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Abstract

A constrained principal component analysis for multivariate numerical data, called Clustering
and Disjoint Principal Component Analysis (CDPCA), was proposed in 2009 by Vichi and Saporta
to detect clusters of objects and, simultaneously, to find a partitioning of variables such that the
between cluster deviance in the reduced space of such partition is maximized. Since the partition
is formed by a disjoint set of original variables, it will render easier interpretations of the sparse
components that define the reduced space of the variables.

A heuristic iterative procedure based on an alternating least square method has been suggested
to perform CDPCA and is already available in R in the package biplotbootGUI. In this talk, we
focus our attention on some recent theoretical developments of the CDPCA methodology. A
(high dimensional) genomic data set is considered to analyze the ability of CDPCA for producing
clusterings of variables when multiple runs of CDPCA are executed.
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