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Analyses of projection pursuit principal components based on Copulas

WANG Xiao-guang, SONG Li-xin"

( School of Mathematical Sciences, Dalian University of Technology, Dalian 116024, China )

Abstract: An approach to exploring the dependence relation of continuous random vectors is
presented based on the dependence measure constructed by Copula. Copula is used to construct the
index function in the analyses of the projection pursuit principal components with high-dimensional
random vector, and the obtained optimal projection directions are strong consistency. In addition, the
canonical correlation analyses of two or more random vectors are discussed. The conclusions show that

the proposed method has excellent theoretical properties and practical prospects.

Key words: projection pursuit (PP); Copula; empirical Copula; analyses of principal components;

canonical correlation analysis



