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PCA, manifold learning
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The Elements of Statistical Learning - Data mining, inference and prediction
(Tibshirani, Hastie and Friedman)
http://www-stat.stanford.edu/~tibs/ElemStatLearn/

Large Scale Inference, Bradley Efron
http://statweb.stanford.edu/~ckirby/brad/LSl/monograph_CUP.pdf

Advanced Data Analysis from an Elementary Point of View, Cosma Rohillla Shalizi
http://www.stat.cmu.edu/~cshalizi/ADAfaEPoV/
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