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Filling a gap in current Bayesian theory, Statistical
Inference: An Integrated Bayesian/Likelihood Approach
presents a unified Bayesian treatment of parameter
inference and model comparisons that can be used with
simple diffuse prior specifications. This novel approach
provides new solutions to difficult model comparison
problems and offers direct Bayesian counterparts of
frequentist t-tests and other standard statistical methods
for hypothesis testing. After an overview of the
competing theories of statistical inference, the book
introduces the Bayes/likelihood approach used
throughout. It presents Bayesian versions of one- and
two-sample t-tests, along with the corresponding normal
variance tests. The author then thoroughly discusses the
use of the multinomial model and noninformative
Dirichlet priors in "model-free" or nonparametric
Bayesian survey analysis, before covering normal
regression and analysis of variance. In the chapter on
binomial and multinomial data, he gives alternatives,
based on Bayesian analyses, to current frequentist
nonparametric methods. The text concludes with new
goodness-of-fit methods for assessing parametric
models and a discussion of two-level variance
component models and finite mixtures. Emphasizing the
principles of Bayesian inference and Bayesian model
comparison, this book develops a unique methodology
for solving challenging inference problems. It also
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includes a concise review of the various approaches to
inference.
A far-reaching course in practical advanced statistics for
biologists using R/Bioconductor, data exploration, and
simulation.
Advances in photonics and nanotechnology have the
potential to revolutionize humanity's ability to
communicate and compute. To pursue these advances,
it is mandatory to understand and properly model
interactions of light with materials such as silicon and
gold at the nanoscale, i.e., the span of a few tens of
atoms laid side by side. These interactions are governed
by the fundamental Maxwell's equations of classical
electrodynamics, supplemented by quantum
electrodynamics. This book presents the current state-of-
the-art in formulating and implementing computational
models of these interactions. Maxwell's equations are
solved using the finite-difference time-domain (FDTD)
technique, pioneered by the senior editor, whose prior
Artech House books in this area are among the top ten
most-cited in the history of engineering. This cutting-
edge resource helps readers understand the latest
developments in computational modeling of nanoscale
optical microscopy and microchip lithography, as well as
nanoscale plasmonics and biophotonics.
Discusses both theoretical statistics and the practical
applications of the theoretical developments. Includes a
large numer of exercises covering both theory and
applications.
This book contains a little more than 20 of Debabrata
Basu's most significant articles and writings. Debabrata
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Basu is internationally known for his highly influential and
fundamental contributions to the foundations of statistics,
survey sampling, sufficiency, and invariance. The major
theorem bearing his name has had numerous
applications to statistics and probability. The articles in
this volume are reprints of the original articles, in a
chronological order. The book also contains eleven
commentaries written by some of the most distinguished
scholars in the area of foundations and statistical
inference. These commentaries are by George Casella
and V. Gopal, Phil Dawid, Tom DiCiccio and Alastair
Young, Malay Ghosh, Jay kadane, Glen Meeden, Robert
Serfling, Jayaram Sethuraman, Terry Speed, and Alan
Welsh.
????????delta???????????CDF??????????????????????
????
Computational techniques based on simulation have now
become an essential part of the statistician's toolbox. It is
thus crucial to provide statisticians with a practical
understanding of those methods, and there is no better
way to develop intuition and skills for simulation than to
use simulation to solve statistical problems. Introducing
Monte Carlo Methods with R covers the main tools used
in statistical simulation from a programmer's point of
view, explaining the R implementation of each simulation
technique and providing the output for better
understanding and comparison. While this book
constitutes a comprehensive treatment of simulation
methods, the theoretical justification of those methods
has been considerably reduced, compared with Robert
and Casella (2004). Similarly, the more exploratory and

Page 3/17



Download Free By George Casella Statistical
Inference 2nd Second Edition

less stable solutions are not covered here. This book
does not require a preliminary exposure to the R
programming language or to Monte Carlo methods, nor
an advanced mathematical background. While many
examples are set within a Bayesian framework,
advanced expertise in Bayesian statistics is not required.
The book covers basic random generation algorithms,
Monte Carlo techniques for integration and optimization,
convergence diagnoses, Markov chain Monte Carlo
methods, including Metropolis {Hastings and Gibbs
algorithms, and adaptive algorithms. All chapters include
exercises and all R programs are available as an R
package called mcsm. The book appeals to anyone with
a practical interest in simulation methods but no previous
exposure. It is meant to be useful for students and
practitioners in areas such as statistics, signal
processing, communications engineering, control theory,
econometrics, finance and more. The programming parts
are introduced progressively to be accessible to any
reader.
This textbook offers an accessible and comprehensive
overview of statistical estimation and inference that
reflects current trends in statistical research. It draws
from three main themes throughout: the finite-sample
theory, the asymptotic theory, and Bayesian statistics.
The authors have included a chapter on estimating
equations as a means to unify a range of useful
methodologies, including generalized linear models,
generalized estimation equations, quasi-likelihood
estimation, and conditional inference. They also utilize a
standardized set of assumptions and tools throughout,
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imposing regular conditions and resulting in a more
coherent and cohesive volume. Written for the graduate-
level audience, this text can be used in a one-semester
or two-semester course.
Foundations and Applications of Statistics
simultaneously emphasizes both the foundational and
the computational aspects of modern statistics. Engaging
and accessible, this book is useful to undergraduate
students with a wide range of backgrounds and career
goals. The exposition immediately begins with statistics,
presenting concepts and results from probability along
the way. Hypothesis testing is introduced very early, and
the motivation for several probability distributions comes
from p-value computations. Pruim develops the students'
practical statistical reasoning through explicit examples
and through numerical and graphical summaries of data
that allow intuitive inferences before introducing the
formal machinery. The topics have been selected to
reflect the current practice in statistics, where
computation is an indispensible tool. In this vein, the
statistical computing environment R is used throughout
the text and is integral to the exposition. Attention is paid
to developing students' mathematical and computational
skills as well as their statistical reasoning. Linear models,
such as regression and ANOVA, are treated with explicit
reference to the underlying linear algebra, which is
motivated geometrically. Foundations and Applications of
Statistics discusses both the mathematical theory
underlying statistics and practical applications that make
it a powerful tool across disciplines. The book contains
ample material for a two-semester course in
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undergraduate probability and statistics. A one-semester
course based on the book will cover hypothesis testing
and confidence intervals for the most common situations.
In the second edition, the R code has been updated
throughout to take advantage of new R packages and to
illustrate better coding style. New sections have been
added covering bootstrap methods, multinomial and
multivariate normal distributions, the delta method,
numerical methods for Bayesian inference, and nonlinear
least squares. Also, the use of matrix algebra has been
expanded, but remains optional, providing instructors
with more options regarding the amount of linear algebra
required.
Statistical design is one of the fundamentals of our
subject, being at the core of the growth of statistics
during the previous century. In this book the basic
theoretical underpinnings are covered. It describes the
principles that drive good designs and good statistics.
Design played a key role in agricultural statistics and set
down principles of good practice, principles that still
apply today. Statistical design is all about understanding
where the variance comes from, and making sure that is
where the replication is. Indeed, it is probably correct to
say that these principles are even more important today.
????: Linear regression analysis
Now that people are aware that data can make the
difference in an election or a business model, data
science as an occupation is gaining ground. But how can
you get started working in a wide-ranging,
interdisciplinary field that’s so clouded in hype? This
insightful book, based on Columbia University’s
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Introduction to Data Science class, tells you what you
need to know. In many of these chapter-long lectures,
data scientists from companies such as Google,
Microsoft, and eBay share new algorithms, methods, and
models by presenting case studies and the code they
use. If you’re familiar with linear algebra, probability, and
statistics, and have programming experience, this book
is an ideal introduction to data science. Topics include:
Statistical inference, exploratory data analysis, and the
data science process Algorithms Spam filters, Naive
Bayes, and data wrangling Logistic regression Financial
modeling Recommendation engines and causality Data
visualization Social networks and data journalism Data
engineering, MapReduce, Pregel, and Hadoop Doing
Data Science is collaboration between course instructor
Rachel Schutt, Senior VP of Data Science at News Corp,
and data science consultant Cathy O’Neil, a senior data
scientist at Johnson Research Labs, who attended and
blogged about the course.
Statistical science as organized in formal academic
departments is relatively new. With a few exceptions,
most Statistics and Biostatistics departments have been
created within the past 60 years. This book consists of a
set of memoirs, one for each department in the U.S.
created by the mid-1960s. The memoirs describe key
aspects of the department’s history -- its founding, its
growth, key people in its development, success stories
(such as major research accomplishments) and the
occasional failure story, PhD graduates who have had a
significant impact, its impact on statistical education, and
a summary of where the department stands today and its
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vision for the future. Read here all about how
departments such as at Berkeley, Chicago, Harvard, and
Stanford started and how they got to where they are
today. The book should also be of interests to scholars in
the field of disciplinary history.
??????????????????????????:??????????????????????
??????,???????????,??????????,???????????,?????????
??????????????.
Statisticians and philosophers of science have many
common interests but restricted communication with
each other. This volume aims to remedy these
shortcomings. It provides state-of-the-art research in the
area of philosophy of statistics by encouraging numerous
experts to communicate with one another without feeling
“restricted by their disciplines or thinking “piecemeal in
their treatment of issues. A second goal of this book is to
present work in the field without bias toward any
particular statistical paradigm. Broadly speaking, the
essays in this Handbook are concerned with problems of
induction, statistics and probability. For centuries,
foundational problems like induction have been among
philosophers’ favorite topics; recently, however, non-
philosophers have increasingly taken a keen interest in
these issues. This volume accordingly contains papers
by both philosophers and non-philosophers, including
scholars from nine academic disciplines. Provides a
bridge between philosophy and current scientific findings
Covers theory and applications Encourages multi-
disciplinary dialogue
?Springer-Verlag??????????2???
This textbook presents a unified and rigorous approach
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to best linear unbiased estimation and prediction of
parameters and random quantities in linear models, as
well as other theory upon which much of the statistical
methodology associated with linear models is based.
The single most unique feature of the book is that each
major concept or result is illustrated with one or more
concrete examples or special cases. Commonly used
methodologies based on the theory are presented in
methodological interludes scattered throughout the book,
along with a wealth of exercises that will benefit students
and instructors alike. Generalized inverses are used
throughout, so that the model matrix and various other
matrices are not required to have full rank. Considerably
more emphasis is given to estimability, partitioned
analyses of variance, constrained least squares, effects
of model misspecification, and most especially prediction
than in many other textbooks on linear models. This
book is intended for master and PhD students with a
basic grasp of statistical theory, matrix algebra and
applied regression analysis, and for instructors of linear
models courses. Solutions to the book’s exercises are
available in the companion volume Linear Model Theory
- Exercises and Solutions by the same author.
An investor's guide to capitalizing on opportunities in the
fixed income markets of emerging economies The fixed
income market in emerging countries represents a new
and potentially lucrative area of investment for
professionals, but with great risk. Investing in Emerging
Fixed Income Markets shows investors how to identify
solid investment opportunities, assess the risk potential,
and develop an investment approach to enhance long-
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term returns. Contributors to this book, among the
leading experts from around the world, share their
insights, advice, and knowledge on a range of topics that
will help investors make the right decisions and choices
when dealing with emerging fixed income markets. This
fully updated and revised edition of the Handbook of
Emerging Fixed Income and Currency Markets is the
best guide for navigating the complicated world of
emerging fixed income markets. Efstathia Pilarinu
(Strasbourg, France) is a consultant specializing in the
derivatives and emerging market fixed income areas.
She has worked for several major Wall Street firms,
including Salomon Brothers, Bankers Trust, Societe
General. She has a doctorate degree and an MBA in
finance from the University of Tennessee and an
undergraduate degree in mathematics from the
University of Patras, Greece. John Wiley & Sons, Inc. is
proud to be the publisher of the esteemed Frank J.
Fabozzi Series. Comprising nearly 100 titles--which
include numerous bestsellers--The Frank J. Fabozzi
Series is a key resource for finance professionals and
academics, strategists and students, and investors. The
series is overseen by its eponymous editor, whose
expert instruction and presentation of new ideas have
been at the forefront of financial publishing for over
twenty years. His successful career has provided him
with the knowledge, insight, and advice that has led to
this comprehensive series. Frank J. Fabozzi, PhD, CFA,
CPA, is Editor of the Journal of Portfolio Management,
which is read by thousands of institutional investors, as
well as editor or author of over 100 books on finance for
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the professional and academic markets. Currently, Dr.
Fabozzi is an adjunct Professor of Finance at Yale
University's School of Management and on the board of
directors of the Guardian Life family of funds and the
Black Rock complex of funds.
Automatic decision making and pattern recognition under
uncertainty are difficult tasks that are ubiquitous in our
everyday life. The systems we design, and technology we
develop, requires us to coherently represent and work with
uncertainty in data. Probabilistic models and probabilistic
inference gives us a powerful framework for solving this
problem. Using this framework, while enticing, results in
difficult-to-compute integrals and probabilities when
conditioning on the observed data. This means we have a
need for approximate inference, methods that solves the
problem approximately using a systematic approach. In this
thesis we develop new methods for efficient approximate
inference in probabilistic models. There are generally two
approaches to approximate inference, variational methods
and Monte Carlo methods. In Monte Carlo methods we use a
large number of random samples to approximate the integral
of interest. With variational methods, on the other hand, we
turn the integration problem into that of an optimization
problem. We develop algorithms of both types and bridge the
gap between them. First, we present a self-contained tutorial
to the popular sequential Monte Carlo (SMC) class of
methods. Next, we propose new algorithms and applications
based on SMC for approximate inference in probabilistic
graphical models. We derive nested sequential Monte Carlo,
a new algorithm particularly well suited for inference in a large
class of high-dimensional probabilistic models. Then, inspired
by similar ideas we derive interacting particle Markov chain
Monte Carlo to make use of parallelization to speed up
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approximate inference for universal probabilistic programming
languages. After that, we show how we can make use of the
rejection sampling process when generating gamma
distributed random variables to speed up variational
inference. Finally, we bridge the gap between SMC and
variational methods by developing variational sequential
Monte Carlo, a new flexible family of variational
approximations.
This book is for anyone motivated and driven by the desire to
create improvements within their team or wider business.
Data mining is the process of automatically searching large
volumes of data for models and patterns using computational
techniques from statistics, machine learning and information
theory; it is the ideal tool for such an extraction of knowledge.
Data mining is usually associated with a business or an
organization's need to identify trends and profiles, allowing,
for example, retailers to discover patterns on which to base
marketing objectives. This book looks at both classical and
recent techniques of data mining, such as clustering,
discriminant analysis, logistic regression, generalized linear
models, regularized regression, PLS regression, decision
trees, neural networks, support vector machines, Vapnik
theory, naive Bayesian classifier, ensemble learning and
detection of association rules. They are discussed along with
illustrative examples throughout the book to explain the
theory of these methods, as well as their strengths and
limitations. Key Features: Presents a comprehensive
introduction to all techniques used in data mining and
statistical learning, from classical to latest techniques. Starts
from basic principles up to advanced concepts. Includes
many step-by-step examples with the main software (R, SAS,
IBM SPSS) as well as a thorough discussion and comparison
of those software. Gives practical tips for data mining
implementation to solve real world problems. Looks at a
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range of tools and applications, such as association rules,
web mining and text mining, with a special focus on credit
scoring. Supported by an accompanying website hosting
datasets and user analysis. Statisticians and business
intelligence analysts, students as well as computer science,
biology, marketing and financial risk professionals in both
commercial and government organizations across all
business and industry sectors will benefit from this book.
We have sold 4300 copies worldwide of the first edition
(1999). This new edition contains five completely new
chapters covering new developments.
A hands-on approach to statistical inference that addresses
the latest developments in this ever-growing field This clear
and accessible book for beginning graduate students offers a
practical and detailed approach to the field of statistical
inference, providing complete derivations of results,
discussions, and MATLAB programs for computation. It
emphasizes details of the relevance of the material, intuition,
and discussions with a view towards very modern statistical
inference. In addition to classic subjects associated with
mathematical statistics, topics include an intuitive
presentation of the (single and double) bootstrap for
confidence interval calculations, shrinkage estimation, tail
(maximal moment) estimation, and a variety of methods of
point estimation besides maximum likelihood, including use of
characteristic functions, and indirect inference. Practical
examples of all methods are given. Estimation issues
associated with the discrete mixtures of normal distribution,
and their solutions, are developed in detail. Much emphasis
throughout is on non-Gaussian distributions, including details
on working with the stable Paretian distribution and fast
calculation of the noncentral Student's t. An entire chapter is
dedicated to optimization, including development of Hessian-
based methods, as well as heuristic/genetic algorithms that
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do not require continuity, with MATLAB codes provided. The
book includes both theory and nontechnical discussions,
along with a substantial reference to the literature, with an
emphasis on alternative, more modern approaches. The
recent literature on the misuse of hypothesis testing and p-
values for model selection is discussed, and emphasis is
given to alternative model selection methods, though
hypothesis testing of distributional assumptions is covered in
detail, notably for the normal distribution. Presented in three
parts—Essential Concepts in Statistics; Further Fundamental
Concepts in Statistics; and Additional Topics—Fundamental
Statistical Inference: A Computational Approach offers
comprehensive chapters on: Introducing Point and Interval
Estimation; Goodness of Fit and Hypothesis Testing;
Likelihood; Numerical Optimization; Methods of Point
Estimation; Q-Q Plots and Distribution Testing; Unbiased
Point Estimation and Bias Reduction; Analytic Interval
Estimation; Inference in a Heavy-Tailed Context; The Method
of Indirect Inference; and, as an appendix, A Review of
Fundamental Concepts in Probability Theory, the latter to
keep the book self-contained, and giving material on some
advanced subjects such as saddlepoint approximations,
expected shortfall in finance, calculation with the stable
Paretian distribution, and convergence theorems and proofs.
Relevant, concrete, and thorough--the essential data-based
text onstatistical inference The ability to formulate abstract
concepts and draw conclusionsfrom data is fundamental to
mastering statistics. Aspects ofStatistical Inference equips
advanced undergraduate and graduatestudents with a
comprehensive grounding in statistical inference,including
nonstandard topics such as robustness, randomization,
andfinite population inference. A. H. Welsh goes beyond the
standard texts and expertly synthesizesbroad, critical theory
with concrete data and relevant topics. Thetext follows a
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historical framework, uses real-data sets andstatistical
graphics, and treats multiparameter problems, yet isultimately
about the concepts themselves. Written with clarity and
depth, Aspects of Statistical Inference: * Provides a
theoretical and historical grounding in statisticalinference that
considers Bayesian, fiducial, likelihood, andfrequentist
approaches * Illustrates methods with real-data sets on
diabetic retinopathy,the pharmacological effects of caffeine,
stellar velocity, andindustrial experiments * Considers
multiparameter problems * Develops large sample
approximations and shows how to use them * Presents the
philosophy and application of robustness theory * Highlights
the central role of randomization in statistics * Uses simple
proofs to illuminate foundational concepts * Contains an
appendix of useful facts concerning expansions,matrices,
integrals, and distribution theory Here is the ultimate data-
based text for comparing and presentingthe latest
approaches to statistical inference.
This Bayesian modeling book provides the perfect entry
for gaining a practical understanding of Bayesian
methodology. It focuses on standard statistical models
and is backed up by discussed real datasets available
from the book website.
This book builds theoretical statistics from the first
principles of probability theory. Starting from the basics
of probability, the authors develop the theory of statistical
inference using techniques, definitions, and concepts
that are statistical and are natural extensions and
consequences of previous concepts. Intended for first-
year graduate students, this book can be used for
students majoring in statistics who have a solid
mathematics background. It can also be used in a way
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that stresses the more practical uses of statistical theory,
being more concerned with understanding basic
statistical concepts and deriving reasonable statistical
procedures for a variety of situations, and less
concerned with formal optimality investigations.
Important Notice: Media content referenced within the
product description or the product text may not be
available in the ebook version.
????????????????IT???????,?????????????,??????????
???????????????????????
??????????????????????????????????,??????????????
??????????????????
?????,?????Bayes?????Bayes?????Bayes????????????
????????????????????????????
Despite the fears of university mathematics departments,
mathematics educat,ion is growing rather than declining.
But the truth of the matter is that the increases are
occurring outside departments of mathematics.
Engineers, computer scientists, physicists, chemists,
economists, statis- cians, biologists, and even
philosophers teach and learn a great deal of
mathematics. The teaching is not always terribly
rigorous, but it tends to be better motivated and better
adapted to the needs of students. In my own experience
teaching students of biostatistics and mathematical bi-
ogy, I attempt to convey both the beauty and utility of
probability. This is a tall order, partially because
probability theory has its own vocabulary and habits of
thought. The axiomatic presentation of advanced
probability typically proceeds via measure theory. This
approach has the advantage of rigor, but it inwitably
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misses most of the interesting applications, and many
applied scientists rebel against the onslaught of
technicalities. In the current book, I endeavor to achieve
a balance between theory and app- cations in a rather
short compass. While the combination of brevity apd
balance sacrifices many of the proofs of a rigorous
course, it is still cons- tent with supplying students with
many of the relevant theoretical tools. In my opinion, it
better to present the mathematical facts without proof
rather than omit them altogether.
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