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ABSTRACT

Driven by a wide range of applications in high-dimensional data analysis, there has been

significant recent interest in the estimation of large covariance matrices. In this talk, optimal

estimation of a covariance matrix over several commonly used parameter spaces is considered

under the matrix operator norm. Both minimax lower and upper bounds are derived.

For information about building access for persons with disabilities, please contact Matt Johnston
at 773.702-0541 or send an email to mhj@galton.uchicago.edu. If you wish to subscribe to our email
list, please visit the following web site: https://lists.uchicago.edu/web/arc/statseminars.


