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Multiple Dependent Variable Matrix Regression Forecast Method

Yan Huasheng, Zhang Yongkun, CaolJie and Xie Yingqi
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Abstract To over come the defect and the limit that were caused by single dependent variable
regression model, this paper uses the multiple dependent variable matrix regression method to solve the
problem of common predictors and the problem of screening predictors - The multiple dependent varia-
ble matrix regression forecast method is compared with other statistical regression methods. The charac.
teristic and the effect using this method are also analyzed.
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