
p. 7-6

p. 7-7To ease the computation burden, many people prefer to get the canonical 
correlations from

Interpreting the population canonical variables
identify the canonical variables

the linear combinations can be interpreted much as in principal components 
it is helpful to compute the correlation between the canonical variables and 

the original variables as way to determine the relative important of original 
variables to a particular canonical variable 

canonical correlation
canonical correlation generalizes the correlation between 2 variables 

An R2 type statistic can be obtained to explain the total variance explained 
by a given set of canonical variables:
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p. 7-8

CCA for standardized data

first r canonical variables as a summary of variability
remember that the linear combinations are chosen to maximize correlation 

between the canonical variables

the canonical correlations are unchanged by the standardization (cf. PCA)

these linear combinations may be quite different from those obtained from 
principal component within a particular set of variables
the canonical may not necessarily explain the total variation within a set of 

original variables 

Reading: Reference, 10.1, 10.2, 10.3

p. 7-9

• Sample Canonical Variables and Canonical Correlations
Data: 

Finding canonical variables and canonical correlations
replace population distribution by empirical distribution
replace Σ by S (or Sn)
replay ρ by R
then, the rests the same as above

 NTHU STAT 5191, 2010  Lecture Notes

 made by S.-W. Cheng (NTHU, Taiwan)


