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Statistics help guide us to optimal decisions under uncertainty. A large variety of statistical problems are
essentially solutions to optimization problems. The mathematical techniques of optimization are
fundamentalto statistical theory and practice. In this book, Jagdish Rustagi provides full-spectrum coverage
of these methods, ranging from classical optimization and Lagrange multipliers, to numerical technigues
using gradients or direct search, to linear, nonlinear, and dynamic programming using the Kuhn-Tucker
conditions or the Pontryagin maximal principle. Variational methods and optimization in function spaces are
also discussed, as are stochastic optimization in simulation, including annealing methods.

The text features numerous applications, including:

Finding maximum likelihood estimates

Markov decision processes

Programming methods used to optimize monitoring of patientsin hospitals

Derivation of the Neyman-Pearson lemma

The search for optimal designs

Simulation of a steel mill

Suitable as both areference and atext, this book will be of interest to advanced undergraduate or beginning
graduate students in statistics, operations research, management and engineering sciences, and related fields.
Most of the material can be covered in one semester by students with a basic background in probability and
statistics.

Key Features

* Covers optimization from traditional methods to recent devel opments such as Karmarkars algorithm and
simulated annealing

* Develops awide range of statistical techniquesin the unified context of optimization

* Discusses applications such as optimizing monitoring of patients and simulating steel mill operations

* Treats numerical methods and applications

Includes exercises and references for each chapter

* Coverstopics such as linear, nonlinear, and dynamic programming, variational methods, and stochastic
optimization
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From reader reviews:
Kathleen Elder:

The book Optimization Techniquesin Statistics (Statistical Modeling and Decision Science) can give more
knowledge and information about everything you want. Why then must we leave the great thing like a book
Optimization Techniquesin Statistics (Statistical Modeling and Decision Science)? A few of you have a
different opinion about e-book. But one aim in which book can give many datafor us. It is absolutely
suitable. Right now, try to closer along with your book. Knowledge or info that you take for that, you could
give for each other; you could share all of these. Book Optimization Techniquesin Statistics (Statistical
Modeling and Decision Science) has simple shape but the truth is know: it has great and large function for
you. You can appear the enormous world by start and read a e-book. So it is very wonderful.

Mary Lee:

The reason why? Because this Optimization Techniques in Statistics (Statistical Modeling and Decision
Science) is an unordinary book that the inside of the e-book waiting for you to snap that but latter it will jolt
you with the secret the idea inside. Reading this book next to it was fantastic author who else write the book
in such remarkable way makes the content inside of easier to understand, entertaining technique but still
convey the meaning thoroughly. So , it is good for you for not hesitating having this any longer or you going
to regret it. This unique book will give you alot of positive aspects than the other book include such as help
improving your skill and your critical thinking technique. So, still want to hesitate having that book? If |
were being you | will go to the guide store hurriedly.

Ann Bland:

Reading a book to become new life style in this year; every people lovesto learn abook. When you read a
book you can get alots of benefit. When you read books, you can improve your knowledge, simply because
book has alot of information onto it. The information that you will get depend on what kinds of book that
you have read. If you want to get information about your examine, you can read education books, but if you
want to entertain yourself you are able to afiction books, such us novel, comics, in addition to soon. The
Optimization Techniques in Statistics (Statistical Modeling and Decision Science) will give you anew
experience in studying a book.

Theresa Walker:

Reading a reserve make you to get more knowledge from this. Y ou can take knowledge and information
coming from a book. Book is composed or printed or created from each source that will filled update of
news. With this modern eralike right now, many ways to get information are available for you. From media
social similar to newspaper, magazines, science guide, encyclopedia, reference book, story and comic. Y ou
can add your knowledge by that book. Are you ready to spend your spare time to spread out your book? Or
just in search of the Optimization Techniques in Statistics (Statistical Modeling and Decision Science) when
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