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In nonparametric and high-dimensional statistical models, the classical Gauss-Fisher-Le Cam theory of the
optimality of maximum likelihood estimators and Bayesian posterior inference does not apply, and new
foundations and ideas have been developed in the past several decades. This book gives a coherent account
of the statistical theory in infinite-dimensional parameter spaces. The mathematical foundations include self-
contained 'mini-courses' on the theory of Gaussian and empirical processes, on approximation and wavelet
theory, and on the basic theory of function spaces. The theory of statistical inference in such models -
hypothesis testing, estimation and confidence sets - is then presented within the minimax paradigm of
decision theory. This includes the basic theory of convolution kernel and projection estimation, but also
Bayesian nonparametrics and nonparametric maximum likelihood estimation. In the final chapter, the theory
of adaptive inference in nonparametric models is developed, including Lepski's method, wavelet
thresholding, and adaptive inference for self-similar functions.
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From reader reviews:

Alicia Gentry:

Do you have favorite book? In case you have, what is your favorite's book? Publication is very important
thing for us to find out everything in the world. Each reserve has different aim or goal; it means that guide
has different type. Some people really feel enjoy to spend their the perfect time to read a book. They may be
reading whatever they consider because their hobby is reading a book. Why not the person who don't like
examining a book? Sometime, person feel need book when they found difficult problem or maybe exercise.
Well, probably you will need this Mathematical Foundations of Infinite-Dimensional Statistical Models
(Cambridge Series in Statistical and Probabilistic Mathematics).

Elizabeth Brown:

The book Mathematical Foundations of Infinite-Dimensional Statistical Models (Cambridge Series in
Statistical and Probabilistic Mathematics) can give more knowledge and also the precise product information
about everything you want. Why must we leave a good thing like a book Mathematical Foundations of
Infinite-Dimensional Statistical Models (Cambridge Series in Statistical and Probabilistic Mathematics)? A
few of you have a different opinion about reserve. But one aim in which book can give many data for us. It is
absolutely proper. Right now, try to closer using your book. Knowledge or information that you take for that,
you may give for each other; you could share all of these. Book Mathematical Foundations of Infinite-
Dimensional Statistical Models (Cambridge Series in Statistical and Probabilistic Mathematics) has simple
shape however, you know: it has great and large function for you. You can seem the enormous world by start
and read a publication. So it is very wonderful.

Brittany Gonzalez:

That guide can make you to feel relax. This specific book Mathematical Foundations of Infinite-Dimensional
Statistical Models (Cambridge Series in Statistical and Probabilistic Mathematics) was colourful and of
course has pictures on there. As we know that book Mathematical Foundations of Infinite-Dimensional
Statistical Models (Cambridge Series in Statistical and Probabilistic Mathematics) has many kinds or type.
Start from kids until adolescents. For example Naruto or Detective Conan you can read and think you are the
character on there. So , not at all of book usually are make you bored, any it makes you feel happy, fun and
relax. Try to choose the best book to suit your needs and try to like reading that.

Christopher Rangel:

Reading a guide make you to get more knowledge from it. You can take knowledge and information from
the book. Book is created or printed or highlighted from each source which filled update of news. Within this
modern era like right now, many ways to get information are available for you. From media social similar to
newspaper, magazines, science guide, encyclopedia, reference book, book and comic. You can add your
knowledge by that book. Are you ready to spend your spare time to open your book? Or just searching for



the Mathematical Foundations of Infinite-Dimensional Statistical Models (Cambridge Series in Statistical
and Probabilistic Mathematics) when you necessary it?
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