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Statistical Inference: An Integrated Approach, Second Edition
p resen ts  an  acco u n t of the  Bayesian and frequentist approaches 
to  statistical inference. Now with an additional author, th is second  
edition p laces  a  m ore ba lanced  em p h asis  on both perspectives than 
th e  first edition.

New to the Second Edition
• New m aterial on em pirical B ayes and  penalized likelihoods and 

their im pact on regression  m odels
• E xpanded m aterial on  hypo thesis  testing , m ethod of m om ents, 

b ias  correction, and  hierarchical m odels
• M ore ex am ples and  exercises
• M ore com parison  betw een  th e  ap p ro ach es , including their 

similarities and  differences

The tex t thoroughly co v ers  statistical inference w ithout delving too 
d e e p  into technical details. It co m p ares  the  Bayesian and frequentist 
sch o o ls  of though t and  explores p ro ced u res  th a t lie on the  border 
be tw een  th e  tw o. Many exam ples illustrate the  m ethods and m odels, 
and  ex erc ises  a re  included a t the  end  of each  chapter.

Features
• Provides read ers  with an in tegrated  understand ing  of statistical 

inference from both  classical and  B ayesian perspectives
• D escribes th e  s tren g th s  and  w e ak n e sse s  of th e  tw o viewpoints, 

em phasizing th e  im portance of a  com parative  approach  to 
inference

• C overs all th e  main to p ics  of inference, including point 
and  interval estim ation, hypo thesis  testing , prediction, 
approxim ation, and  linear m odels

• Includes real d a ta  exam ples and  num erous exercises
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