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QUELQUES PROPRIETES EXTREMALES DES VALEURS SINGULI ERES
D'UN OPERATEUR COMPACT ET LEURS APPLICATIONS AUX
ANALYSES FACTORIELLES D'UNE PROBABILIT E OU D’'UNE FONCTION
AL EATOIRE
Il. CRITER ES D’ANALYSES FACTORIELLES LIN EAIRES D'UNE
PROBABILITE OU D’'UNE FONCTION AL EATOIRE
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Jean-Jacques Echere

Abstract: This paper extends the work by Rao [6] concerning factonesigtriteria
equivalent to the principal component analysis of a finiteo§@andom variables. We
search for global (i.e. non-iterative) criteria for the tfacanalysis of a probability
defined on a separable Hilbert space or of a real random @umother than a finite
or countable set of real random variables. We compare thatysis with principal
component analysis defined in a general probabilisticregetiy Dauxois and Pousse
[2].
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