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10.16 From the computer output below, the first two canonical correlations are j} =
0.517345 and A = 0.125508. The large sample tests

~(n=1=3lp+q=1) sl A1 - 4D ] 2 X(05)
or
—(dﬁ—l—%(3+2—1}}In[{l—[,51'?345)’}{1-[.125503]2}] = 13.50 > ¥2(.05) = 12.59
and )

%ﬂ‘1‘§@+?—U)hHL—ﬂﬂ]E ﬁhmrﬂﬂﬂ

or
—(46 -1~ %{3+2— 1) )In((1 — (.125508)%) | = 0667 > x3(.05) =5.99

suggest that only the first pair of canonical variables are important. Even if the variables
means were given, we prefer to interpret the canonical variables obtained from S in terms
of coefficients of standardized variables.

0, = .4357Y — 704720 + 1.081528"
Vi = 10202 - 160025

The two insulin responses dominate I/, while V] consists primarily of the relative weight
variable.

Canonical Correlation Analysis

Adjusted Approx Squared
Canonical Cancnical Standard Canonical
Correlation Correlation Error Correlation
1 0.517346 0.517145 0.007324 0.267646
2 0.125508 0.125158 0.009843 0.0157562

Canonical Correlatiom Analysis
Raw Cancnical Ceefficients for the Glucose and Imsulin

GLUCOSE 0.0131006641 0.0247524811
INSULIN -0.014438254 -0.009317525
INSULRES 0.023388723 -0.008667216

Raw Canonical Coefficients for the Weight and Fasting
WEIGHT 8.0655750801 =0.375167814
FASTING -0.019169062 0.1200675138

Standardized Canonical Coefficients for the Glucose and Insulin

GLUCDSE 0.4357 0.8232
IKSULIN -0.7047 -0.4647
INSULRES 1.0815 =0.4006
Standardized Canonical Coefficients for the Weight and Fasting
SECONDAL SECONDAZ
WEIGHT 1.0202 -0.0478
FASTING =0. 1609 1.0088

Correlations Between the Glucose and Insulin and Their Canonical Variables

PRIMARY1 PRIMARY2
GLUCOSE 0.3397 0.6838
INSULIN -0.0502 -0.4566
INSULRES 0.7651 =0.5729
Correlations Between the Weight and Fasting and Their Camonical Variables
SECONDAL SECONDAZ
WEIGHT 0.9875 0.1576

FASTING 0.0466 0.9989


















