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Mathematical Statistics: Basic |deas and Selected Topics, Volumell presents
important statistical concepts, methods, and tools not covered in the authors
previous volume. This second volume focuses on inference in non- and
semiparametric models. It not only reexamines the procedures introduced in the
first volume from a more sophisticated point of view but also addresses new
problems originating from the analysis of estimation of functions and other
complex decision procedures and large-scale data analysis.

The book covers asymptotic efficiency in semiparametric models fromthe Le
Cam and Fisherian points of view aswell as some finite sample size optimality
criteria based on Lehmann—Scheffé theory. It devel ops the theory of
semiparametric maximum likelihood estimation with applications to areas such
as survival analysis. It also discusses methods of inference based on sieve models
and asymptotic testing theory. The remainder of the book is devoted to model

and variable selection, Monte Carlo methods, nonparametric curve estimation,
and prediction, classification, and machine learning topics. The necessary
background material isincluded in an appendix.

Using the tools and methods devel oped in this textbook, students will be ready
for advanced research in modern statistics. Numerous examplesillustrate
statistical modeling and inference concepts while end-of-chapter problems
reinforce elementary concepts and introduce important new topics. Asin Volume
I, measure theory is not required for understanding.

Check out Volume | for fundamental, classical statistical concepts leading to the
material in this volume.
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inference in non- and semiparametric models. It not only reexamines the procedures introduced in the first
volume from a more sophisticated point of view but also addresses new problems originating from the
analysis of estimation of functions and other complex decision procedures and large-scale data analysis.

The book covers asymptotic efficiency in semiparametric models from the Le Cam and Fisherian points of
view aswell as some finite sample size optimality criteria based on Lehmann—Scheffé theory. It develops the
theory of semiparametric maximum likelihood estimation with applications to areas such as survival

analysis. It also discusses methods of inference based on sieve models and asymptotic testing theory. The
remainder of the book is devoted to model and variable selection, Monte Carlo methods, nonparametric
curve estimation, and prediction, classification, and machine learning topics. The necessary background
material isincluded in an appendix.

Using the tools and methods devel oped in this textbook, students will be ready for advanced research in
modern statistics. Numerous examplesillustrate statistical modeling and inference concepts while end-of-
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measure theory is not required for understanding.
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Editorial Review

Review

" .. .the authors have done a superb job of selecting topics comprising most of the essential knowledge
needed formodern research. Furthermore, these modern topics are considered with greater depth and
sophistication than is usual in a general purpose text. And throughout its pages the book does a good job of
linking the mathematical developments to major examples. The choice of topics and examples, along with
the depth of coverage are the most attractive features of this volume."

~RobertW. Keener, University of Michigan

About the Author

Peter J. Bickel isaprofessor emeritus in the Department of Statistics and a professor in the Graduate School
at the University of California, Berkeley. Dr. Bickel isamember of the American Academy of Artsand
Sciences and the National Academy of Sciences. He has been a Guggenheim Fellow and MacArthur Fellow,
arecipient of the COPSS Presidents’ Award, and president of the Bernoulli Society and the Institute of
Mathematical Statistics. He holds honorary doctorate degrees from the Hebrew University of Jerusalem and
ETH Zurich.

Kjell A. Doksum isasenior scientist in the Department of Statistics at the University of
Wisconsin-Madison. His research encompasses the estimation of nonparametric regression and correlation
curves, inference for global measures of association in semiparametric and nonparametric settings, the
estimation of regression quantiles, statistical modeling and analysis of HIV data, the analysis of financial
data, and Bayesian nonparametric inference.

Users Review
From reader reviews:
Stevie M ozingo:

The book Mathematical Statistics: Basic Ideas and Selected Topics, Volume Il (Chapman & Hall/CRC Texts
in Statistical Science) (Volume 1) will bring someone to the new experience of reading a book. The author
style to elucidate the ideais very unique. When you try to find new book to learn, this book very appropriate
to you. The book Mathematical Statistics: Basic Ideas and Selected Topics, Volume Il (Chapman &
Hall/CRC Texts in Statistical Science) (Volume 1) is much recommended to you to learn. Y ou can also get
the e-book from official web site, so you can quickly to read the book.

Lana Spalding:

Reading a publication tends to be new life style in this era globalization. With looking at you can get alot of
information which will give you benefit in your life. With book everyone in this world can share their idea.
Ebooks can also inspire alot of people. Lots of author can inspire their own reader with their story or maybe
their experience. Not only the storyplot that share in the textbooks. But also they write about advantage about



something that you need case in point. How to get the good score toefl, or how to teach your kids, there are
many kinds of book that exist now. The authors these days always try to improve their talent in writing, they
also doing some exploration before they write to the book. One of them is this Mathematical Statistics: Basic
Ideas and Selected Topics, Volume Il (Chapman & Hall/CRC Textsin Statistical Science) (Volume 1).

Stephanie M atias:

Y ou can obtain this Mathematical Statistics: Basic Ideas and Selected Topics, Volume |1 (Chapman &
Hall/CRC Textsin Statistical Science) (Volume 1) by go to the bookstore or Mall. Merely viewing or
reviewing it can to be your solve troubleif you get difficulties for the knowledge. Kinds of this e-book are
various. Not only by written or printed but additionally can you enjoy this book through e-book. In the
modern era similar to now, you just looking by your local mobile phone and searching what their problem.
Right now, choose your ways to get more information about your reserve. It is most important to arrange you
to ultimately make your knowledge are still revise. Let'stry to choose appropriate ways for you.

Jeffrey Martinez:

Guide is one of source of expertise. We can add our understanding from it. Not only for students but
additionally native or citizen will need book to know the change information of year to be able to year. As
we know those textbooks have many advantages. Beside many of us add our knowledge, could also bring us
to around the world. By book Mathematical Statistics: Basic Ideas and Selected Topics, Volume 1
(Chapman & Hall/CRC Texts in Statistical Science) (Volume 1) we can have more advantage. Don't you to
be creative people? For being creative person must like to read a book. Merely choose the best book that
suitable with your aim. Don't be doubt to change your life at thistime book Mathematical Statistics. Basic
Ideas and Selected Topics, Volume Il (Chapman & Hall/CRC Textsin Statistical Science) (Volume 1). You
can more appealing than now.
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