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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:

Ellen Farnsworth:

The publication with title Sequential Analysis: Hypothesis Testing and Changepoint Detection (Chapman &
Hall/CRC Monographs on Statistics & Applied Probability) has lot of information that you can study it. You
can get a lot of gain after read this book. This kind of book exist new know-how the information that exist in
this reserve represented the condition of the world now. That is important to yo7u to understand how the
improvement of the world. This book will bring you throughout new era of the glowbal growth. You can
read the e-book with your smart phone, so you can read that anywhere you want.

Gena Colgan:

The particular book Sequential Analysis: Hypothesis Testing and Changepoint Detection (Chapman &
Hall/CRC Monographs on Statistics & Applied Probability) has a lot of information on it. So when you
check out this book you can get a lot of gain. The book was published by the very famous author. The writer
makes some research ahead of write this book. This book very easy to read you will get the point easily after
reading this book.

Diane Numbers:

Do you like reading a reserve? Confuse to looking for your best book? Or your book had been rare? Why so
many query for the book? But just about any people feel that they enjoy for reading. Some people likes
examining, not only science book but also novel and Sequential Analysis: Hypothesis Testing and
Changepoint Detection (Chapman & Hall/CRC Monographs on Statistics & Applied Probability) or perhaps
others sources were given know-how for you. After you know how the great a book, you feel need to read
more and more. Science reserve was created for teacher or students especially. Those textbooks are helping
them to put their knowledge. In different case, beside science reserve, any other book likes Sequential
Analysis: Hypothesis Testing and Changepoint Detection (Chapman & Hall/CRC Monographs on Statistics
& Applied Probability) to make your spare time a lot more colorful. Many types of book like this.

Christopher Burnham:

E-book is one of source of information. We can add our know-how from it. Not only for students but native
or citizen need book to know the upgrade information of year to be able to year. As we know those guides
have many advantages. Beside all of us add our knowledge, could also bring us to around the world. With
the book Sequential Analysis: Hypothesis Testing and Changepoint Detection (Chapman & Hall/CRC
Monographs on Statistics & Applied Probability) we can acquire more advantage. Don't that you be creative
people? Being creative person must want to read a book. Merely choose the best book that suited with your
aim. Don't become doubt to change your life with that book Sequential Analysis: Hypothesis Testing and
Changepoint Detection (Chapman & Hall/CRC Monographs on Statistics & Applied Probability). You can



more pleasing than now.
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