1999 00000000000 0O0O0ODO

1999 Workshop on Information-Based Induction
Sciences (IBIS’99)

Izu, Japan, August 26-27, 1999.

Joogoboooogoogboogn

Extention of Independent Component Analysis to Canonical

Correlation Analysis

gOo gog*
Shotaro Akaho

oo oof

Shinji Umeyama

Abstract: Canonical correlation analysis (CCA) extracts features from multiple infor-

mation source (multi-modality). However, CCA assumes the joint distribution of data is

Gaussian. In this article, we propose MICA (multimodal independent component analysis)

which generalizes CCA from information-theoretical viewpoint. MICA extracts indepen-

dent features which maximize mutual information between the modalities. Mutual infor-

mation between two variables are approximated by 2-D Gram-Charlier expansion and a

stochastic gradient method is derived based on a natural gradient. We also show a simple

simulation result.
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