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ABSTRACT

The ladder of hypergeometric functions ,F, offers a classification of
statistical distributions; in our case those of eigenvalues in multivariate
analysis, as was first shown by James. Local asymptotic normality
(LAN) transfers inferential questions from a sequence of potentially
complicated models, for us involving high dimensional multivariate
models with low rank structure, to a simpler limiting Gaussian model. In
this talk, we outline an LAN theory for strong (‘supercritical’) signals in
these models, emphasizing the systematic use of James' classification to
guide the approximations. Confidence sets are used as an illustration.

For further information and about building access for persons with disabilities, please contact Jonathan
Rodriguez at 773.702.8333 or send email (jgrodriguez@galton.uchicago.edu). If you wish to subscribe to our
email list, please visit the following website: https://lists.uchicago.edu/web/arc/statseminars.



