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6. (15 marks) In a study of poverty, crime and deterrence, Parker and Smith report summary
statistics in various states for the year 1970 and 1973. A portion of their sample correlation matrix
is =[(1)(2)]=3201;=[11211222]=8231251331621327 where 1 and 2 are 21 vectors, 11 and 22 are 2
2 matrics and 12=21 is a 22 matrix. (a) Calculate the canonical correlation 1,2(5 marks) (b)
Determine the canonical variate pairs (U1,V1) and (U2,V2).(5 marks ) (c) Let U=(U1,U2) and V=(V
1,V2), evaluate E([UV])andCov([UV]).Read less
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