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Cauchy distribution, 154
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Cumulative distribution function (cdf), 118
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Degrees of freedom, 102
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Density functions, 118
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Discriminant rule, 408
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matrix, 460
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Distribution, 118
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Duality theorem, 464
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F-test, 104
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method, 336

representation, 314, 317
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Factors, 306
analysis model, 359, 360
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scores, 376
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Fisher information, 209
Fisher information matrix, 207, 208
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Five-number summary, 5
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French food expenditure, 340
Full model, 103
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non-uniqueness, 61

General multinormal distribution, 193
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Hotelling T 2-distribution, 193
Hyperbolic, 151
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Linear regression, 93
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Log-likelihood function, 202
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Logit models, 272

Mahalanobis distance, 412
Mahalanobis transformation, 93, 137, 138
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Marketing strategies, 101
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Maximum likelihood estimator, 202
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Mean-variance, 487, 488
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Metric methods, 459
Mixture model, 156
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Moments, 123
Multidimentional scaling (MDS), 455
Multinormal, 139, 183

distribution, 137
Multivariate deneralised hyperbolic

distribution, 160
Multivariate laplace distribution, 163
Multivariate median, 504
Multivariate t-distribution, 163, 196

Nearest neighbor, 395
Non-metric solution, 479
Nonexistence of a riskless asset, 491
Nonhomogeneous, 92
Nonmetric methods of MDS, 459
Norm of a vector, 72
Normal distribution, 203
Normal-inverse Gaussian, 151
Normalized principal components (NPCs), 335
Null space, 74

Odds, 273
Order statistics, 5
Orthogonal complement, 75
Orthogonal matrix, 54

Orthonormed, 309
Outliers, 3
Outside bars, 7

Parallel profiles, 238
Partitioned covariance matrix, 184
Partitioned matrixes, 66
PAV algorithm, 466, 484
Pearson chi-square, 269
Pearson chi-square test for independence, 269
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Portfolio

analysis, 487
choice, 487

Positive
definite, 62
definiteness, 65
or negative dependence, 22
semidefinite, 62, 90

Principal
axes, 70
components, 324

method, 372
in practice, 324
technique, 324
transformation, 321, 323

factors, 370
Principal components analysis (PCA), 512,

515
Profile

analysis, 238
method, 476

Projection
matrix, 75
pursuit, 505
pursuit regression, 508
vector, 511

Proximity between objects, 387
Proximity measure, 386
p-value, 269

Quadratic discriminant analysis, 414
Quadratic forms, 62
Quadratic response model, 253
Quality of the representations, 339

Randomized discriminant rule, 413
Rank, 55
Reduced model, 103
Rotations, 73, 374
Row space, 306
Russel and Rao (RR), 388
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Simple analysis of variance (ANOVA), 100
Simple Matching, 388, 389
Single linkage, 395
Singular normal distribution, 140
Singular value decomposition (SVD), 61, 313
Sliced inverse regression, 511, 516

algorithm, 512
Sliced inverse regression II, 513, 514, 516, 517

algorithm, 514
Solution

nonmetric, 483
Specific factors, 361
Specific variance, 362
Spectral decompositions, 60
Spherical distribution, 195
Standardized linear combinations (SLC), 320
Statistics, 142
Stimulus, 475
Student’s t with n, 152
Student’s t-distribution, 94
Sum of squares, 102
Summary statistics, 89
Support vector machines (SVMs), 519
Swiss bank data, 4
Symmetric matrix, 54

T-test, 94
Tanimoto, 388
Three-way tables, 267
Total variation, 96
Trace, 56
Trade-off analysis, 476
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Transpose, 56
Two factor method, 476

Unbiased estimator, 208
Uncorrelated factors, 361
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Unit vector, 72
Upper triangular matrix, 54
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method, 374
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