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A Test for Redundancy of Some Sets of Variables

Hideyuki IMal and Tsutomu DA.-TE
(Received June 30, 1992)

Abstract

In canonical correlation analysis, Siotani(1957) and Fujikoshi(1982) obtained the
likelihood ratio statistic and its asymptotic expansion under null hypothesis for redun-
dancy of variables.

Horst(1961) extended ordinary canonical correlation analysis to those of two or more
sets of variables.

In this paper, we obtain the likelihood ratio statistic and its asymptotic expansion
under the null hypothesis for redundancy of several sets of variables.
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