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This bookpresents material on both the analysis of the classical concepts of correlation and on the
development of their robust versions, as well as discussing the related concepts of correlation matrices,
partial correlation, canonical correlation, rank correlations, with the corresponding robust and non-robust
estimation procedures. Every chapter contains a set of examples with simulated and real-life data.

Key features:

Makes modern and robust correlation methods readily available and understandable to practitioners,●

specialists, and consultants working in various fields.
Focuses on implementation of methodology and application of robust correlation with R.●

Introduces the main approaches in robust statistics, such as Huber’s minimax approach and Hampel’s●

approach based on influence functions.
Explores various robust estimates of the correlation coefficient including the minimax variance and bias●

estimates as well as the most B- and V-robust estimates.
Contains applications of robust correlation methods to exploratory data analysis, multivariate statistics,●

statistics of time series, and to real-life data.
Includes an accompanying website featuring computer code and datasets●

Features exercises and examples throughout the text using both small and large data sets.●

Theoretical and applied statisticians, specialists in multivariate statistics, robust statistics, robust time series
analysis, data analysis and signal processing will benefit from this book. Practitioners who use correlation
based methods in their work as well as postgraduate students in statistics will also find this book useful.
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From reader reviews:

Jessica Hodgkins:

Spent a free a chance to be fun activity to try and do! A lot of people spent their spare time with their family,
or all their friends. Usually they carrying out activity like watching television, likely to beach, or picnic
within the park. They actually doing same thing every week. Do you feel it? Will you something different to
fill your own free time/ holiday? Could be reading a book might be option to fill your free time/ holiday. The
first thing that you ask may be what kinds of guide that you should read. If you want to consider look for
book, may be the publication untitled Robust Correlation: Theory and Applications (Wiley Series in
Probability and Statistics) can be very good book to read. May be it may be best activity to you.

Brandon Inouye:

As we know that book is significant thing to add our knowledge for everything. By a publication we can
know everything we want. A book is a pair of written, printed, illustrated or blank sheet. Every year seemed
to be exactly added. This reserve Robust Correlation: Theory and Applications (Wiley Series in Probability
and Statistics) was filled about science. Spend your extra time to add your knowledge about your scientific
disciplines competence. Some people has different feel when they reading the book. If you know how big
selling point of a book, you can really feel enjoy to read a publication. In the modern era like at this point,
many ways to get book that you just wanted.

Bill Dildy:

Do you like reading a publication? Confuse to looking for your best book? Or your book was rare? Why so
many concern for the book? But just about any people feel that they enjoy with regard to reading. Some
people likes looking at, not only science book but also novel and Robust Correlation: Theory and
Applications (Wiley Series in Probability and Statistics) or maybe others sources were given know-how for
you. After you know how the good a book, you feel desire to read more and more. Science publication was
created for teacher as well as students especially. Those ebooks are helping them to increase their
knowledge. In other case, beside science book, any other book likes Robust Correlation: Theory and
Applications (Wiley Series in Probability and Statistics) to make your spare time far more colorful. Many
types of book like this one.

Lynne Silva:

A lot of publication has printed but it differs from the others. You can get it by web on social media. You can
choose the top book for you, science, comedy, novel, or whatever through searching from it. It is called of
book Robust Correlation: Theory and Applications (Wiley Series in Probability and Statistics). You can
contribute your knowledge by it. Without departing the printed book, it might add your knowledge and make
anyone happier to read. It is most critical that, you must aware about publication. It can bring you from one
destination to other place.
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