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In this study, we used the Gini Index to measure the interﬁretability of
estimated values. We developed dimensional reduction methods with the constraint that the Gini Index
must be above a particular value. From this constraint, we could obtain the sparse estimated values
with a large variance. This characteristic of the estimated values corresponds to the
interpretability.

We have developed two methods: One is principal component analysis with the constraint that the

Gini Index must be above a certain level. The other is a rotation method for factor analysis. We
reported the study results to the public through conference presentations.



(Zou, et al., 2006; Shen and Huang, 2007; Adachi and Trendafilov, 2016).
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