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Choosing a model 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 is the 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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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
a catch for graduate students as well as for practitioners where models really do make a difference."
Ita Cirovic Donev, MAA Reviews

"'This is a good 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 comprehensive in 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, this is 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 a wide 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 a very 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.

Nils Lid Hjort is Professor of Mathematical Statistics in the Department of Mathematics at the University of
Oslo.

Users Review

From reader reviews:

Andrew Murphy:

The book Model Selection and Model Averaging (Cambridge Series in Statistical and Probabilistic
Mathematics) can give more knowledge and information about everything you want. So just why must we
leave a good thing like a book Model Selection and Model Averaging (Cambridge Series in Statistical and



Probabilistic Mathematics)? Several of you have a different opinion about book. But one aim in which book
can give many facts for us. It is absolutely correct. Right now, try to closer using your book. Knowledge or
data that you take for that, it is possible to give for each other; you are able to share all of these. Book Model
Selection and Model Averaging (Cambridge Series in Statistical and Probabilistic Mathematics) has simple
shape but the truth is know: it has great and large function for you. You can seem the enormous world by
open and read a e-book. So it is very wonderful.

Bruce Hardin:

As people who live in typically the modest era should be upgrade about what going on or details even
knowledge to make these keep up with the era that is certainly always change and make progress. Some of
you maybe can update themselves by reading through books. It is a good choice in your case but the
problems coming to you actually is you don't know what one you should start with. This Model Selection
and Model Averaging (Cambridge Series in Statistical and Probabilistic Mathematics) is our
recommendation to make you keep up with the world. Why, since this book serves what you want and want
in this era.

Rebecca Beal:

The e-book untitled Model Selection and Model Averaging (Cambridge Series in Statistical and Probabilistic
Mathematics) is the book that recommended to you to study. You can see the quality of the reserve content
that will be shown to you. The language that creator use to explained their way of doing something is easily
to understand. The article writer was did a lot of investigation when write the book, so the information that
they share to you personally is absolutely accurate. You also might get the e-book of Model Selection and
Model Averaging (Cambridge Series in Statistical and Probabilistic Mathematics) from the publisher to
make you far more enjoy free time.

Christopher Gobert:

You may get this Model Selection and Model Averaging (Cambridge Series in Statistical and Probabilistic
Mathematics) by check out the bookstore or Mall. Just simply viewing or reviewing it might to be your solve
difficulty if you get difficulties for the knowledge. Kinds of this publication are various. Not only by means
of written or printed and also can you enjoy this book by means of e-book. In the modern era similar to now,
you just looking by your mobile phone and searching what your problem. Right now, choose your own ways
to get more information about your reserve. It is most important to arrange yourself to make your knowledge
are still revise. Let's try to choose suitable ways for you.
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