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E
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eyond”

Synopsis of the L
ecture

T
he W

ishart distribution and its eigenvalues, perhaps better
know

n through P
rincipal C

om
ponents A

nalysis, have played a
fascinating role in statistics and its m

anifold areas of application,
from

 genetics to signal processing and beyond. T
his talk w

ill m
eander

idiosyncratically through som
e of the ideas and connections that have

arisen over nearly a hundred years, beginning w
ith Fisher and W

ishart,
detouring (briefly) through nuclear physics and m

eteorology and
arriving at som

e recent developm
ents.



P
rofessor Iain Johnstone

A
 B

iographical Sketch

P
rofessor Iain Johnstone is M

arjorie M
hoon F

air P
rofessor in

Q
uantitative S

cience  in the D
epartm

ent of S
tatistics at S

tanford
U

niversity. H
e has been a m

em
ber of the D

epartm
ent of S

tatistics,
Stanford U

niversity since 1981 and served as its chair from
 1994 to

1997. H
e w

as also a m
em

ber of the university’s H
um

anities and
S

ciences A
ppointm

ents and P
rom

otions C
om

m
ittee from

 2000 to
2002 and has held a joint appointm

ent in biostatistics in the
D

epartm
ent of H

ealth R
esearch and Policy, School of M

edicine, since
1986.P

rofessor Johnstone’s w
ork in theoretical statistics aim

s to
provide insight into m

ethods of data analysis in diverse areas of
science and m

edicine. H
e has used ideas from

 harm
onic analysis,

such as w
avelets, to understand noise-reduction m

ethods in signal
and im

age processing. H
is papers on these topics contributed to his

ranking as the third-m
ost-cited m

athem
atician in the w

orld during
the 1990s. M

ore recently, he has applied random
 m

atrix theory to
the study of high-dim

ensional m
ultivariate statistical m

ethods. In
biostatistics, he has collaborated extensively w

ith investigators in
cardiology and prostate cancer.

A
 native of A

ustralia, P
rofessor Johnstone has been recipient

of a G
uggenheim

 F
ellow

ship, the P
residents’ A

w
ard from

 the
C

om
m

ittee of Presidents of Statistical Societies, the A
lfred P. Sloan

R
esearch Fellow

ship, the Presidential Y
oung Investigator A

w
ard and

the G
uy M

edal in B
ronze from

 the R
oyal S

tatistical S
ociety. H

e is

also an elected m
em

ber of the U
S

 N
ational A

cadem
y of S

ciences,
the A

m
erican A

cadem
y of A

rts and S
ciences and the International

Statistical Institute, and a fellow
 of the A

m
erican A

ssociation for the
A

dvancem
ent of Science, the Institute of M

athem
atical Statistics and

the A
m

erican Statistical A
ssociation.

A
t Stanford, Professor Johnstone has served as departm

ent chair
of S

tatistics, S
enior A

ssociate D
ean for N

atural S
ciences and V

ice
D

ean of the S
chool of H

um
anities and S

ciences. H
e has served as

president of the Institute of M
athem

atical Statistics and as an adviser
to the N

ational R
esearch C

ouncil, the N
ational S

cience F
oundation

and the N
ational Institutes of H

ealth. H
e currently chairs the A

dvisory
C

om
m

ittee for M
athem

atical and Physical Sciences at the U
S N

ational
Science Foundation


