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Abstract

Subsphericity testing is encountered most commonly when determining an appropriate number of prin-
cipal components in PCA. In this work we review a particular test of subsphericity and investigate its
asymptotic behaviour in both low- (fixed p) and high-dimensional (p ≡ pn grows with n) regimes. The
test is shown to provide consistent estimates of the latent dimension under a particular, practically
intuitive high-dimensional model.


