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Focusing on high-dimensional applications, this 4th edition presents the tools and concepts used in
multivariate data analysis in a style that is also accessible for non-mathematicians and practitioners.  It
surveys the basic principles and emphasizes both exploratory and inferential statistics; a new chapter on
Variable Selection (Lasso, SCAD and Elastic Net) has also been added.  All chapters include practical
exercises that highlight applications in different multivariate data analysis fields: in quantitative financial
studies, where the joint dynamics of assets are observed; in medicine, where recorded observations of
subjects in different locations form the basis for reliable diagnoses and medication; and in quantitative
marketing, where consumers’ preferences are collected in order to construct models of consumer behavior. 
All of these examples involve high to ultra-high dimensions and represent a number of major fields in big
data analysis.

The fourth edition of this book on Applied Multivariate Statistical Analysis offers the following new
features:

A new chapter on Variable Selection (Lasso, SCAD and Elastic Net)

All exercises are supplemented by R and MATLAB code that can be found on www.quantlet.de.

The practical exercises include solutions that can be found in Härdle, W. and Hlavka, Z., Multivariate
Statistics: Exercises and Solutions. Springer Verlag, Heidelberg.
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From reader reviews:

Karen Imes:

Why don't make it to become your habit? Right now, try to ready your time to do the important take action,
like looking for your favorite guide and reading a e-book. Beside you can solve your short lived problem;
you can add your knowledge by the reserve entitled Applied Multivariate Statistical Analysis. Try to the
actual book Applied Multivariate Statistical Analysis as your pal. It means that it can to get your friend when
you really feel alone and beside that of course make you smarter than previously. Yeah, it is very fortuned
for yourself. The book makes you a lot more confidence because you can know every little thing by the
book. So , we need to make new experience as well as knowledge with this book.

Robert Hutzler:

In this 21st millennium, people become competitive in every single way. By being competitive currently,
people have do something to make all of them survives, being in the middle of the actual crowded place and
notice by simply surrounding. One thing that at times many people have underestimated this for a while is
reading. Yes, by reading a reserve your ability to survive boost then having chance to stand up than other is
high. To suit your needs who want to start reading some sort of book, we give you this particular Applied
Multivariate Statistical Analysis book as nice and daily reading reserve. Why, because this book is usually
more than just a book.

James Fong:

Do you certainly one of people who can't read gratifying if the sentence chained within the straightway, hold
on guys that aren't like that. This Applied Multivariate Statistical Analysis book is readable simply by you
who hate those perfect word style. You will find the details here are arrange for enjoyable studying
experience without leaving actually decrease the knowledge that want to deliver to you. The writer of
Applied Multivariate Statistical Analysis content conveys thinking easily to understand by many people. The
printed and e-book are not different in the written content but it just different available as it. So , do you
nevertheless thinking Applied Multivariate Statistical Analysis is not loveable to be your top listing reading
book?

Billy Taylor:

Your reading 6th sense will not betray an individual, why because this Applied Multivariate Statistical
Analysis e-book written by well-known writer whose to say well how to make book that could be understand
by anyone who else read the book. Written in good manner for you, leaking every ideas and publishing skill
only for eliminate your current hunger then you still hesitation Applied Multivariate Statistical Analysis as
good book not simply by the cover but also from the content. This is one e-book that can break don't judge
book by its include, so do you still needing one more sixth sense to pick this kind of!? Oh come on your
reading sixth sense already told you so why you have to listening to a different sixth sense.
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