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Statistical modeling is a critical tool in scientific research. This book provides
comprehensive explanations of the concepts and philosophy of statistical
modeling, together with a wide range of practical and numerical examples. The
authors expect this work to be of great value not just to statisticians but also to
researchers and practitioners in various fields of research such as information
science, computer science, engineering, bioinformatics, economics, marketing
and environmental science. It’s a crucial area of study, as statistical models are
used to understand phenomena with uncertainty and to determine the structure of
complex systems. They’re also used to control such systems, as well as to make
reliable predictions in various natural and social science fields.
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Editorial Review

Review

From the Reviews:

"I was fully satisfied with it. The authors are obviously well-qualified to write on the subject." (Biometrics
Book Reviews, 2008)

"This book explains the basic ideas of model evaluation and presents the definition and derivation of the AIC
and related criteria, including BIC. … The book makes a major contribution to the understanding of
statistical modeling. Researchers interested in statistical modeling will find a lot of interesting material in
it."(Erkki P. Liski, International Statistical Reviews, Vol. 76 (2), 2008)

“…Modeling is an important and challenging endeavor that permeates nearly all aspects of applied statistics.
The validity of inferences, predictions, and conclusions depends on the propriety of the model serving as
their basis. Any book that improves the ability of practicing statisticians and biostatisticians to formulate,
select and use models is worth its weight in gold. Konishi and Kitagawa have written such a book.” (Journal
of the American Statistical Association September 2009, Vol. 104, No. 487, Book Reviews)

“With the main purpose of explaining the critical role of information criteria in statistical modeling, this
book is written by two leading experts. … The book ends with a list of references and an index. The style of
writing is very good. Examples illustrate the concepts discussed and make the book immensely readable. …
Anybody interested in statistical modeling will love to read this book. … it will be very useful to researchers
and students interested in learning statistical modeling and model evaluation.” (Ravi Sreenivasan,
Zentralblatt MATH, Vol. 1172, 2009)

From the Back Cover

Winner of the 2009 Japan Statistical Association Publication Prize.

The Akaike information criterion (AIC) derived as an estimator of the Kullback-Leibler information
discrepancy provides a useful tool for evaluating statistical models, and numerous successful applications of
the AIC have been reported in various fields of natural sciences, social sciences and engineering.

One of the main objectives of this book is to provide comprehensive explanations of the concepts and
derivations of the AIC and related criteria, including Schwarz’s Bayesian information criterion (BIC),
together with a wide range of practical examples of model selection and evaluation criteria. A secondary
objective is to provide a theoretical basis for the analysis and extension of information criteria via a statistical
functional approach. A generalized information criterion (GIC) and a bootstrap information criterion are
presented, which provide unified tools for modeling and model evaluation for a diverse range of models,
including various types of nonlinear models and model estimation procedures such as robust estimation, the
maximum penalized likelihood method and a Bayesian approach.

Sadanori Konishi is Professor of Faculty of Mathematics at Kyushu University. His primary research
interests are in multivariate analysis, statistical learning, pattern recognition and nonlinear statistical



modeling. He is the editor of the Bulletin of Informatics and Cybernetics and is co-author of several Japanese
books. He was awarded the Japan Statistical Society Prize in 2004 and is a Fellow of the American Statistical
Association.

Genshiro Kitagawa is Director-General of the Institute of Statistical Mathematics and Professor of Statistical
Science at the Graduate University for Advanced Study. His primary interests are in time series analysis,
non-Gaussian nonlinear filtering and statistical modeling. He is the executive editor of the Annals of the
Institute of Statistical Mathematics, co-author of Smoothness Priors Analysis of Time Series, Akaike
Information Criterion Statistics, and several Japanese books. He was awarded the Japan Statistical Society
Prize in 1997 and Ishikawa Prize in 1999, and is a Fellow of the American Statistical Association.

Users Review

From reader reviews:

Jorge Hinkley:

Book is usually written, printed, or highlighted for everything. You can know everything you want by a
publication. Book has a different type. We all know that that book is important issue to bring us around the
world. Close to that you can your reading expertise was fluently. A guide Information Criteria and Statistical
Modeling (Springer Series in Statistics) will make you to end up being smarter. You can feel considerably
more confidence if you can know about everything. But some of you think which open or reading a new
book make you bored. It's not make you fun. Why they might be thought like that? Have you in search of
best book or suitable book with you?

Myra Coronado:

What do you think about book? It is just for students since they are still students or that for all people in the
world, the particular best subject for that? Only you can be answered for that query above. Every person has
diverse personality and hobby per other. Don't to be pressured someone or something that they don't need do
that. You must know how great as well as important the book Information Criteria and Statistical Modeling
(Springer Series in Statistics). All type of book can you see on many solutions. You can look for the internet
options or other social media.

Paul Green:

What do you in relation to book? It is not important together with you? Or just adding material when you
need something to explain what the ones you have problem? How about your spare time? Or are you busy
particular person? If you don't have spare time to perform others business, it is make you feel bored faster.
And you have time? What did you do? Every person has many questions above. They should answer that
question simply because just their can do that will. It said that about book. Book is familiar in each person.
Yes, it is correct. Because start from on pre-school until university need that Information Criteria and
Statistical Modeling (Springer Series in Statistics) to read.



Robert Beaubien:

This Information Criteria and Statistical Modeling (Springer Series in Statistics) is completely new way for
you who has fascination to look for some information as it relief your hunger of knowledge. Getting deeper
you on it getting knowledge more you know or else you who still having bit of digest in reading this
Information Criteria and Statistical Modeling (Springer Series in Statistics) can be the light food to suit your
needs because the information inside this particular book is easy to get by means of anyone. These books
build itself in the form that is reachable by anyone, yes I mean in the e-book web form. People who think
that in publication form make them feel sleepy even dizzy this guide is the answer. So there is absolutely no
in reading a guide especially this one. You can find actually looking for. It should be here for anyone. So ,
don't miss the idea! Just read this e-book kind for your better life in addition to knowledge.
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