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Lag Correlation Analysis by Stepwise Regression Method
Yang Xin
(Chinese Academy of Meteorological Sciences,Beijing 100081)
Abstract
A new lag correlation analysis model is developed with a stepwise regression method. This
model gives a simple method to generate predictors which suit to multivariate regression. Compu-
tational results show that this model is more objective in periodic predictor selection than general
models. All predictors have the same premise of statistic and significance test to predictant.
What's more.this model has some resolving power of hidden periodicity.
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