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Tab.1 Firsthand data on five observation

ER
1 2 3 4 5
AH 15.32 10.90 17.36 14.58 10.82
B4 10.12 11.56 10.08 6.91 12. 28
cH 8.18 6. 31 8. 07 9.15 11.71
D4 10.18 6. 67 11.59 10.20 8.56
E4H 15.74 20.03 23.74  24.37 7.91
F 4 13.51 16.89 16.40 19.50 5.55
G4 18.55 10. 70 9. 64 17.02 4. 44
HH 23.29 16.46 16.22 22.10 4. 85
14 11.15 9.30 11.05 17.25 6. 87
JH 14. 52 7.62 12. 83 16. 82 4.36
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Tab. 2 Matrix of standardized data
x = 1 2 3 4 5
BnusE
AA 0.295 3 —0.167 0.816 8 —0.225 6 1.071 4
B4 —0.917 3 —0.020 —0.806 4 —1.656 5 1. 579 4
c4d —1.371 1 —1. 200 —1.2537 —1.237 6 1.382 3
D4 —0.904 2 —1.120 —0.469 9 —1.042 1 0.285 9
- E4A 0.391 6 1. 887 2.237 5 1.599 9 0.062 7
F4A —0.126 5 1.181 0.602 2 0.692 7 —0.758 3
GHA 1.048 3 —0.212 —0.904 9 0.2291 —1.145 3
H4A 2.152 7 1. 085 0.562 4 1.176 9 —1.003 4
14 —0.677 8 —0.527 —0.590 4 0.272 0 —0.301 4
j4a 0.109 0 —0.906 —0.193 6 0.191 4 —1.173 4
BRER2 AL STHEBZEMPMHEXER 5EFF R, iM% 3.
£3 HXRWEN
Tab. 3 Matrix of correlation coefficient
T B 1 2 3 4 5
1 1.000 0 0.558 9 0.456 6 0.724 1 —0.645 0
2 0.558 9 1.000 0 0.813 2 0.747 1 —0.2591
3 0. 456 6 0.813 2 1. 000 O 0.744 6 —0.1705
4 0.724 1 0.747 1 0.744 6 1. 000 0 —0.704 1
5 —0.645 0 —0.2591 —0.170 5 —0.704 1 1.0000
> 2.094 6 2.860 2 2.843 9 2.511 8 —0.778 7
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Tab. 4 Irrotated matrix of the load on common factors

z: F, F, F, F. Fs R*(2F) R2(5F)
1 0.8055 —0.3111 0. 465 6 0.094 4 0. 000 5 0.774 28 0.999 96
2 0.888 6 0.427 0 0.065 2 —0.3251 —0.028 6 0. 889 28 1. 000 00
3 0.8159 0.534 4 —0.117 3 0.242 5 —0.096 5 0.918 15 1. 000 00
4 0.946 2 —0.067 2 —0.197 0 0.043 2 ©0.1782 0.927 56 1. 000 00
5 —0.619 6 0.704 6 0.236 3 0.058 9 0.107 7 0.929 10 0. 999 99

BT 1E 3.372 8 1. 065 6 0.329 4 0.178 7 0.053 5
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Tab.S Rotated matrix of the load two factors
F F, h(2F) 3 & it
1 0.992 78  0.11995  0.999 99
2 0.580 44  0.814 20  0.999 84 v [ 1 3% T 3 A\ B 57 B & RN A A BUAE, R E
3 0.477 26  0.878 65  0.999 81 SMEHTHHAL, RBEBRASRE . @ FiESFHimw
4 0.986 39  0.39917  0.99910 PIRAXRRIRES . MERESFREGOEESH,
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Method of main factor analysis of the securities investment
TIAN Xu-zi
(Department of Con;puter.Baoji College of Arts & Science,Baoji 721007 ,China)
Abstract: The securities investment is affected by many factors. In order to research the law of the securi-
ties investment,the factors which will affect securities investment are analyzed by the method of main fac-

tor analysis. The analyzed results showed that the economic factor and the market technology factor are

the main factors affecting securities investment.

Key words :securities investment ;main factors ;factors analysis; appllied mathematics
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