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Optional 
 
Stephens, James (1992), Chapter 12:  "Canonical Correlation," in Applied Multivariate Analysis, 

Hillsdale, NJ:  Lawrence Erlbaum, 408-437. 
 
 
 YOUR TURN 
 
First, perform a canonical correlation analysis on variables from the HATCO data set (use 
PROC CANCORR, of course).  Interpret your analysis.  Bring the analysis to class 
 
Second, in your data, identify two distinct sets of variables that might be linearly related to one 
another.  Perform a canonical correlation analysis on these two variable sets.  Interpret your 
analysis.  Bring the analysis to class.   


