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Comment

T. W. Anderson

1. OBJECTIVES

I am pleased that Statistical Science has furnished
the opportunity to review my second edition and stim-
ulate a discussion of the development and future of
multivariate statistical analysis. The reviewer makes
clear that his paper is “a thoroughly biased and narrow
look”; I look forward to an unbiased, broad and com-
prehensive view in the future.

This article contrasts two books on multivariate
statistical analysis that are very different in content
and objectives. I shall-hold my discussion to Scher-
vish’s remarks concerning my book. Let me first elu-
cidate my criteria for inclusion of material. Writing a
book on multivariate statistical analysis originated as
an idea some forty years ago. It was accomplished over
a period of years in connection with teaching courses
in the Department of Mathematical Statistics at Co-
lumbia University. I wanted to write about statistical
analysis that I thought has a sound foundation, about
methods that were widely accepted. When the first
edition was published in 1958, I had no thought that
a quarter of a century would pass before the second
edition would appear. When I finally came to revise
the book, I found that most of the contents had stood
the test of time; there was little that I wanted to
change or delete, although there was a good deal that
could be added. It has been a great satisfaction to me
that the book has stood up so well; the initial selection
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of material has been justified. The objectives and
organization of the first edition have been retained.
In fact, the headings of the chapters and of most of
the sections have been kept.

Although the book includes a considerable amount
of mathematics, the primary objective is to provide
and explain the methods and their properties. I think
that the purpose of statistical theory is to initiate,
develop, clarify and evaluate statistical methods. One
criterion for inclusion of a topic is that it contributes
to understanding useful procedures. Accordingly,
there is not much theory in the book for its own sake,
but I will admit that the relevance of some material is
a matter of personal taste and some theory is to satisfy
intellectual curiosity.

A second criterion, as the reviewer has surmised, is
that a topic has a mathematical backing. For a confi-

- dent and thorough understanding, the mathematical

theory is necessary. This implies a rigorous treatment.

Thirdly, I wanted to organize the contents coher-
ently. This desire is partly for the sake of clarity and
efficiency of exposition and partly for personal satis-
faction—aesthetics, if you will.

An outcome of following these criteria was that the
inference treated here is based on normal distributions
as models. There was not a place for ad hoc methods,
valuable though they may be. Normal distributions
serve as suitable models for generating many sets of
data, but, of course, not for all sets.

Because the book is aimed at statistical practice,
I included a number of examples, perhaps not
enough. Beside the twelve examples mentioned by
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