Signal rank with incomplete data

pp-eigentest: ongoing methods research and private pre-release software.
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Incomplete observations

High-dimensional datasets
Missing entries, noise and limited information.
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Bayesian latent-variable models

Model the observed data
Represent uncertainty about hidden structure.
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Research question

How much signal can the data support?
Assess rank decisions, uncertainty and calibration.

The 2024 preprint describes the earlier methodology. Current methods and
companion software remain in development; calibration and evaluation studies
are ongoing.



