

Huaronans S
I Marpuiy ¥ y6pasay, T.K. OHa IHATOHAJIbHA, & MBI CYMMEIPYeM II0 BCEM % 7 j.
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3.4.2. B3Bemiennsblit Mmetos HauMmeHbIux kBajgaparos (WLS)

Pemaerca 3amaua

~9~9 I e
0;0; S: S=F,FF+¥

Z —(Sij _ gij)Q — min
ij=1

HonyqaeM, 9TO 9eM MEHbIIe YHUKaJIbHOCTDL, TEM OOJIBIIE BEC CIAraeMoOro.

3.4.3. Merox makcumanabHoro npasaononobus (MLE)

BrinucbiBaeTcst paciipe/iesieHue KOBapuaImoHHON MaTPUIIbl JAHHBIX B MOJIETN (haKTOD-
HOTO aHaJn3a U HAXOJATCA OIEHKHU IMapaMeTpoB ee MakKcuMmuzalpeil. Pesyiabrar mpuMepHO

Takoit ke, Kak B WLS.

3.5. Pazauna mexay AI'K m dakTopHbIM aHaJIN30M

[IepBoe orimune Mexk 1y paKTOPHBIM aHAJIM30M U AHAJIU30M TJIABHBIX KOMIIOHEHT 3a-
KJTIOUaeTCsd B HAJIMYAHA MOJIe/I B PaKTOPHOM aHaJIN3e.
Bropoe otimane cocrout B ToMm, uro y AI'K n dakroproro anaimsa pasHbie ONTUMU-

BAIMOHHBIEC 33 /Ia9r. 3a/1a4a (PAaKTOPHOTO aHAJIN3A:

Z(Sij — gij)2 — min ,

o S 5=,
rje MUHUMU3UPYETCA CyMMa I10 BCEM dJIEMEHTaM, KpoOMe JuaroHaJIbHbIX, g — CUMMeTpHuYIHaAd,
HEOTPpUIATE/IbHO OIIpeae/ICHHad MaTpUIla paHI'a, HE IIPEBOCXOJAIICIO 7°.

3aﬂa‘-la B aHAJIN3€ I'JIaBHbIX KOMIIOHEHT:

> (sij—5;)* = _ min_,

i S: S=F,FF
MUHUMU3NUPYETCA CyMMa II0 BCEM dJIEMEHTaM, g — CUMMeETpHYIHad, HCOTPUIaTEC/ILHO OIIpeae-
JIEHHaA MaTpUlla paHI'a, HE IIPEBOCXOAANIICIO T°.

Taxum o6pa3oM, nesb paKTOPHOIO aHaIN3a — KaK MOKHO JIYUIle BOCIPOU3BECTH KO-
BapI/IaL[I/II/I. B aHaJIn3€¢ I'VIaBHBIX KOMIIOHEHT CTOUT aHHpOKCI/II\II/ISaL[I/IOHHaH BaLLaHa, nu AFK
HE pelraeT UMEHHO 3a/aqdy CbaKTOpHOI‘O aHaJin3a, XO0Td BCE PaBHO MCIIOJIbL3YyeTCd IJid ITOUCKa
dbakTOpOB Ha IIpaKTHKE.

Ecth eme Tperbe pasimame, KOTOpoe pacCMOTPUM HUzKe — B (PAKTOPHOM aHAJIM3e MO-

psiiok akTopos He BazkeH (B AI'K oM ymopsijioueHbl 110 BKJIAJY), & BazKeH UX CMBICII.
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3.6. ITpoBepka runore3

3.6.1. IIpoBepka 3HAYMMOCTH MOEJIN

Pacemorpum runoresy Hy : 3 = F,F! + ¥ o Tom, uro X jeficTBUTEILHO UMeeT Takoit
B, CTaTuCTUKa KPUTEPUS

To, 4aro oxkuaem

—_—T
_2p—|—4r—5)0 ‘FTFE—F\I}l 2((]?—7’)2—(])—0—7“))
6 ST S| 2

To, uro ectb

t=(n-1

(B HOpMAJIBHOI MOJEN).
U neanbhoe 3uadenne pasao 0 (;orapudm OyaeT paBeH Hy/IO, €CIN JAHHbIE HIEAIBHO

COOTBETCTBYIOT I'MIIOTE3€, KPUTUYIECKaA 006J1aCTh CnpaBa).

3.6.2. Tect chepuunoctu Bapriaerra

g Hagasia, HeOOGXOMMO TIPOBEPUTD, €CTh JIM BOOOIIE CTPYKTypa. ['unoreza o ToMm, 4TO
obmieit ctpykTypsr mer: Hy : X =1, (eaunnumas marpura).

Tect chepuanoctu Bapriierra: crarucruka Kpurepust

2p—5

)(~ log |S]) ~ (221

t=(n—1-
(n 5

(B HOpMAJILHOI MOJEN).
s BEIOOpaA TTOpsijiKa MOJIE/IN MOYKHO NMPUMEHsTh mHMopMarmonabie Kpurepun AlC,
BIC (B HOpMaIBHOI MOJIEJIN) — MOJXO0J, €O MTPad oM 3a 4ucao napaMerpoB. MozKHO TpOMO-

JAeJIMpoBaTh, IOCHYUTATh BKJIQ/IbI (HeCKO.T[bKO pa3) n CTPOUTDH ,ZLOBepHTeJIbeIﬁ naTrepBaJl.
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3.7. OpToronajibHble BpallleHUsd

Nmeem F, = {fi;} = {p(&,n;)}. Mbl nunrepnperupyem npusnaku B GaKTOPHOM aHaJIl-
3e, CMOTDsI Ha 9JIeMEHTHI f;; (KaK HCXOJHbIe IPU3HAKU BhIpaxKkaroTcst depes dakropsr). Ham
X0TesI0ch Obl, 4T0OBI MaTpuia [F, nMmesna mpocTyio cTpyKTypy (To ecTh 4TOOBI B Heil GbLIO

MHOTO HYJI€iH).

Bamerum, uto ecau F, — perrenne, To Bpamenne F, = F, W — Toxe perenue, TOJIbKO
Oy/IyT JIpyrue KOppeJIsiiiny Me¥K Iy UCXO/IHBIMU ITPU3HAKAME U (paKTOpaMu, TaK KaK MEHSIETCs
F,. (Marpura spamienuss W oproroHasbHa. )

Ha Buib0opouHOM si3biKe: X' — Ta 4acTh UCXOMHBIX JAHHBIX, KOTOpas ONUChIBaeTcs (hak-
topamu (coorsercreyer & = F,n).

X = VF' = VW W'FT,
~—
Y N~
v F,

V — nosbie daxTopsnl, F, — HOBbBIE (haKTOPHBIE HATPY3KH. XOTEJIOCH Obl HAWTU Takyilo W,

4TOOBI MHTEPIIPETAIs OblLjIa KAK MOXKHO IIPOIIIE.

ITpumep 3. ITycmov y Hac Kaxue-mo NpuaHaKy 0MEEeUaOM 36 3HAHUE MAMEMATUKY, ¢ OPY-

2ue 3a 3SHaHue ¢U3U7€U.

f‘“}f sics

Puc. 3.1. Bpamenne B haxTopHOM aHAJII3E

Mo mootcem noseprymov darrvie mak, 4mo y Hac 00Ha 0Cb COBNAJEM, K NPuMepy, ¢

NPUHAKOM Mo, 6 OpY2aa ¢ npudnaxom pi. Tozda unmepnpemuposams cmanem npouie.

Meton Bpamienuii Varimax: XoTuM OJIYy9IUTH 00Ji€e MOHSTHYIO HHTEPIIPETAINIO,
JII 9TOTO HAM OY/IEeT yI00HO, €CJIU B KaXKJIOM CTOJI01e MaTpHIlbI ). ObLIO KaK MOXKHO OOJIbIIIE

HyJIeit. 3a/1a4a BBITJIAIAT CJACTYIONUM 00pa30M:

T

2

j=1

p

SPGB max

— W: F,=F,W

D
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2

IJle MBI DAcCMaTpuBaeM fi, Tak Kak fij MOTYT OBITb OTPHIATEIbHBI, M CYUTaeM pasbpoc

3HAYEHUIT t = 1,...,p, KAK BBIOOPOYHYIO JIMCIIEPCHIO, TaK KaK deM OoJibllie pa3dpoc,

2
5
TeM GOJIbIle TMAHCOB, YTO 3HAYEHUsI OY/JyT PA3HbIMU, T.e. MaJeHbKue ([OYTH HyJIeBble) U
bosbIIIHNE.

Ha Bbi6opounom s3bike: V = [Vi:...: V], Vi,..., V. € R" — dakropHble BEKTODA.
Ha Bei6opounom s3bike € mepexogut B X € R™P | &' nepexoaur B X' € R"™™P n (coorser-
crByer dakropam) nepexoaut B V € R™7. Torna Fn coorsercreyer VT,

[ToBopauusaem daxTopsl: 1 = Wn — daxTops 1moc/ie BpalieHus, F = FW- rne W €
R™" — marpura moBopota. UTo 03HaYaeT Ha sI3bIKE BEKTOPOB TO, UYTO MbI IOBOPAINBAEM

dakToper? 1o 3HaunT, 9To V = VW € R™*",

U nest: mbl xoTum, 94Todsl Fn = ﬁﬁ (To ectb &' He MOJKHO MeHsTHCs ). U neiicTBUTE/IbHO,
Frj = FW~'Wn = Fn,

MbI TIOMEHsLIN (DaKTOPHBIE BECA U MOJIYUUJIA TO YK€ caMoe (YCJIOBHO MOXKHO CKa3aTh, UTO B
OJIHY CTOPOHY HOBOpadnBaeM (hakTOpbl U B APYTYIO0 CTOPOHY HOBOpadmBaeM IF).
B ciyuae oproronansubix spamennit: W1 = W' u Toxke apngerca Marpureil moBopo-

Ta.

3.8. KocoyroJsibHble BpallleHus

Ecam MBI JI0ITyCKaeM KOCOYTOJIbHBIE BpalieHns, To, Boobme rosopsa, W £ WT. Mur
XOTHUM, 9TOOBI HOBBIE (DAKTOPBI [OCJIe BPAIlleH!st ObLIN TO-IIPesKHEMY HOPMUPOBAHBI (TO €CTh
qucrepenst Oblta paBHa 1 Ha sI3bIKe CIy9aiiHBIX BeJUdnH). Mbl mpe/mosaraem, 9o Bee MeH-

TpupoBano. Torma

Cov(n) = Enn' = E(Wnn"W") = W Covnp W' = WW',
——

]ITX’V‘

OyeM TpebOBaTh, 9TOOBI Ha JUATOHAIN TON MATPUIIBI CTOSIN €THHUIIDI.

Sameuanue 7. Heobxodumo nposepamov, 4mobv, 6 KOPPEAAUUOHHOT MAMPUUE HOBWT Pak-
mopos 6viAL HE 0%eHD DOALULUE NO MOOYAIO KOPPEAAUUL, MAK KAK YeM O0AbULE KOPPEAAUUU

MeAHCOY HOBVIMU NPUSHAKAMU, MEM D0AEE NOAOZPUMENLHBIT PESYALMAM.

I/IHTepHpeTam/m I10CJIE€ KOCOYT'OJIbHBIX BpaHLGHI/Iﬁ y2Ke CTaHOBUTCA HEIIOHATHA.
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3.9. ®akTopHasag CTPYKTypa M (paKTOPHBIII MaTTEepH

Brenem ompesienienus Jjist IBYX MATPHIIL.

Onpenenenne 3. Qaxmopras cmpyxmypa (factor structure) — smo mampuya Koppesayud

UCTOONOT NPUsHaKos ¢ nosvimu, mo ecmo ® = {p(&.,17;) 1", =1

Onpenenenne 4. Qaxmoproii nammepn (factor pattern, factor loadings) — amo mampuua
F, xoadpunyuermor aunetinot xombunayuu ¢ & = Fn (koadduyuermor aunetinol Kombura-

uyuu, ¢ Komopovimu UCTOOHDLE NPpU3HAKU GblPaAAHCAIOMCA YEPE3 H06’bL€).

IIpemgioxkenne 7. B cayuae opmoz0nasvhoix 8pawenuts Gaxmophas cmpykmypa coénada-

em ¢ PaxmopHvLM NAMMEPHOM.
Joxazameavcmeo. Pacrimmem, yemy paBuo P:
® = Cov(¢,7) = E(€R") = E(FAR") = FCov(7) = FWW".

B ciygae oproronasnsubix spamennit W = W7, ciegosarensno @ = FWWT =TF. 0

I[T' X7

3.10. MeToapl HaxoxK/1eHnsd (PAKTOPHBIX 3HAYECHU

[lepeiinem Ha BEIGOpounLIil A3bIK. X = VT + £, Iycrh Mbl yaxe onenmnu F. Bosnukaer

Borpoc — Kak Haiiti V (factor scores)? EcTb HECKOIBKO METO/IOB.

1. (OLS) Pacnumewm nio unpusugam Y; € RP. mojyaum n ypaBHeHUit

QakTOpHbIC 3HAYCHUS JIJIS 1-Or0 WHJIMBUJIA MOYXKHO HANTH 10 METOJY HAMMEHDLIITIX

KBa/IpaTOB, TOI'/la PEIICHUE BLIIVIAJIUT CJICIYIOININM 06pa30M:
(vit, - ., vi) " = (FTF)"'F1Y;.

2. (Merox Baprierra (WLS)) Iycrs ¥ = diag(o7, ..., 0.) — auaromaibHas MaTpHIa, B

KOTOPO#l Ha JUAroHaJ/IM CTOAT yYHUKaJbHOCTU. Torja pereHue:
T Tyl - 1rTy-1
(vil,...,vi,,) = (F VU IF) F*U }/;
3. (Regression method) B Hopmasbroit Mosiesn, ocrosbiBasich Ha OMIT,

(Uilv s 7Ui’/“)T = FTS_l}/;-
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