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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 techniques
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 patients in hospitals
Derivation of the Neyman-Pearson lemma
The search for optimal designs
Simulation of a steel mill
Suitable as both a reference and a text, 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 developments such as Karmarkars algorithm and
simulated annealing
* Develops a wide range of statistical techniques in 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
* Covers topics such as linear, nonlinear, and dynamic programming, variational methods, and stochastic
optimization
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From reader reviews:

Debra Richardson:

What do you think of book? It is just for students because they're still students or the idea for all people in
the world, what the best subject for that? Just simply you can be answered for that query above. Every person
has various personality and hobby for each and every other. Don't to be compelled someone or something
that they don't would like do that. You must know how great along with important the book Optimization
Techniques in Statistics (Statistical Modeling and Decision Science). All type of book would you see on
many options. You can look for the internet options or other social media.

Arthur Elsberry:

Reading can called thoughts hangout, why? Because when you find yourself reading a book particularly
book entitled Optimization Techniques in Statistics (Statistical Modeling and Decision Science) your mind
will drift away trough every dimension, wandering in most aspect that maybe mysterious for but surely will
become your mind friends. Imaging every single word written in a reserve then become one web form
conclusion and explanation this maybe you never get ahead of. The Optimization Techniques in Statistics
(Statistical Modeling and Decision Science) giving you a different experience more than blown away the
mind but also giving you useful data for your better life on this era. So now let us teach you the relaxing
pattern at this point is your body and mind will likely be pleased when you are finished studying it, like
winning a game. Do you want to try this extraordinary spending spare time activity?

James Smith:

Do you have something that you enjoy such as book? The reserve lovers usually prefer to opt for book like
comic, short story and the biggest you are novel. Now, why not attempting Optimization Techniques in
Statistics (Statistical Modeling and Decision Science) that give your satisfaction preference will be satisfied
by reading this book. Reading practice all over the world can be said as the way for people to know world far
better then how they react in the direction of the world. It can't be stated constantly that reading habit only
for the geeky person but for all of you who wants to always be success person. So , for every you who want
to start examining as your good habit, you are able to pick Optimization Techniques in Statistics (Statistical
Modeling and Decision Science) become your personal starter.

Sunday Richey:

Would you one of the book lovers? If so, do you ever feeling doubt when you find yourself in the book
store? Make an effort to pick one book that you just dont know the inside because don't determine book by
its handle may doesn't work is difficult job because you are scared that the inside maybe not seeing that
fantastic as in the outside look likes. Maybe you answer can be Optimization Techniques in Statistics
(Statistical Modeling and Decision Science) why because the excellent cover that make you consider
concerning the content will not disappoint an individual. The inside or content is definitely fantastic as the



outside or cover. Your reading sixth sense will directly guide you to pick up this book.
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