
1 Preliminaries

Σij = cov(Xi, Xj) = E[(Xi − µi)(Xj − µj)], where E(Xi) CITEME: Wikipedia

2 Summary

Let X1, X2 ∈ Rn be two arbitrary vectors with covariances ΣX1X1 ,ΣX2X2 and cross-covariance
ΣX1X2 [1].

Canonical correlation analysis (CCA) tries to find vectors w1 and w2 that maximizes correlation
ρ [2]:
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