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A Method of Expressing Multivariate Representative
Observations Based on the Self-Consistency of Principal

Corzponents

KeeYoung Kim? YongJu Park?

ABSTRACT

Representative observations are useful to express explicitly the distributional vari-
ation of the data by a few selected observations corresponding to the quantiles in the
univariate situation. Jones and Rice(1992) extended it to the multidimensional case
by the principal component based method. This study introduces a modified version
of Jones and Rice exploiting the self-consistency of principal components in expressing
the chosen observation vectors. Compared to that of Jones and Rice, the suggested
method tends to provide with less susceptible representative observations to the sam-
pling variation of the data and the resulted vectors benefits from the self-consistency.

Keywords: Principal component analysis, Self-consistency, Representative observation
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