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Explosive growth in computing power has made Bayesian methods for infinite-
dimensional models - Bayesian nonparametrics - anearly universal framework
for inference, finding practical use in numerous subject areas. Written by leading
researchers, this authoritative text draws on theoretical advances of the past
twenty yearsto synthesize all aspects of Bayesian nonparametrics, from prior
construction to computation and large sample behavior of posteriors. Because
understanding the behavior of posteriorsiscritical to selecting priors that work,
the large sample theory is developed systematically, illustrated by various
examples of model and prior combinations. Precise sufficient conditions are
given, with complete proofs, that ensure desirable posterior properties and
behavior. Each chapter ends with historical notes and numerous exercises to
deepen and consolidate the reader's understanding, making the book valuable for
both graduate students and researchersin statistics and machine learning, as well
asin application areas such as econometrics and biostatistics.
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Editorial Review

Review

Advance praise: 'Probabilistic inference of massive and complex data has received much attention in
statistics and machine learning, and Bayesian nonparametrics is one of the core tools. Fundamental s of
Nonparametric Bayesian Inference is the first book to comprehensively cover models, methods, and theories
of Bayesian nonparametrics. Readers can learn basic ideas and intuitions as well as rigorous treatments of
underlying theories and computations from this wonderful book.' Yongdai Kim, Seoul National University

Advance praise: 'Bayesian nonparametrics has seen amazing theoretical, methodological, and computational
developmentsin recent years. Thistimely book gives an authoritative account of the current state of the art
by two leading scholars in the field. They masterfully cover all major aspects of the discipline, with an
emphasis on asymptotics, and achieve the rare feat of being simultaneously broad and deep, while preserving
the utmost mathematical rigor. This book is, without doubt, a must-read for Ph.D. students and researchersin
statistics and probability.' Igor Prinster, Universit... Commerciale Luigi Bocconi, Milan

Advance praise: "Worth waiting for, this book gives a both global and precise overview on the fundamentals
of Bayesian nonparametrics. It will be extremely valuable as a textbook for Masters and Ph.D. students,
along with more experienced researchers, as the authors have managed to gather, link together, and present
with great clarity alarge part of the major advances in Bayesian nonparametric modeling and theory." Judith
Rousseau, Université Paris-Dauphine
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and the Electronic Journal of Statistics. He is an elected fellow of the Institute of Mathematical Stetistics, the
American Statistical Association and the International Society for Bayesian Analysis.

Aad van der Vaart is Professor of Stochastics at Universiteit Leiden. He is the author of several books and
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in statistics and its applications. He is a member of the Roya Netherlands Academy of Arts and Sciences,
former president of Netherlands Statistical Society, and arecipient of the Spinoza Prize of the Netherlands
Organisation of Scientific Research.

Users Review
From reader reviews:
Willie Navarro:

Do you have favorite book? When you have, what is your favorite's book? Publication is very important
thing for usto know everything in the world. Each guide has different aim or perhaps goal; it meansthat e-
book has different type. Some people truly feel enjoy to spend their a chanceto read a book. They are
reading whatever they get because their hobby will be reading a book. How about the person who don't like
examining a book? Sometime, individual feel need book whenever they found difficult problem or maybe



exercise. Well, probably you will need this Fundamentals of Nonparametric Bayesian Inference (Cambridge
Seriesin Statistical and Probabilistic Mathematics).

Angela Souther:

This Fundamentals of Nonparametric Bayesian Inference (Cambridge Seriesin Statistical and Probabilistic
Mathematics) book is just not ordinary book, you have after that it the world isin your hands. The benefit
you will get by reading this book is definitely information inside this e-book incredible fresh, you will get
factswhich is getting deeper you read alot of information you will get. This kind of Fundamental s of
Nonparametric Bayesian Inference (Cambridge Series in Statistical and Probabilistic Mathematics) without
we know teach the one who reading it become critical in imagining and analyzing. Don't possibly be worry
Fundamental s of Nonparametric Bayesian Inference (Cambridge Seriesin Statistical and Probabilistic
Mathematics) can bring once you are and not make your handbag space or bookshelves' turn into full
because you can have it with your lovely laptop even phone. This Fundamentals of Nonparametric Bayesian
Inference (Cambridge Seriesin Statistical and Probabilistic Mathematics) having great arrangement in word
and also layout, so you will not sense uninterested in reading.

Roger Moxley:

Now aday people that Living in the era exactly where everything reachable by connect to the internet and
the resourcesin it can be true or not need people to be aware of each information they get. How many people
to be smart in acquiring any information nowadays? Of course the answer is reading abook. Looking at a
book can help men and women out of this uncertainty Information especially this Fundamentals of
Nonparametric Bayesian Inference (Cambridge Seriesin Statistical and Probabilistic Mathematics) book as
this book offers you rich details and knowledge. Of course the info in this book hundred per cent guarantees
thereis no doubt in it you may already know.

Donna Wright:

Isit you who having spare time and then spend it whole day simply by watching television programs or just
telling lies on the bed? Do you need something totally new? This Fundamental s of Nonparametric Bayesian
Inference (Cambridge Seriesin Statistical and Probabilistic Mathematics) can be the response, oh how
comes? A book you know. Y ou are and so out of date, spending your time by reading in this completely new
erais common not a nerd activity. So what these books have than the others?
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