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BP943 Franceville, Gabon, e-mail: gnkiet@hotmail.com

(Received May 2, 2002; revised May 26, 2003)

Abstract. We introduce the Linear Relative Canonical Analysis (LRCA) of
Euclidean random variables. Then similar properties than for usual linear Canonical
Analysis are obtained. Furthermore, we develop an asymptotic study of LRCA and
apply the obtained results to tests for lack of relative linear association, dimension-
ality and invariance.
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