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Abstract :

In this research » the interdependence between two
variables x , y is measured by the coefficient of correlation .
While the independence between two sets of variable is
measured by canonical correlation, the method of estimating
canonical correlation is explained, and all the notation and
assumption necessary for it is represented. Also the statistic
for testing the hypothesis of independence is derived, and we
prove that the canonical correlation is not changed under any

non singular transformation.
Also a procedure for obtaining the set of canonical variables
is considered in this research.
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