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Application and Comparison of Principal Components A nalysis and

Factor Analysis in Urban Consump tion

RONG W en-jing
(College of Information and M anagen ent Chengdu Un wersity of T echnology Chengdu 610059, China)

Abstract The prncipal components and factor analysis are the mportant methods to sinplify structure of datas and
they have both differences and ties This paper ntroduces these wo methods fran the perspectve of data analysis and the
concept of nfomation At the same timg according to the analysis and camparison in urban consun ption expenditure by
these wom ehods its convenient br us to choose a reasonable approach n practice and help to m akem ore effect ve analy-
sis and evaliation to econam ic phenam ena
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Study of Contnuous- tim e Portfolio Optimal Strategy w ith L iability

YUAN M n, LIUXuan-hui XUE Yun
(School of Science Xian Polytechnic University, X ian 710048 China)

Abstract In his papes we Hm ulatem ean-varance portfolio se Ectbn m odelw ith risky asset and liability n an com-
plete maket The risky asset's price is drivened by geam tric Brovniin m otbn w ith drifiwh ile the libility evo bes according
to a Brownianmotbn The correlatbns between the risky asset and liability are considered W e empoly stodhastic optinal
control theory to analytically solve the asset- liability m anagen ent problan n a continuous tin e setting M ore specifrally we
derive the optm al policy fran a stochastic linear quadratic control fran ewok
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