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Choosing amodel is central to all statistical work with data. We have seen rapid
advances in model fitting and in the theoretical understanding of model selection,
yet this book isthe first to synthesize research and practice from this active field.
Model choice criteria are explained, discussed and compared, including the AIC,
BIC, DIC and FIC. The uncertainties involved with model selection are tackled
with discussions of frequent and Bayesian methods; model averaging schemes
are presented. Real -data examples are complemented by derivations providing
deeper insight into the methodology, and instructive exercises build familiarity
with the methods. The companion website features Data sets and R-code.
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Choosing amodel is central to all statistical work with data. We have seen rapid advances in model fitting
and in the theoretical understanding of model selection, yet this book isthe first to synthesize research and
practice from this active field. Model choice criteriaare explained, discussed and compared, including the
AIC, BIC, DIC and FIC. The uncertainties involved with model selection are tackled with discussions of
frequent and Bayesian methods; model averaging schemes are presented. Real-data examples are
complemented by derivations providing deeper insight into the methodol ogy, and instructive exercises build
familiarity with the methods. The companion website features Data sets and R-code.
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Editorial Review

Review

"All data analyses are compatible with open-source R software, and data sets and R code are available from a
companion web site."

Book News

"Overall, given the inviting style of the presentation and the quality of the material, this book could be quite
acatch for graduate students as well as for practitioners where models really do make a difference.”
Ita Cirovic Donev, MAA Reviews

"'"Thisisagood textbook for a master-level statistical course about model selection.' It covers many
important concepts and methods about model selection.”
Mathematical Reviews

"This book is comprehensivein its treatment of the subject and will probably teach something new, even to
the most experienced researchers in model selection. The authors have succeeded in bringing together a
coherent volume, which gives a state of the art account of the current practice in model selection and
comparison, containing a plethora of asymptotic (sometimes new) results, which can be used to compare
different model choice criteria. Most importantly, thisis the sole volume dedicated to this subject, taking a
fully statistical as opposed to an information theoretic approach to the topic of model selection. This book
will be attractive to awide range of graduate students and researchers, users or developers of model choice
criteria, of all statistical persuasions.”

Cedric E. Ginestet, Statistics in Society

"This book is the best available review of model selection from a statistical standpoint. It has avery nice
combination of just-enough statistical theory with lots of non-trivial worked examples, and the theory is
well-presented and useful, without much being left to folklore.”

Cosma Shalizi, The Bactra Review

About the Author
Gerda Claeskens is Professor in the OR and Business Statistics and Leuven Statistics Research Center at the
Catholic University of Leuven, Belgium.

NilsLid Hjort is Professor of Mathematical Statistics in the Department of Mathematics at the University of
Odlo.

Users Review
From reader reviews:
Herman Pruitt:

The knowledge that you get from Model Selection and Model Averaging (Cambridge Seriesin Statistical
and Probabilistic Mathematics) could be the more deep you rooting the information that hide inside words
the more you get considering reading it. It does not mean that this book is hard to be aware of but Model



Selection and Model Averaging (Cambridge Seriesin Statistical and Probabilistic Mathematics) giving you
joy fedling of reading. The copy writer conveys their point in specific way that can be understood by simply
anyone who read it because the author of this e-book is well-known enough. This book also makes your
vocabulary increase well. So it is easy to understand then can go with you, both in printed or e-book style are
available. We suggest you for having this kind of Model Selection and Model Averaging (Cambridge Series
in Statistical and Probabilistic Mathematics) instantly.

Steven Purdy:

This book untitled Model Selection and Model Averaging (Cambridge Seriesin Statistical and Probabilistic
Mathematics) to be one of several booksin which best seller in this year, that's because when you read this
guide you can get alot of benefit onit. You will easily to buy this particular book in the book store or you
can order it through online. The publisher of this book sells the e-book too. It makes you more readily to read
this book, since you can read this book in your Smart phone. So there is no reason to you personaly to past
this book from your list.

Martha Fincher:

On this erawhich isthe greater individual or who has ability to do something more are more valuable than
other. Do you want to become one of it? It isjust simple solution to have that. What you need to do is just
spending your time not very much but quite enough to get alook at some books. Among the books in the top
checklist in your reading list will be Model Selection and Model Averaging (Cambridge Seriesin Statistical
and Probabilistic Mathematics). This book that is qualified as The Hungry Hillsides can get you closer in
turning out to be precious person. By looking upward and review this guide you can get many advantages.

Randi Adams;

As a college student exactly feel bored for you to reading. If their teacher expected them to go to the library
in order to make summary for some reserve, they are complained. Just little students that has reading's
internal or real their hobby. They just do what the teacher want, like asked to go to the library. They go to
right now there but nothing reading really. Any students feel that reading is not important, boring along with
can't see colorful pictureson there. Yeah, it isto get complicated. Book is very important for yourself. Aswe
know that on this age, many ways to get whatever we really wish for. Likewise word says, ways to reach
Chinese's country. Therefore, thisModel Selection and Model Averaging (Cambridge Seriesin Statistical
and Probabilistic Mathematics) can make you experience more interested to read.
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