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Aspects of Statistical Learning
in Complex System

By Rainer Opgen-Rhein

Cuvillier Verlag Sep 2007, 2007. Taschenbuch. Book Condition:
Neu. 208x147x15 mm. Neuware - This book is concerned with the
development of interpretable models for prediction and
inferencein complex systems that primarily build on a Stein-type
shrinkage approach. To achieve this, new estimators are
developed for the variance and the covariance matrix even
applicable to large dimensional data sets (e.g., gene expression
data). The introduction of dynamical correlation extends the
concept of correlation and the corresponding shrinkage
estimators consistently to longitudinal data.Building on the
estimation of the covariance matrix, known methods are
extended to complex systems and new techniques are
developed, including a shrinkage t statistic for high-dimensional
case-control analysis, a method to infer networks from
longitudinal data, a small sample shrinkage regression, a small
sample model selection method for the VAR-process and a new
technique of estimating partially causal networks. 204 pp.
Englisch.
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R eviews

The book is straightforward in read safer to recognize. This really is for anyone who statte there had not been a
worthy of looking at. You may like just how the blogger create this publication.
-- Fr iedr ich Nola n    

Very good e book and useful one. it was actually writtern extremely properly and useful. I found out this pdf from my i
and dad recommended this publication to discover.
-- Heloise Wieg a nd   
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