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Sequential Analysis: Hypothesis Testing and Changepoint Detection systematically develops the theory
of sequential hypothesis testing and quickest changepoint detection. It also describes important applications
in which theoretical results can be used efficiently.

The book reviews recent accomplishments in hypothesis testing and changepoint detection both in decision-
theoretic (Bayesian) and non-decision-theoretic (non-Bayesian) contexts. The authors not only emphasize
traditional binary hypotheses but also substantially more difficult multiple decision problems. They address
scenarios with simple hypotheses and more realistic cases of two and finitely many composite hypotheses.
The book primarily focuses on practical discrete-time models, with certain continuous-time models also
examined when general results can be obtained very similarly in both cases. It treats both conventional i.i.d.
and general non-i.i.d. stochastic models in detail, including Markov, hidden Markov, state-space, regression,
and autoregression models. Rigorous proofs are given for the most important results.

Written by leading authorities in the field, this book covers the theoretical developments and applications of
sequential hypothesis testing and sequential quickest changepoint detection in a wide range of engineering
and environmental domains. It explains how the theoretical aspects influence the hypothesis testing and
changepoint detection problems as well as the design of algorithms.
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From reader reviews:

Robert Farley:

Why don't make it to be your habit? Right now, try to prepare your time to do the important work, like
looking for your favorite guide and reading a book. Beside you can solve your trouble; you can add your
knowledge by the book entitled Sequential Analysis: Hypothesis Testing and Changepoint Detection
(Chapman & Hall/CRC Monographs on Statistics & Applied Probability). Try to stumble through book
Sequential Analysis: Hypothesis Testing and Changepoint Detection (Chapman & Hall/CRC Monographs on
Statistics & Applied Probability) as your buddy. It means that it can to get your friend when you truly feel
alone and beside that of course make you smarter than before. Yeah, it is very fortuned to suit your needs.
The book makes you far more confidence because you can know every thing by the book. So , we need to
make new experience and knowledge with this book.

Peggy Witzel:

Now a day those who Living in the era where everything reachable by connect with the internet and the
resources inside it can be true or not demand people to be aware of each information they get. How
individuals to be smart in having any information nowadays? Of course the answer is reading a book.
Reading through a book can help men and women out of this uncertainty Information specially this
Sequential Analysis: Hypothesis Testing and Changepoint Detection (Chapman & Hall/CRC Monographs on
Statistics & Applied Probability) book because book offers you rich data and knowledge. Of course the
details in this book hundred pct guarantees there is no doubt in it you may already know.

Betty Smith:

Spent a free a chance to be fun activity to do! A lot of people spent their down time with their family, or their
friends. Usually they accomplishing activity like watching television, about to beach, or picnic from the park.
They actually doing same thing every week. Do you feel it? Do you wish to something different to fill your
personal free time/ holiday? Could possibly be reading a book is usually option to fill your free of charge
time/ holiday. The first thing you ask may be what kinds of guide that you should read. If you want to
attempt look for book, may be the book untitled Sequential Analysis: Hypothesis Testing and Changepoint
Detection (Chapman & Hall/CRC Monographs on Statistics & Applied Probability) can be great book to
read. May be it might be best activity to you.

Edwin Ashford:

Sequential Analysis: Hypothesis Testing and Changepoint Detection (Chapman & Hall/CRC Monographs on
Statistics & Applied Probability) can be one of your beginner books that are good idea. Many of us
recommend that straight away because this book has good vocabulary that will increase your knowledge in
vocab, easy to understand, bit entertaining however delivering the information. The article author giving



his/her effort that will put every word into delight arrangement in writing Sequential Analysis: Hypothesis
Testing and Changepoint Detection (Chapman & Hall/CRC Monographs on Statistics & Applied
Probability) however doesn't forget the main level, giving the reader the hottest and based confirm resource
information that maybe you can be one among it. This great information can certainly drawn you into fresh
stage of crucial thinking.
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