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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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Introduction to Organic PhotochemistryJohn Wiley & Sons, 1991
Introduction to Organic Photochemistry John D. Coyle, The Open University, Milton Keynes The purpose of this book is to provide an introductory account of the major types of organic photochemical reactions, to enable those with a prior knowledge of basic organic chemistry to appreciate the differences between processes which occur photochemically...
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Middleware for CommunicationsJohn Wiley & Sons, 2004
"The book addresses telecommunications workers, developers, middleware researchers, software engineers, and software architects." (IT Professional, July/August 2004)     

       A state-of-the-art guide to middleware technologies, and their pivotal role in communications networks.
    Middleware is...
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Der Künstlermanagementvertrag: Erscheinungsbild, Vertragstypologie und rechtliche Untersuchung des Vertragsverhältnisses zwischen Künstler und Manager im Bereich der Musik (German Edition)Springer, 2013

	Das Buch befasst sich mit der Vertragspraxis und den Rechtsfragen des Künstlermanagementvertrages im Musikbereich. Schwerpunkt des ersten Teils ist eine umfassende Vertragsanalyse der typischen Regelungen und Pflichtenprogramme zwischen Künstlern und Managern anhand von Praxis- und Musterverträgen. Im zweiten Teil wird die...





	[image: ][image: Geographically Weighted Regression: The Analysis of Spatially Varying Relationships]

Geographically Weighted Regression: The Analysis of Spatially Varying RelationshipsJohn Wiley & Sons, 2002
Geographical Weighted Regression (GWR) is a new local modelling technique for analysing spatial analysis. This technique allows local as opposed to global models of relationships to be measured and mapped. This is the first and only book on this technique, offering comprehensive coverage on this new 'hot' topic in spatial...
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Sustainable and Safe Nuclear Fission Energy: Technology and Safety of Fast and Thermal Nuclear Reactors (Power Systems)Springer, 2012

	Unlike existing books of nuclear reactor physics, nuclear engineering and nuclear chemical engineering this book covers a complete description and evaluation of nuclear fission power generation. It covers the whole nuclear fuel cycle, from the extraction of natural uranium from ore mines, uranium conversion and enrichment up to the...
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Intelligent Data AnalysisSpringer, 2007
This monograph is a detailed introductory presentation of  the key classes of intelligent data analysis methods. The ten  coherently written chapters by leading experts provide complete  coverage of the core issues.
The first half of the book is devoted to the discussion of classical  statistical issues, ranging from the basic concepts of...
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