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Sequential Analysis: Hypothesis Testing and Changepoint Detection systematically devel ops 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 modelsin 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 awide 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:
Jonathan Woods:

Do you have favorite book? In case you have, what is your favorite's book? Book is very important thing for
us to be aware of everything in the world. Each book has different aim or perhaps goal; it means that guide
has different type. Some people really feel enjoy to spend their time for you to read a book. They are really
reading whatever they acquire because their hobby is actually reading a book. Why not the person who don't
like studying a book? Sometime, man feel need book when they found difficult problem or exercise. Well,
probably you will need this Sequential Analysis: Hypothesis Testing and Changepoint Detection (Chapman
& Hall/CRC Monographs on Statistics & Applied Probability).

Phyllis Belser:

Isit aperson who having spare time after that spend it whole day simply by watching television programs or
just lying down on the bed? Do you need something totally new? This Sequential Analysis. Hypothesis
Testing and Changepoint Detection (Chapman & Hall/CRC Monographs on Statistics & Applied
Probahility) can be the respond to, oh how comes? The new book you know. Y ou are so out of date,
spending your time by reading in this new erais common not a nerd activity. So what these publications
have than the others?

K athleen Duff:

Don't be worry should you be afraid that this book may filled the space in your house, you will get itin e-
book way, more simple and reachable. This particular Sequential Analysis. Hypothesis Testing and
Changepoint Detection (Chapman & Hall/CRC Monographs on Statistics & Applied Probability) can give
you alot of pals because by you taking alook at this one book you have matter that they don't and make a
person more like an interesting person. This specific book can be one of one step for you to get success. This
reserve offer you information that probably your friend doesn't realize, by knowing more than other make
you to be great folks. So, why hesitate? Let's have Sequential Analysis. Hypothesis Testing and
Changepoint Detection (Chapman & Hall/CRC Monographs on Statistics & Applied Probability).

Elaine Sitz:

Do you like reading a e-book? Confuse to looking for your best book? Or your book was rare? Why so many
problem for the book? But any people feel that they enjoy to get reading. Some people likes reading, not only
science book but additionally novel and Sequential Analysis: Hypothesis Testing and Changepoint Detection
(Chapman & Hall/CRC Monographs on Statistics & Applied Probability) or even others sources were given
knowledge for you. After you know how the fantastic a book, you feel want to read more and more. Science
e-book was created for teacher as well as students especially. Those textbooks are hel ping them to include
their knowledge. In various other case, beside science publication, any other book likes Sequential Analysis.



Hypothesis Testing and Changepoint Detection (Chapman & Hall/CRC Monographs on Statistics & Applied
Probability) to make your spare time far more colorful. Many types of book like this one.
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