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A comprehensive introduction to sampling-based methods in statistical computing

The use of computers in mathematics and statistics has opened up a wide range of techniques for studying
otherwise intractable problems. Sampling-based simulation techniques are now an invaluable tool for
exploring statistical models. This book gives a comprehensive introduction to the exciting area of sampling-
based methods.

"An Introduction to Statistical Computing" introduces the classical topics of random number generation and
Monte Carlo methods. It also includes some advanced methods such as the reversible jump Markov chain
Monte Carlo algorithm and modern methods such as approximate Bayesian computation and multilevel
Monte Carlo techniques

"An Introduction to Statistical Computing" Fully covers the traditional topics of statistical computing.
Discusses both practical aspects and the theoretical background. Includes a chapter about continuous-time
models. Illustrates all methods using examples and exercises. Provides answers to the exercises (using the
statistical computing environment R); the corresponding source code is available online. Includes an
introduction to programming in R.

This book is mostly self-contained; the only prerequisites are basic knowledge of probability up to the law of
large numbers. Careful presentation and examples make this book accessible to a wide range of students and
suitable for self-study or as the basis of a taught course
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From reader reviews:

Lorri Nicholson:

This An Introduction to Statistical Computing: A Simulation-based Approach book is absolutely not ordinary
book, you have after that it the world is in your hands. The benefit you obtain by reading this book is usually
information inside this reserve incredible fresh, you will get data which is getting deeper anyone read a lot of
information you will get. This particular An Introduction to Statistical Computing: A Simulation-based
Approach without we comprehend teach the one who examining it become critical in thinking and analyzing.
Don't possibly be worry An Introduction to Statistical Computing: A Simulation-based Approach can bring
once you are and not make your bag space or bookshelves' come to be full because you can have it in your
lovely laptop even cellphone. This An Introduction to Statistical Computing: A Simulation-based Approach
having very good arrangement in word as well as layout, so you will not really feel uninterested in reading.

Tony Jacobson:

Spent a free time and energy to be fun activity to perform! A lot of people spent their free time with their
family, or all their friends. Usually they doing activity like watching television, going to beach, or picnic
inside park. They actually doing same thing every week. Do you feel it? Would you like to something
different to fill your own free time/ holiday? Might be reading a book may be option to fill your free of
charge time/ holiday. The first thing you will ask may be what kinds of guide that you should read. If you
want to consider look for book, may be the book untitled An Introduction to Statistical Computing: A
Simulation-based Approach can be very good book to read. May be it is usually best activity to you.

Edward Suniga:

Precisely why? Because this An Introduction to Statistical Computing: A Simulation-based Approach is an
unordinary book that the inside of the reserve waiting for you to snap the item but latter it will zap you with
the secret it inside. Reading this book beside it was fantastic author who have write the book in such
incredible way makes the content inside of easier to understand, entertaining means but still convey the
meaning entirely. So , it is good for you because of not hesitating having this anymore or you going to regret
it. This book will give you a lot of positive aspects than the other book get such as help improving your
ability and your critical thinking approach. So , still want to hold up having that book? If I were being you I
will go to the book store hurriedly.

Douglas Ham:

Don't be worry should you be afraid that this book can filled the space in your house, you could have it in e-
book approach, more simple and reachable. This An Introduction to Statistical Computing: A Simulation-
based Approach can give you a lot of good friends because by you taking a look at this one book you have
matter that they don't and make you actually more like an interesting person. That book can be one of one
step for you to get success. This e-book offer you information that might be your friend doesn't recognize, by



knowing more than some other make you to be great people. So , why hesitate? We should have An
Introduction to Statistical Computing: A Simulation-based Approach.
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