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ABSTRACT

The important of the necessity to my efficient estimation methods, which are
called the robust methods, appears when the data of the studied phenomenon are
contaminated, it means the observations contains outliersswhich may produce
estimators which result in increasing (decreasing) in the (MSE), That would leads to an
inaccurate statistical inference.

From this point was the good behind this research in reaching robust estimators of
canonical correlation analysis that can be achieved through the study of some robust
methods such as (estimators — M, estimators — MVE, estimators-MCD and estimators-S)
. which tow types of applied studies were made, The first one uses the simulation method
to compare among the studied methods of estimation in canonical correlation analysis
and detect the best of the estimator depending on the two statistical measurements bias
mean and mean square error which renders the minimum MSE of canonical correlation
analysis, the second study uses the truthful data to verity the performance in a practical
actuality.

In general it is regarded that MCD estimator is the best in the estimation of
canonical correlation analysis in comparison with the other studied methods of
estimation.
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cilalral) piis e 53LAY gl
:0 3 a5l g8 g g~MVN(Lg , 3g) S ) sh il &l sy g

9=1-
and
g~(1-€)N(HUx » Yx) T€ N(z, X2)

as 98 Jals ) Jalaa Lgda g U.w.s\ sl clual (MatLap) gl aladia at Zu;‘,d\ XV P
e pda SV B EL (b, @) Aensil) clgadiall cilua B Saaa jda Y JBULY (pg)

QAN Ads el
-1 Bl qulal) 8 dal) g Lsanl) i1k dua (389 Ao () mrsll Bl Y Jalaa i oy
M — & jaka ]
.MVE — < jiia -2
.MCD — & a4 -3
S — &l jaka 4

dag) ) s pall

a3 paill) gl A835 30LES saa Ao Cigd gl (a3t Aaal) padil) 340yl ey 45 A
1O Cealiial) Jlandio
(Bias Mean) : i) Ja gia -1

ZL:[/% _P]

E Bias(p) == ———=Ep—p

i=1,2,......... L:gld

A 23 JS (Replications) <l sal s e L ol

o) (B Jerieaal) aglu) (339 e (p) SEie Bim
(Mean Square error) :Usill clay ya Ja gia =2

i[/’(n) ]

EMSE(p) =1L — :



151 e ;,Q,J.:C:K\;\r\,\;‘;icﬂ\b\;ﬁ\‘}:&;éw\gw@s;,\:,

((MSE) J8 eltiai Al g pafil) A dlantiuall cudla) Cp (o gl Juabl daas il g
o Aall (30 hal) Coaa g g8 Sl Y Jralaa el BLSlaal) qlad @il Julady (h e b Cuagall 138 b
N K| QEVEN)
JSn i 285 (Matlab) galise dadll) 4l Ao Slaie Y @iliil) sda o Jganl) &3 s
I il 65 (4) 9 (3)9 (2) dshaadly b be il 2 gaad g ale
b (AL aa Lgiilia e (MISE) J8) (1 LgSal dia ¢a Ayluadl) MC Dl ke < gl |1
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