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A hands-on introduction to computational statistics from a Bayesian point of view

Providing a solid grounding in statistics while uniquely covering the topics from a Bayesian perspective,
"Understanding Computational Bayesian Statistics" successfully guides readers through this new, cutting-
edge approach. With its hands-on treatment of the topic, the book shows how samples can be drawn from the
posterior distribution when the formula giving its shape is all that is known, and how Bayesian inferences
can be based on these samples from the posterior. These ideas are illustrated on common statistical models,
including the multiple linear regression model, the hierarchical mean model, the logistic regression model,
and the proportional hazards model.

The book begins with an outline of the similarities and differences between Bayesian and the likelihood
approaches to statistics. Subsequent chapters present key techniques for using computer software to draw
Monte Carlo samples from the incompletely known posterior distribution and performing the Bayesian
inference calculated from these samples. Topics of coverage include: Direct ways to draw a random sample
from the posterior by reshaping a random sample drawn from an easily sampled starting distribution The
distributions from the one-dimensional exponential family Markov chains and their long-run behavior The
Metropolis-Hastings algorithm Gibbs sampling algorithm and methods for speeding up convergence Markov
chain Monte Carlo sampling

Using numerous graphs and diagrams, the author emphasizes a step-by-step approach to computational
Bayesian statistics. At each step, important aspects of application are detailed, such as how to choose a prior
for logistic regression model, the Poisson regression model, and the proportional hazards model. A related
Web site houses R functions and Minitab macros for Bayesian analysis and Monte Carlo simulations, and
detailed appendices in the book guide readers through the use of these software packages.

"Understanding Computational Bayesian Statistics" is an excellent book for courses on computational
statistics at the upper-level undergraduate and graduate levels. It is also a valuable reference for researchers
and practitioners who use computer programs to conduct statistical analyses of data and solve problems in
their everyday work.
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From reader reviews:

Alyssa Cox:

Have you spare time for a day? What do you do when you have more or little spare time? Yes, you can
choose the suitable activity with regard to spend your time. Any person spent their very own spare time to
take a go walking, shopping, or went to the Mall. How about open or read a book allowed Understanding
Computational Bayesian Statistics? Maybe it is for being best activity for you. You already know beside you
can spend your time along with your favorite's book, you can wiser than before. Do you agree with their
opinion or you have different opinion?

Evelina Lewis:

Often the book Understanding Computational Bayesian Statistics has a lot of information on it. So when you
make sure to read this book you can get a lot of benefit. The book was compiled by the very famous author.
The author makes some research ahead of write this book. This particular book very easy to read you can
obtain the point easily after reading this article book.

Angela Caves:

Reading can called head hangout, why? Because when you find yourself reading a book mainly book entitled
Understanding Computational Bayesian Statistics the mind will drift away trough every dimension,
wandering in every aspect that maybe unidentified for but surely will become your mind friends. Imaging
each word written in a guide then become one form conclusion and explanation that maybe you never get
just before. The Understanding Computational Bayesian Statistics giving you a different experience more
than blown away your head but also giving you useful facts for your better life on this era. So now let us
show you the relaxing pattern this is your body and mind will be pleased when you are finished looking at it,
like winning a casino game. Do you want to try this extraordinary wasting spare time activity?

Elizabeth Maez:

Are you kind of stressful person, only have 10 as well as 15 minute in your day to upgrading your mind
talent or thinking skill actually analytical thinking? Then you are experiencing problem with the book as
compared to can satisfy your small amount of time to read it because all this time you only find book that
need more time to be examine. Understanding Computational Bayesian Statistics can be your answer mainly
because it can be read by anyone who have those short time problems.
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