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Abstract:  We consider the estimation of large covariance matrices by 

nonparametric methods such as Kendall's tau and Spearmen's correlation. We 

prove that in a semiparametric model, the rate of convergence of such 

nonparametric methods in the spectrum norm is comparable to that of the sample 

covariance matrix based on Gaussian data. Consequences of our results on PCA 

and some other high-dimensional estimation problems are discussed. 
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