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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:

Lenora Hungate:

Now a day folks who Living in the era just where everything reachable by talk with the internet and the
resources in it can be true or not require people to be aware of each facts they get. How people have to be
smart in having any information nowadays? Of course the answer then is reading a book. Studying a book
can help individuals out of this uncertainty Information mainly this Applied Multivariate Statistical Analysis
book since this book offers you rich details and knowledge. Of course the details in this book hundred %
guarantees there is no doubt in it as you know.

Richard Redd:

The particular book Applied Multivariate Statistical Analysis has a lot info on it. So when you check out this
book you can get a lot of advantage. The book was authored by the very famous author. The author makes
some research prior to write this book. This book very easy to read you will get the point easily after reading
this book.

Reginald Hunter:

This Applied Multivariate Statistical Analysis is great e-book for you because the content which is full of
information for you who also always deal with world and get to make decision every minute. That book
reveal it data accurately using great coordinate word or we can state no rambling sentences in it. So if you
are read the item hurriedly you can have whole info in it. Doesn't mean it only gives you straight forward
sentences but tough core information with splendid delivering sentences. Having Applied Multivariate
Statistical Analysis in your hand like getting the world in your arm, info in it is not ridiculous just one. We
can say that no book that offer you world inside ten or fifteen small right but this book already do that. So ,
this really is good reading book. Heya Mr. and Mrs. occupied do you still doubt that?

Floyd Brown:

Beside that Applied Multivariate Statistical Analysis in your phone, it could give you a way to get more
close to the new knowledge or information. The information and the knowledge you can got here is fresh
from the oven so don't become worry if you feel like an aged people live in narrow small town. It is good
thing to have Applied Multivariate Statistical Analysis because this book offers for you readable information.
Do you oftentimes have book but you rarely get what it's about. Oh come on, that wil happen if you have this
within your hand. The Enjoyable agreement here cannot be questionable, like treasuring beautiful island.
Techniques you still want to miss this? Find this book along with read it from right now!
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