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Influence analysis of covariance matrix disturbance on stein ridge

type principal component estimator

Zhu Ning*", Huang Rongzhen®,Zhang Maojun®,Deng Chaohai®

(a.School of Mathematics and Computing Science;b.Institute of Information Technology of Guet,

Guilin University of Electronic Science and Technology,Guilin 541004, China)

Abstract : In this paper, the issue of influence analysis of covariance matrix disturbance on stein ridge type principal com-
ponents estimator (SRPCE) in linear regression model is studied. We prove that in the data deletion model, some limit of SR-
PCE which in the regression model with covariance matrix disturbance is SRPCE. Then, we set up the relationships among
B(P) and B(P) . Next, we define the distance measure Dg, which can be assessed the disturbing influence. Afterwards, we
give several calculation formulas of Dg. Finally, a practical example is presented to illustrate the effectiveness of this method.

Keywords: Stein ridge type principal components estimator;covariance matrix disturbance;data deletion model;influence

analysis; Cook distance
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