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Perfected over three editions and more than forty years, thisfield- and classroom-
tested reference:

* Uses the method of maximum likelihood to alarge extent to ensure reasonable,
and in some cases optimal procedures.

* Treats all the basic and important topicsin multivariate statistics.

* Addstwo new chapters, along with a number of new sections.

* Provides the most methodical, up-to-date information on MV statistics
available.
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Editorial Review

Review

"...suitable for a graduate-level course on multivariate analysis...an important reference on the bookshelves
of many scientific researchers and most practicing statisticians." (Journal of the American Satistical
Association, September 2004)

“...really well written. The edition will be certainly welcomed...” (Zentralblatt Math, V0.1039, No.08,
2004)

"...awonderful textbook...that covers the mathematical theory of multivariate statistical analysis..."
(Clinical Chemistry, Vol. 50, No. 2, May 2004)

"...remains an authoritative work that can still be highly recommended..." (Short Book Reviews, 2004)

"...still avery serious and comprehensive book on the statistical theory of multivariate analysis.”
(Technometrics, Val. 46, No. 1, February 2004)

“...remains a mathematically rigorous development of statistical methods for observations consisting of
several measurements or characteristics of each subject and a study of their properties.” (Quarterly of
Applied Mathematics, Vol. LXI, No. 4, December 2003)

From the Inside Flap

An Introduction to Multivariate Statistical Analysis, 2nd Edition isamajor updating of awork widely
regarded as the standard, authoritative text in the field. It provides students and practicing statisticians with
the latest theory and methods, plus the most important devel opments that have occurred over the past 25
years. Asin thefirst edition, the text provides a mathematically rigorous development of the statistical
methods used to analyze multivariate data. While maximum likelihood estimators have been principal tools
of multivariate statistical analysis, this book introduces alternatives that are better suited for certain loss
functions, such as Stein and Bayes estimators. Likelihood ratio tests have been supplemented by other
invariant procedures. New results on distributions are given and some significance points are tabul ated.
Properties of these procedures such as power functions, admissibility, unbiasedness, and monctonicity of
power functions are covered, and simultaneous confidence intervals for means and covariances are studied.
Other new topicsintroduced in this edition include simultaneous equations models and linear functional
relationships, with 50% more problems than in the previous edition.

From the Back Cover
A classic comprehensive sourcebook, now fully updated

For more than four decades An Introduction to Multivariate Statistical Analysis has been an invaluable text
for students and aresource for professionals wishing to acquire a basic knowledge of multivariate statistical
analysis. Since the previous edition, the field has grown significantly. This updated and improved Third
Edition familiarizes readers with these new advances, elucidating several aspects that are particularly
relevant to methodology and comprehension.

The Third Edition features new or more extensive coverage of:

¢ Patterns of Dependence and Graphical Models—a new chapter



o Measures of correlation and tests of independence

¢ Reduced rank regression, including the limited-information maximum-likelihood estimator of an
equation in a simultaneous equations model

¢ Elliptically contoured distributions

Incorporation of the advice and comments of the readers of the first two editions as well as extensively
classroom-tested techniques and cal culations makes An Introduction to Multivariate Statistical Analysis,
Third Edition, more valuable than ever for both professional statisticians and students of multivariate
statistics.

Users Review
From reader reviews:
Stephen Louis:

Reading a e-book can be one of alot of exercise that everyone in the world really likes. Do you like reading
book therefore. There are alot of reasons why people enjoyed. First reading a publication will give you alot
of new details. When you read a book you will get new information simply because book is one of many
ways to share the information as well as their idea. Second, reading a book will make an individual more
imaginative. When you examining a book especially fictional works book the author will bring you to
definitely imagine the story how the character types do it anything. Third, you are able to share your
knowledge to others. When you read this An Introduction to Multivariate Statistical Analysis, you are able to
tells your family, friends as well as soon about yours e-book. Y our knowledge can inspire others, make them
reading a e-book.

Keri Yokum:

Why? Because this An Introduction to Multivariate Statistical Analysisis an unordinary book that the inside
of the book waiting for you to snap the idea but latter it will shock you with the secret the item inside.
Reading this book adjacent to it was fantastic author who also write the book in such incredible way makes
the content inside easier to understand, entertaining method but still convey the meaning fully. So , it is good
for you because of not hesitating having this nowadays or you going to regret it. This phenomenal book will
give you alot of positive aspects than the other book have got such as help improving your proficiency and
your critical thinking way. So, still want to delay having that book? If | have been you | will go to the
publication store hurriedly.

Barry Bennett:

Do you have something that that suits you such as book? The publication lovers usually prefer to decide on
book like comic, small story and the biggest the first is novel. Now, why not trying An Introduction to
Multivariate Statistical Analysis that give your satisfaction preference will be satisfied by means of reading
this book. Reading practice all over the world can be said as the way for people to know world considerably
better then how they react in the direction of the world. It can't be mentioned constantly that reading habit
only for the geeky particular person but for all of you who wants to always be success person. So , for al you
who want to start studying as your good habit, you are able to pick An Introduction to Multivariate Statistical
Analysis become your personal starter.



Stephen Morgan:

Many people spending their time frame by playing outside together with friends, fun activity having family
or just watching TV all day every day. Y ou can have new activity to shell out your whole day by looking at a
book. Ugh, you think reading a book will surely hard because you have to accept the book everywhere? It
aright you can have the e-book, bringing everywhere you want in your Touch screen phone. Like An
Introduction to Multivariate Statistical Analysis which is keeping the e-book version. So , why not try out
this book? Let's notice.
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