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A comprehensive examination of high-dimensional analysis of multivariate
methods and their real-world applications

Multivariate Statistics: High-Dimensional and Large-Sample Approximations is
the first book of its kind to explore how classical multivariate methods can be
revised and used in place of conventional statistical tools. Written by prominent
researchers in the field, the book focuses on high-dimensional and large-scale
approximations and details the many basic multivariate methods used to achieve
high levels of accuracy.

The authors begin with a fundamental presentation of the basic tools and exact
distributional results of multivariate statistics, and, in addition, the derivations of
most distributional results are provided. Statistical methods for high-dimensional
data, such as curve data, spectra, images, and DNA microarrays, are discussed.
Bootstrap approximations from a methodological point of view, theoretical
accuracies in MANOVA tests, and model selection criteria are also presented.
Subsequent chapters feature additional topical coverage including:

High-dimensional approximations of various statistics●

High-dimensional statistical methods●

Approximations with computable error bound●

Selection of variables based on model selection approach●

Statistics with error bounds and their appearance in discriminant analysis,●

growth curve models, generalized linear models, profile analysis, and multiple
comparison

Each chapter provides real-world applications and thorough analyses of the real
data. In addition, approximation formulas found throughout the book are a useful
tool for both practical and theoretical statisticians, and basic results on exact
distributions in multivariate analysis are included in a comprehensive, yet
accessible, format.

Multivariate Statistics is an excellent book for courses on probability theory in
statistics at the graduate level. It is also an essential reference for both practical
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and theoretical statisticians who are interested in multivariate analysis and who
would benefit from learning the applications of analytical probabilistic methods
in statistics.
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A comprehensive examination of high-dimensional analysis of multivariate methods and their real-
world applications

Multivariate Statistics: High-Dimensional and Large-Sample Approximations is the first book of its kind to
explore how classical multivariate methods can be revised and used in place of conventional statistical tools.
Written by prominent researchers in the field, the book focuses on high-dimensional and large-scale
approximations and details the many basic multivariate methods used to achieve high levels of accuracy.

The authors begin with a fundamental presentation of the basic tools and exact distributional results of
multivariate statistics, and, in addition, the derivations of most distributional results are provided. Statistical
methods for high-dimensional data, such as curve data, spectra, images, and DNA microarrays, are
discussed. Bootstrap approximations from a methodological point of view, theoretical accuracies in
MANOVA tests, and model selection criteria are also presented. Subsequent chapters feature additional
topical coverage including:

High-dimensional approximations of various statistics●

High-dimensional statistical methods●

Approximations with computable error bound●

Selection of variables based on model selection approach●

Statistics with error bounds and their appearance in discriminant analysis, growth curve models,●

generalized linear models, profile analysis, and multiple comparison

Each chapter provides real-world applications and thorough analyses of the real data. In addition,
approximation formulas found throughout the book are a useful tool for both practical and theoretical
statisticians, and basic results on exact distributions in multivariate analysis are included in a comprehensive,
yet accessible, format.

Multivariate Statistics is an excellent book for courses on probability theory in statistics at the graduate level.
It is also an essential reference for both practical and theoretical statisticians who are interested in
multivariate analysis and who would benefit from learning the applications of analytical probabilistic
methods in statistics.
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Editorial Review

Review
"The book is designed for readers interested in multivariate analysis with a good background in matrix
algebra, mathematical statistical inference and probability theory. Its contents are, in general, well organised
and the intuitive ideas behind the different multivariate methods, the asymptotic expansion techniques and
the calculation of error bounds using scale mixtures, are well expressed . The mathematical proofs are well
presented and selected and I have found the mathematical appendices to be very useful as guides to
following the proofs." (Mathematical Reviews, 2011)
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Users Review

From reader reviews:

Kimberly Rubio:

Book will be written, printed, or highlighted for everything. You can recognize everything you want by a e-
book. Book has a different type. We all know that that book is important matter to bring us around the world.
Adjacent to that you can your reading ability was fluently. A publication Multivariate Statistics: High-
Dimensional and Large-Sample Approximations will make you to become smarter. You can feel much more
confidence if you can know about every thing. But some of you think in which open or reading a new book
make you bored. It's not make you fun. Why they can be thought like that? Have you searching for best book
or acceptable book with you?

Gary Sandler:

Do you have something that you prefer such as book? The publication lovers usually prefer to pick book like
comic, brief story and the biggest some may be novel. Now, why not attempting Multivariate Statistics:



High-Dimensional and Large-Sample Approximations that give your enjoyment preference will be satisfied
by reading this book. Reading routine all over the world can be said as the way for people to know world
considerably better then how they react toward the world. It can't be said constantly that reading behavior
only for the geeky person but for all of you who wants to always be success person. So , for all you who
want to start examining as your good habit, you can pick Multivariate Statistics: High-Dimensional and
Large-Sample Approximations become your own starter.

Robert Wallace:

Can you one of the book lovers? If so, do you ever feeling doubt when you are in the book store? Aim to
pick one book that you never know the inside because don't determine book by its handle may doesn't work
at this point is difficult job because you are frightened that the inside maybe not since fantastic as in the
outside look likes. Maybe you answer is usually Multivariate Statistics: High-Dimensional and Large-
Sample Approximations why because the great cover that make you consider in regards to the content will
not disappoint you. The inside or content is usually fantastic as the outside or perhaps cover. Your reading
sixth sense will directly guide you to pick up this book.

Alice Navarro:

In this particular era which is the greater man or woman or who has ability in doing something more are
more special than other. Do you want to become considered one of it? It is just simple approach to have that.
What you have to do is just spending your time very little but quite enough to enjoy a look at some books.
One of the books in the top list in your reading list is actually Multivariate Statistics: High-Dimensional and
Large-Sample Approximations. This book that is certainly qualified as The Hungry Inclines can get you
closer in turning into precious person. By looking way up and review this reserve you can get many
advantages.
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