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Fiko AXEREAS A ES 1S Rt FABAL D 3] ¢ BAVGE A RATHH, o KT BAEH IF
Bror 8 BAVGE S 0943, HIFA L TR G BAARBRT —HAKFE, THETESE,

[XRR] A& BARS; #4H
[FEAS%XSIFE [XEHIRIABIA

HEREEFTHHAER, REREC LR
AREREEBRFENIERRE. BENRESET
AFRMEELVSHFENRX. BAREHELETAAL
Bl Sm— 1 EERF. LHAREENMFHRE
REBHERE—~ERELAHER, AXKAER
GrAr iR 15 ALK B2 7 BT AR A 28 R
AR AT AT, B B DB G A B AEH
B, % 15 K BT A BB E L HER
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ELREBHAR T, EESYRRESHERHE
B, BERENTEBEMAT —EMHEXE, BAHLER
HAHFAR  MERSHERT, ZREEA —EHWHEX
H, RMNBEANEBLOEAHROFTERERIR
FEARRBENERTRIEE . FRISFTEERA
REMBENERTRN—RIIKEAS EEEN
AEAMEXERHFTERK, MRS MR BRIEE
BHE R

(—)ERS T EHHRE

B’ X, Xy, X, AFEZEREE TSR E p 1B
PR B X=(X,,X,,,X,) , HhFEZEEN C
=[Cov( X, X)), B L= Uy, Ly 1) (0 =1,2,
o, p) R p MERR R, ERINTREAS:

Y, = X = LiX, + Xy + - + LX, (i = 1,2,,p)

« [WRmAM] 2006-09-07
o [EHEBAN]

[3x 245511008 - 8105(2007)02 - 0012 - 03

EHF
Var(Y;) = Var(IX) = IITCl,, i = 1,2,,p

Cov(Y;, ;) = Cov(LiX, LX) = LiCL, j = 1,2, ,p

RAFER Y, RERXN p A ERE,REKR Y,
RuERMERTREMNGEE XEGERA Y, WFE
FReFa,MER Var(Y,) BB B K. X |, TWUR
B, BN Var( V) BR, —MER 1[], =1, EHAR
BT, R 1, 6E Var(Y,) BB, RBH Y, = 11X
BAX,, X, X, IBE—FERS. REBHFE .
BEEITRANBEREFEAESR, N Cov(Y;,Y)
=0, — MM, EAREM I/, =1 & Cov(Y,,Y,) =0
(E=1,2,,i=1)F,RHB [, f var( YV, ) BB &K,
Ml L BENY. BHA X, X, -, X, BB i E
B4 e

Bih FZEH ¢ FFEE AR B EZ B
BFERMBINIA =2 =22,20 R e e,
e, AJIE, 2% [, = ¢, B, Var(Y,)XBIH K, H

max{Var(¥,)} = Var(el X) = e, Ce,

AEXHE I NERDIY =eX=e X + e X, +
"’e;,,Xp,i=1,2,"‘,po

MBI K X BE RS EMNTREY
I EEME C W& RRIE(E S AR P18 IE 32 B0 40 4R AE
M. &ERSOFESTHMASEE", BT

FR(1984—) K, B FHH X FFRFRALA ;R A(1946—), 5, L FHRXFFAF R, LA EWF .
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FEEW,ERAERIFERN TSR, Kb EER
B R AE B 5% 4k S SR 7R B G S8 B Y IR
(ZERERS ST EZEEHEMA
FEEBMER FAEFMASENPIERES E
BASi. BRER¥L  BEREILER X,,X,, -,
X, Mt E=ERE N p MR B, B 44
PrEEM ST E B & F R4 W 2 R0 B A FF1E
e FERAKTETON, W FENHEAEKXRT
Z£F 0, FAFEBHETRELFEERXTFETF 0,
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. %A MRE R KMO K% Bartdett’s B3RIE
B, S %K Kaiser(1974)1A 9 KMO E7E 0.5 LA
TAREABHRSHT,E 0.7 LR,

o

SIS REFTARAFRNBTON

(=) &EAE

AXEBRT L H 15 K EHLEM 2R 2005
FROBHERDERER SIS BCERT M
RIF f B R BB A B 0 9 6 MUK IR (W3R 1)
ERRER, SN ERFE—ERHEXE, AL
BRI AR A BB BIE, FRBREWME 2 PIm.

A1 ARG BARN BT
5 B BE
EELFEME
—_—— NEEHES RIS
EEYHHEER :
e 39t £
—_— ] vis MBS
HABEPEAEE
B RARER Eadvn Lok 1 e - FdulPES
BRY R BB B AR i 1 B SR A
A2 2005 43 F AL A B WA B B AR ) 38 AR
ad EENS | EBEF | B> B | RER | SRE
BRE X FIEE X | KBEXG | FAEMAAEEX] H X
GRK | 8.8 9.88 8.4 8.37 10.62 0.572
Gk | 31.04 4.46 11.44 5.82 4m 0.34
GfEiE | 33.25 10.37 6.26 4.83 11.45 0.325
CHRR | 2.713 2.39 4.2 3.26 2.47 0.207
IXRER n.s7 0.54 1.16 1.14 0.53 0.022
Gk 40.6 4.16 4.39 3.03 4.42 0.101
cEf| 2w 4.88 15.55 9.93 5.2 0.249
GHEM| 31.05 5.36 4.93 3.98 5.42 0.159
GHER| 19.66 2.48 3.9 2.31 2.7 0.077
STXHF| 8.94 -24.51 | -96.79 | -14.77 ~-20.5 -0.984

(84)

~a EELS | EELF | REE | BHS | AER | SRK

BHEX | FNE X | REE XS | AHE s ARARX] KX

ST4% | 15.66 -53.39 | -83.98 | -19.58 | -36.8 | -0.67
CE&ME | -3.13 | -143.11 | -109.39 | -38.43 | -95.79 | -3.3%9
STH¥ | 11.83 |-1,208.78 -85.7 | -59.24 | -128.48 [ -2.941
ST 81 8.2 -234.68 | -101.39 | -52.87 | -107.37 [ -2.18
STEN | 5.05 -124.07 | -157.43 | -96.85 | -68.32 | -1.122

HAHRGRMIN e, BRESAMHT  FIEX B EHZ B M (www. stockstar.

com)

EHT IR Z/ B ARBRREREES
WERD . B EBBRIEW ALK 4 SPss12.0
B 56,83 KMO {55 0.708( > 0.7) , B F 4% (Bar-
tlett’ s) BRI R I8 B9 & 7 (EN 89.312, BEK K&
2 0.000, %R IR B E & 1 ERA 2T

(=) BEH5H

S RABARE R TR REAARIT
X"\/;_ﬁ“"ul.. WREABE, 0, WHEAFZ)

R4S HAR S 40 M R4S IR (N 3 A O TR 3,
I8 3I 3% 3, AR ELERS BiFRREFEZX
2 87.109% , R EREMH AT 0.6 WETHANERS -

3 EZRSFETHE

X: =

ERS | WBEME | RRER | TERBRER
1 4.414 73.571 73.571
2 0.812 13.537 87.109
3 0.485 8.090 95.198
4 0.215 3.577 98.776
5 0.058 0.966 99.741
6 0.016 0.259 100.000

B R T A 2 BRS04 TE SR AR A B RATT T
PSR T LuAS:

Y, = 0.328961X, + 0.332663 X, + 0.427137X, +
0.431946 X, + 0.461941 X, + 0.44685X,

Y, = - 0.58249X, + 0.724783X, - 0.29647 X, -
0.09719X, + 0.178491 X, + 0.08206 X,

Y, REA S BIRR T EAM Y, RBBE™
A RE S B R B TR R BN B E . ERS
Y, R T BEr= 4K R B8 7, 68 ORI BE g A 2% AR A
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FERARAE RS, AN EE LS BREEET
WE RN ROEWE, v, REESRMER, KT
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The Application of Principal Components Analysis Method in Evaluation
of Listed Companies Profit Gaining Ability

SU Jie

Abstract

SHAO Pei - ji
(Univ.of Elec.Sci.& Tech. of China

Chengdu 610054 China)

Principal components analysis method is a statistic method which uses reducing dimensions thought to in-

tegrate many combinations of indexes into less indexes. This paper analyzes the profit gaining ability of 15 computer soft-

ware industry listed companies. Here is a linear equation which is the evaluation standard. It provides an effective way of

judging the listed companies’ profit gaining ability, which can be provided as reference to investors.

Key Words principal components analysis;

profit gaining ability;

evaluate
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