
High Dimensional Study Papers

Li, K. C. (1991). Sliced inverse regression for dimension reduction, with discussions. J. Amer. Statist.
Assoc. 86, 316-342.

Li, K. C. (1992). On principal Hessian directions for data visualization and dimension reduction: another
application of Stein’s lemma. J. Ameri. Stat. Assoc. 87, 1025-1039.

Li, K. C. and Duan, N. (1989). Regression analysis under link violation. Ann. Statist. 17, 1009-1052.

Li, K. C. and Ylvisaker, D. (1989). Another look at adaptation on the average. Statistics and Probability
Letters 7, 381-383.

Duan, N. and Li, K. C. (1991). A bias bound for applying linear regression to a general linear model.
Statistica Sinica 1, 127-136.

Duan, N. and Li, K. C. (1991). Slicing regression: a link-free regression method. Ann. Stat. 19, 505-530.

Li, K. C. (1990). Data-visualization with SIR : a transformation-based projection pursuit method. Technical
Report.

Li, K. C. (1992). Uncertainty analysis for mathematical models with SIR. In ”Probability and Statistics”,
138-162, edited by Jiang Ze-Pei, Yan Shi-Jian, Cheng Ping, and Wu Rong, World Scientific, Singapore.

Carroll, R. J. and Li, K. C. (1992). Measurement error regression with unknown link: dimension reduction
and data visualization. J. Amer. Stat. Assoc. 87, 1040-1050.

Hall, P. and Li, K. C. (1993). On almost linearity of low dimensional projection from high dimensional data.
Ann. Stat. 21, 867-889.

Cheng, C. S. and Li, K. C. (1995) A study of the method of principal Hessian direction for analysis of data
from designed experiments, Statistica Sinica 5, 617-640.

Carroll, R. and Li, K.C.(1995). Binary regressors in dimension reduction models: a new look at treatment
comparisons. Statistica Sinica 5, 667-688.

Li, K.C., Aragon, Y, and Thomos-Agan, C.(1995). Analysis of multivariate outcome data: SIR and a
nonlinear theory of Hotelling’s most predictable variates. Submitted to Journal Amer. Statist. Assoc.

Horng, M.J., K.C. Li, and W.W. Yeh. (1996). ”Uncertainty analysis of groundwater modeling via statistical
dimension reduction. Manuscript.

Li, K.C. (1997). “Sliced inverse regression” . In Encyclopedia of Statistical Sciences. Update vol 1. page
497-499. Edited by S. Kotz, C. Read, and D. Banks. John Wiley, New York.

Li, K. C. (1997). Nonlinear confounding in high dimensional regression. Ann. Statist. 25, 577-612.

Filliben, J. and Li, K. C. (1997). A systematic approach to the analysis of complex interaction patterns in
2-level factorial designs. Technometrics 39, 286-297.

Chen, C.H. and Li, K. C. (1998). Can SIR be as popular as multiple linear regression? Statistica Sinica 8,
289-316.

Comment on ”Principal Hessian Direction, revisited.” Journal of American Statistical Association. 93,
94-97.

Li, K.C., J.L. Wang, and C.H. Chen (1998). ”Dimension reduction for censored regression data”. To appear
in Ann. Stat..

Li, K.C., and Lue, H.H (1998) Interactive tree-structured regression via principal Hessian directions. Manuscript.

Li, K.C., and Chen, C. H. (1997) A Three-way subclassification approach to multiple-class discriminant
analysis. Manuscript.

1



Chen, C.H., and Li, K.C. (1998) Generalization of Fisher’s linear discriminant analysis via the approach of
sliced inverse regression. Manuscript.

Li, K.C. and Shedden, K. (1998). Monte Carlo blind deconvolution guided by the inverse filter. Manuscript.

2


