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John Wiley Sons Inc, United States, 2013. Hardback. Book Condition: New. 236 x 160 mm. Language: English .
Brand New Book. 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.

R ea d Hig h-Dim ensiona l Cova r ia nce Estim a tion: With Hig h-Dim ensiona l Da ta                   
(Ha r dba ck) O nline    

Downloa d PDF Hig h-Dim ensiona l Cova r ia nce Estim a tion: With Hig h-Dim ensiona l                 
Da ta  (Ha r dba ck)     

 

 

http://www.medianetwork.site/high-dimensional-covariance-estimation-with-high.html
http://www.medianetwork.site/high-dimensional-covariance-estimation-with-high.html
http://www.medianetwork.site/high-dimensional-covariance-estimation-with-high.html


0V7F7FNAU6GB ~ Kindle / High-Dimensional Covariance Estimation: With High-Dimensional Data (Hardback)

You May Also Like

[ PDF]  Design  C o llectio n  Rev ealed :  A d o b e In Design  C S6,  Ph o to sh o p  C S6                                
Illu strato r C S6 ( Pap erb ack)     
Follow the web link beneath to read "Design Collection Revealed: Adobe InDesign CS6,
Photoshop CS6 Illustrator CS6 (Paperback)" file.
Sav e ePu b  »  

[ PDF]  A d o b e Ph o to sh o p  C S6 Rev ealed  ( H ard b ack)                  
Follow the web link beneath to read "Adobe Photoshop CS6 Revealed (Hardback)" file.
Sav e ePu b  »  

[ PDF]  Bu lly ,  th e Bu llied ,  an d  th e N o t- So  In n o cen t By stan d er:  Fro m Presch o o l                                     
to  H igh  Sch o o l an d  Bey o n d : Breakin g th e C y cle o f  Vio len ce an d  C reatin g M o re                                     
Deep ly  C arin g C o mmu n ities ( Pap erb ack)          
Follow the web link beneath to read "Bully, the Bullied, and the Not-So Innocent Bystander:
From Preschool to High School and Beyond: Breaking the Cycle of Violence and Creating More
Deeply Caring Communities (Paperback)" file.
Sav e ePu b  »  

[ PDF]  I A m Read in g:  N u rtu rin g Y o u n g C h ild ren  s M ean in g M akin g an d  J o y f u l                                        
En gagemen t w ith  A n y  Bo o k ( Pap erb ack)           
Follow the web link beneath to read "I Am Reading: Nurturing Young Children s Meaning
Making and Joyful Engagement with Any Book (Paperback)" file.
Sav e ePu b  »  

[ PDF]  Th e Well- Train ed  M in d : A  Gu id e to  C lassical Ed u catio n  at H o me                             
( H ard b ack)   
Follow the web link beneath to read "The Well-Trained Mind: A Guide to Classical Education at
Home (Hardback)" file.
Sav e ePu b  »  

[ PDF]  Th e Presch o o l In clu sio n  To o lb o x:  H o w  to  Bu ild  an d  L ead  a H igh - Qu ality                                       
Pro gram ( Pap erb ack)   
Follow the web link beneath to read "The Preschool Inclusion Toolbox: How to Build and Lead
a High-Quality Program (Paperback)" file.
Sav e ePu b  »  

 

http://www.medianetwork.site/design-collection-revealed-adobe-indesign-cs6-ph.html
http://www.medianetwork.site/adobe-photoshop-cs6-revealed-hardback.html
http://www.medianetwork.site/bully-the-bullied-and-the-not-so-innocent-bystan.html
http://www.medianetwork.site/i-am-reading-nurturing-young-children-s-meaning-.html
http://www.medianetwork.site/the-well-trained-mind-a-guide-to-classical-educa.html
http://www.medianetwork.site/the-preschool-inclusion-toolbox-how-to-build-and.html

	High-Dimensional Covariance Estimation: With High-Dimensional Data (Hardback)
	Reviews
	HIGH-DIMENSIONAL COVARIANCE ESTIMATION: WITH HIGH-DIMENSIONAL DATA (HARDBACK)
	You May Also Like


