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Course Description

This course covers recent statistical techniques in high dimensions and
applies them to the analysis of real data. Students gain a broad
understanding of various (non-convex) penalization techniques,
dimensionality reduction, and more, with the goal of learning how to
effectively summarize and interpret high-dimensional data and to
systematically understand the challenges of analyzing data where the
dimensionality of the data is comparable to or greater than the sample size.

Topics include introduction to high-dimensional data, regression in high-
dimensions, (non-convex) penalization methods in high-dimensions,
regression in high-dimensional with real-data applications, matrix estimation
with rank constraints, graphical models for high-dimensional data, spectral
clustering in high-dimensions, principal component analysis in high-
dimensions, and quantile regression in high-dimensions.
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