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A set of k-principal points of a distribution is a set of k points that minimizes
the mean squared distance between the random variable (vector) and the nearest point. In this research,
the properties and estimation of principal points of multivariate distributions were studied. The main
results are the following: (1) Conditions previously obtained for a principal subspace theorem, which
ensures that principal points are in a linear subspace spanned by the first several principal components,
were extended to more general multivariate distributions. (2) Several new estimators of principal points,

some of which are proven to be optimal under some loss function, were derived.
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