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In K. M
tional Sc
omfield (1983) showed that two sets of variables with positive definite
trix V have precisely the same canonical correlations as the two sets of
d Y with the covariance matrix equal to the inverse of V . Baksalary,
Yanai (1992) extended the results to the case where V is singular.

showed that canonical correlations between X and Y , which we de-
, Y ), is equal to canonical correlations between Q(X)Y and Q(Y )X,
er is the matrix of residuals obtained by regressing Y onto X, and the
ssing X onto Y . Q(X) = In − P (X), where P (X) is the orthogonal
the subspace spanned by column vectors of X. Yanai and Puntanen

ed these results to the case where the given set of variables are parti-
ree sets (X, Y , and Z) and showed that partial canonical correlation
tween X and Y eliminating Z can be obtained from the inverse of
matrix, and that they are equal to the canonical correlation between
Q(X, Z)Y . In this paper, we define generalized canonical correlation
i (1988), where given sets of variables are partitioned into more than
consider various representations of the generalized canonical correla-

ts among the extended anti-image variables whose covariance matrix
ar. (See Yanai and Mukherjee, 1987.)
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