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Methods for estimating sparse and large covariance matrices

Covariance and correlation matrices play fundamental roles in every aspect of the analysis of multivariate
data collected from a variety of fields including business and economics, health care, engineering, and
environmental and physical sciences. "High-Dimensional Covariance Estimation "provides accessible and
comprehensive coverage of the classical and modern approaches for estimating covariance matrices as well
as their applications to the rapidly developing areas lying at the intersection of statistics and machine
learning.

Recently, the classical sample covariance methodologies have been modified and improved upon to meet the
needs of statisticians and researchers dealing with large correlated datasets. "High-Dimensional Covariance
Estimation" focuses on the methodologies based on shrinkage, thresholding, and penalized likelihood with
applications to Gaussian graphical models, prediction, and mean-variance portfolio management. The book
relies heavily on regression-based ideas and interpretations to connect and unify many existing methods and
algorithms for the task.

"High-Dimensional Covariance Estimation" features chapters on: Data, Sparsity, and Regularization
Regularizing the Eigenstructure Banding, Tapering, and Thresholding Covariance Matrices Sparse Gaussian
Graphical Models Multivariate Regression

The book is an ideal resource for researchers in statistics, mathematics, business and economics, computer
sciences, and engineering, as well as a useful text or supplement for graduate-level courses in multivariate
analysis, covariance estimation, statistical learning, and high-dimensional data analysis.
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From reader reviews:

James Shaw:

What do you think of book? It is just for students because they are still students or the idea for all people in
the world, exactly what the best subject for that? Simply you can be answered for that query above. Every
person has different personality and hobby for each other. Don't to be obligated someone or something that
they don't would like do that. You must know how great as well as important the book High-Dimensional
Covariance Estimation: With High-Dimensional Data. All type of book would you see on many resources.
You can look for the internet sources or other social media.

Thomas Carlson:

Hey guys, do you wishes to finds a new book to see? May be the book with the concept High-Dimensional
Covariance Estimation: With High-Dimensional Data suitable to you? Often the book was written by well
known writer in this era. Often the book untitled High-Dimensional Covariance Estimation: With High-
Dimensional Datais a single of several books which everyone read now. That book was inspired a lot of
people in the world. When you read this book you will enter the new shape that you ever know prior to. The
author explained their concept in the simple way, therefore all of people can easily to be aware of the core of
this publication. This book will give you a great deal of information about this world now. So that you can
see the represented of the world within this book.

Audrey Spence:

Often the book High-Dimensional Covariance Estimation: With High-Dimensional Data has a lot info on it.
So when you make sure to read this book you can get a lot of help. The book was authored by the very
famous author. Mcdougal makes some research just before write this book. This particular book very easy to
read you will get the point easily after reading this article book.

Colleen Edwards:

Do you like reading a reserve? Confuse to looking for your best book? Or your book was rare? Why so many
concern for the book? But any people feel that they enjoy regarding reading. Some people likes studying, not
only science book and also novel and High-Dimensional Covariance Estimation: With High-Dimensional
Data as well as others sources were given expertise for you. After you know how the good a book, you feel
need to read more and more. Science guide was created for teacher as well as students especially. Those
books are helping them to bring their knowledge. In other case, beside science e-book, any other book likes
High-Dimensional Covariance Estimation: With High-Dimensional Data to make your spare time more
colorful. Many types of book like this.
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