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M ethods of Statistical M odel Estimation examines the most important and
popular methods used to estimate parameters for statistical models and provide
informative model summary statistics. Designed for R users, the book is also
ideal for anyone wanting to better understand the algorithms used for statistical
model fitting.

The text presents algorithms for the estimation of a variety of regression
procedures using maximum likelihood estimation, iteratively reweighted |east
squares regression, the EM agorithm, and MCMC sampling. Fully devel oped,
working R code is constructed for each method. The book starts with OLS
regression and generalized linear models, building to two-parameter maximum
likelihood models for both pooled and panel models. It then covers arandom
effects model estimated using the EM algorithm and concludes with a Bayesian
Poisson model using Metropolis-Hastings sampling.

The book's coverage isinnovative in several ways. First, the authors use
executable computer code to present and connect the theoretical content.
Therefore, code iswritten for clarity of exposition rather than stability or speed
of execution. Second, the book focuses on the performance of statistical
estimation and downplays algebraic niceties. In both senses, this book is written
for people who wish to fit statistical models and understand them.

See Professor Hilbe discuss the book.
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Methods of Statistical Model Estimation examines the most important and popular methods used to
estimate parameters for statistical models and provide informative model summary statistics. Designed for R
users, the book is also ideal for anyone wanting to better understand the algorithms used for statistical model
fitting.

The text presents algorithms for the estimation of a variety of regression procedures using maximum
likelihood estimation, iteratively reweighted least squares regression, the EM algorithm, and MCMC
sampling. Fully developed, working R code is constructed for each method. The book starts with OLS
regression and generalized linear models, building to two-parameter maximum likelihood models for both
pooled and panel models. It then covers a random effects model estimated using the EM agorithm and
concludes with a Bayesian Poisson model using Metropolis-Hastings sampling.

The book's coverage isinnovative in several ways. First, the authors use executable computer code to present
and connect the theoretical content. Therefore, code iswritten for clarity of exposition rather than stability or
speed of execution. Second, the book focuses on the performance of statistical estimation and downplays
algebraic niceties. In both senses, this book iswritten for people who wish to fit statistical models and
understand them.

See Professor Hilbe discuss the book.
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Editorial Review
Review

"This book is aconcise volume of statistical methods associated with parametric models. With arich set of R
codes, the book contains full demonstration of how to apply the parametric statistical models to obtain
desired results of analyses with minimal theoretical details. ... auseful reference book for a graduate course
on statistical models using a standard textbook ... many illustrative samples are truly easy to understand.
Thisbook is also handy for understanding the algorithm used in statistical model fitting, using the R
programming language.”

?Jae-kwang Kim, Biometrics, March 2014

About the Author

Joseph M. Hilbeisa Solar System Ambassador with NASA's Jet Propulsion Laboratory at the California
Institute of Technology, an adjunct professor of statistics at Arizona State University, and an Emeritus
Professor at the University of Hawaii. An elected fellow of the American Statistical Association and elected
member (fellow) of the International Statistical Institute, Professor Hilbe is president of the International
Astrostatistics Association, editor-in-chief of two book series, and currently on the editorial boards of six
journals in statistics and mathematics. He has authored twelve statistics texts, including Logistic Regression
Models, two editions of the bestseller Negative Binomial Regression, and two editions of Generalized
Estimating Equations (with J. Hardin).

Andrew P. Robinson is Deputy Director of the Australian Centre for Excellence in Risk Analysis with the
Department of Mathematics and Statistics at the University of Melbourne. He has coauthored the popular
Forest Analytics with R and the best-selling Introduction to Scientific Programming and Simulation using

R. Dr. Robinson is the author of "IcebreakeR," awell-received introduction to R that is freely available
online. With Professor Hilbe, he authored the R COUNT and MSME packages, both available on CRAN. He
has also presented at numerous workshops on R programming to the scientific community.

Users Review
From reader reviews:
Charles English:

Information is provisions for individuals to get better life, information nowadays can get by anyone with
everywhere. The information can be ainformation or any news even a concern. What people must be
consider while those information which is from the former life are challenging to be find than now's taking
seriously which one is acceptable to believe or which one typically the resource are convinced. If you obtain
the unstabl e resource then you buy it as your main information you will see huge disadvantage for you. All
those possibilities will not happen with you if you take Methods of Statistical Model Estimation as your daily
resource information.

PDF File: Methods Of Statistical Model Estimation 3



Read and Download Ebook M ethods Of Statistical Model Estimation PDF Public Ebook Library

DorisRice:

This book untitled Methods of Statistical Model Estimation to be one of several books which best seller in
this year, that's because when you read this publication you can get alot of benefit onto it. Y ou will easily to
buy this specific book in the book retailer or you can order it by means of online. The publisher with this
book sells the e-book too. It makes you more readily to read this book, because you can read this book in
your Smart phone. So there is no reason to you personally to past this guide from your list.

Jack Murray:

Reading a book to be new life style in this 12 months; every people lovesto study a book. When you learn a
book you can get alarge amount of benefit. When you read guides, you can improve your knowledge, due to
the fact book has alot of information onto it. The information that you will get depend on what forms of
book that you have read. If you wish to get information about your study, you can read education books, but
if you want to entertain yourself read afiction books, such us novel, comics, and also soon. The Methods of
Statistical Model Estimation will give you new experience in looking at a book.

GeorgiaYorke:

Reading a book make you to get more knowledge from this. Y ou can take knowledge and information
coming from abook. Book is published or printed or illustrated from each source that filled update of news.
In this modern era like now, many ways to get information are available for you actually. From media social
similar to newspaper, magazines, science book, encyclopedia, reference book, fresh and comic. Y ou can add
your understanding by that book. Isn't it time to spend your spare time to open your book? Or just trying to
find the Methods of Statistical Model Estimation when you essential it?
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