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A complete, self-contained introduction to matrix analysis theory and
practice

Matrix methods have evolved from a tool for expressing statistical problems to
an indispensable part of the development, understanding, and use of various
types of complex statistical analyses. This evolution has made matrix methods a
vital part of statistical education. Traditionally, matrix methods are taught in
courses on everything from regression analysis to stochastic processes, thus
creating a fractured view of the topic. This updated second edition of Matrix
Analysis for Statistics offers readers a unique, unified view of matrix analysis
theory and methods.

Matrix Analysis for Statistics, Second Edition provides in-depth, step-by-step
coverage of the most common matrix methods now used in statistical
applications, including eigenvalues and eigenvectors; the Moore-Penrose inverse;
matrix differentiation; the distribution of quadratic forms; and more. The subject
matter is presented in a theorem/proof format, allowing for a smooth transition
from one topic to another. Proofs are easy to follow, and the author carefully
justifies every step. Accessible even for readers with a cursory background in
statistics, yet rigorous enough for students in statistics, this new edition is the
ideal introduction to matrix analysis theory and practice.

The book features:

Self-contained chapters, which allow readers to select individual topics or use●

the reference sequentially
Extensive examples and chapter-end practice exercises, many of which involve●

the use of matrix methods in statistical analyses
New material on elliptical distributions and new expanded coverage of such●

topics as eigenvalue inequalities and matrices partitioned in 2 by 2 form, in
particular, results relating the rank, generalized inverse, eigenvalues of such
matrices to their submatrices, and much more
Optional sections for mathematically advanced readers●
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Editorial Review

Review
"It is very well worth having." (Journal of the American Statistical Association, March 2009)

"This book is an excellent beginning place to start learning matrix theory and properties." (Journal of
Statistical Computation and Simulation, March 2006)

From the Publisher
Written in a theorem-proof format, this accessible text presents a mathematical development of the matrix
theory and methods most commonly used in statistical applications. Self-contained chapters allow flexibility
in topic choice and the author has made the proofs as easy to follow as possible, justifying every step except
those which should be clearly obvious. Selective material such as eigenvalues and eigenvectors, the Moore-
Penrose inverse, matrix differentiation, and the distribution of quadratic forms is thoroughly described.
Extensive examples and exercises are incorporated at the end of each chapter.

From the Back Cover
A complete, self-contained introduction to matrix analysis theory and practice

Matrix methods have evolved from a tool for expressing statistical problems to an indispensable part of the
development, understanding, and use of various types of complex statistical analyses. This evolution has
made matrix methods a vital part of statistical education. Traditionally, matrix methods are taught in courses
on everything from regression analysis to stochastic processes, thus creating a fractured view of the topic.
This updated second edition of Matrix Analysis for Statistics offers readers a unique, unified view of matrix
analysis theory and methods.

Matrix Analysis for Statistics, Second Edition provides in-depth, step-by-step coverage of the most common
matrix methods now used in statistical applications, including eigenvalues and eigenvectors; the Moore-
Penrose inverse; matrix differentiation; the distribution of quadratic forms; and more. The subject matter is
presented in a theorem/proof format, allowing for a smooth transition from one topic to another. Proofs are
easy to follow, and the author carefully justifies every step. Accessible even for readers with a cursory
background in statistics, yet rigorous enough for students in statistics, this new edition is the ideal
introduction to matrix analysis theory and practice.

The book features:

Self-contained chapters, which allow readers to select individual topics or use the reference sequentially●

Extensive examples and chapter-end practice exercises, many of which involve the use of matrix methods●

in statistical analyses
New material on elliptical distributions and new expanded coverage of such topics as eigenvalue●

inequalities and matrices partitioned in 2 by 2 form, in particular, results relating the rank, generalized
inverse, eigenvalues of such matrices to their submatrices, and much more
Optional sections for mathematically advanced readers●



Users Review

From reader reviews:

Patricia Cockrell:

The guide untitled Matrix Analysis for Statistics is the publication that recommended to you to learn. You
can see the quality of the book content that will be shown to anyone. The language that article author use to
explained their ideas are easily to understand. The writer was did a lot of investigation when write the book,
hence the information that they share to your account is absolutely accurate. You also will get the e-book of
Matrix Analysis for Statistics from the publisher to make you a lot more enjoy free time.

Joshua Nichols:

The book untitled Matrix Analysis for Statistics contain a lot of information on the item. The writer explains
the girl idea with easy way. The language is very straightforward all the people, so do not worry, you can
easy to read this. The book was written by famous author. The author will take you in the new era of literary
works. You can read this book because you can please read on your smart phone, or product, so you can read
the book throughout anywhere and anytime. In a situation you wish to purchase the e-book, you can
available their official web-site along with order it. Have a nice go through.

Myra Hackett:

Don't be worry should you be afraid that this book will filled the space in your house, you may have it in e-
book technique, more simple and reachable. That Matrix Analysis for Statistics can give you a lot of good
friends because by you looking at this one book you have point that they don't and make anyone more like an
interesting person. This book can be one of a step for you to get success. This e-book offer you information
that probably your friend doesn't recognize, by knowing more than some other make you to be great men and
women. So , why hesitate? We should have Matrix Analysis for Statistics.

Shane Dagostino:

As a college student exactly feel bored to reading. If their teacher expected them to go to the library or even
make summary for some e-book, they are complained. Just tiny students that has reading's internal or real
their interest. They just do what the trainer want, like asked to the library. They go to right now there but
nothing reading critically. Any students feel that studying is not important, boring along with can't see
colorful photos on there. Yeah, it is for being complicated. Book is very important to suit your needs. As we
know that on this period, many ways to get whatever we would like. Likewise word says, ways to reach
Chinese's country. So , this Matrix Analysis for Statistics can make you feel more interested to read.
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