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HIGH-DIMENSIONALITY IN STATISTICS AND PORTFOLIO
OPTIMIZATION

Josef Eul Verlag Gmbh Dez 2012, 2012. Taschenbuch. Book Condition: Neu. 211x146x15 mm. This item is printed
on demand - Print on Demand Neuware - Many challenges in multivariate analysis face the problem of dealing
with samples whose dimension is of the same order as their size. This high-dimensional setting oDen leads to
inconsistencies or degenerated distributions of certain estimators. In particular, estimators which are based on
the sample covariance matrix are aEected as the eigenvalues of this matrix behave diEerently under high-
dimensionality than the ones of the population covariance matrix.But the eigenvalues of certain estimators for
scatter also exhibit a remarkable behavior in the classical setting when the sample size is much larger than the
dimension. The first major contribution of this thesis is the establishment of the semicircle law of Tyler's M-
estimator for scatter. It is shown that the empirical distribution of the eigenvalues of this estimator, suitably
standardized, converges in probability to the semicircle law under spherical sampling and assuming that the
sample dimension and size tend to infinity while their ratio tends to zero.The second focus of this thesis is on
covariance matrix testing. A completely new test for a scalar multiple of the covariance matrix of a normal
population under high-dimensionality is derived. This new test is motivated by the properties of the semicircle
law in free probability theory and exhibits large local power if the ratio of dimension to sample size is
small.Statistical inference for high-dimensional portfolios is the third contribution of this thesis. The standard
estimators for the variance and mean of the portfolio return of the global minimum variance, naive and
tangency portfolio are investigated concerning consistency and asymptotic distribution under high-
dimensionality. The corresponding Sharpe ratios and the weights of the global minimum variance portfolio are
considered as well. An application to...
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C h ild ren 's Sch o o l Su ccess       
Brookes Publishing Co. Paperback. Book Condition: new. BRAND NEW, Six Steps to Inclusive
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Susan B. Palmer, Gretchen D. Butera, Joan A. Lieber, How...
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Barron's Educational Series Inc.,U.S. Paperback. Book Condition: new. BRAND NEW, My
Brother is Autistic, Jennifer Moore-Mallinos, Medical experts are just beginning to understand
varying degrees of autism and its impact on both the autistic child...
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Pearson Education, 2001. SoDcover. Book Condition: Neu. Gebraucht - Sehr gut Unbenutzt.
Schnelle Lieferung, Kartonverpackung. Abzugsfähige Rechnung. Bei Mehrfachbestellung
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