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The Model-Free Prediction Principle expounded upon in this monograph is based on the simple notion of
transforming a complex dataset to one that is easier to work with, e.g., i.i.d. or Gaussian. Assuch, it restores
the emphasis on observable quantities, i.e., current and future data, as opposed to unobservable model
parameters and estimates thereof, and yields optimal predictors in diverse settings such as regression and
time series. Furthermore, the Model-Free Bootstrap takes us beyond point prediction in order to construct
frequentist prediction intervals without resort to unrealistic assumptions such as normality.

Prediction has been traditionally approached via a model-based paradigm, i.e., (a) fit amodel to the data at
hand, and (b) use the fitted model to extrapolate/predict future data. Due to both mathematical and
computational constraints, 20th century statistical practice focused mostly on parametric models.
Fortunately, with the advent of widely accessible powerful computing in the late 1970s, computer-intensive
methods such as the bootstrap and cross-validation freed practitioners from the limitations of parametric
models, and paved the way towards the “big data era of the 21st century. Nonetheless, there is afurther step
one may take, i.e., going beyond even nonparametric models; thisis where the Model-Free Prediction
Principleis useful.

Interestingly, being able to predict aresponse variable Y associated with aregressor variable X taking on any
possible value seems to inadvertently also achieve the main goal of modeling, i.e., trying to describe how Y
depends on X. Hence, as prediction can be treated as a by-product of model-fitting, key estimation problems
can be addressed as a by-product of being able to perform prediction. In other words, a practitioner can use
Model-Free Prediction ideas in order to additionally obtain point estimates and confidence intervals for
relevant parameters leading to an alternative, transformation-based approach to statistical inference.
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From reader reviews:
Virgil Arriola:

Information is provisions for folks to get better life, information today can get by anyone with everywhere.
The information can be a expertise or any news even an issue. What people must be consider when those
information which isinside former life are difficult to be find than now could be taking seriously which one
is appropriate to believe or which one the particular resource are convinced. If you have the unstable
resource then you have it as your main information we will see huge disadvantage for you. All of those
possibilities will not happen inside you if you take Model-Free Prediction and Regression: A
Transformation-Based Approach to Inference (Frontiersin Probability and the Statistical Sciences) as your
daily resource information.

Stacy Knarr:

Don't be worry when you are afraid that this book will probably filled the space in your house, you will get it
in e-book technique, more simple and reachable. This particular Model-Free Prediction and Regression: A
Transformation-Based Approach to Inference (Frontiersin Probability and the Statistical Sciences) can give
you alot of buddies because by you checking out this one book you have point that they don't and make
anyone more like an interesting person. That book can be one of a step for you to get success. This book
offer you information that perhaps your friend doesn't recognize, by knowing more than additional make you
to be great men and women. So , why hesitate? Let us have Model-Free Prediction and Regression: A
Transformation-Based Approach to Inference (Frontiers in Probability and the Statistical Sciences).

Alice Winfidld:

Do you like reading a e-book? Confuse to looking for your best book? Or your book had been rare? Why so
many concern for the book? But virtually any people fedl that they enjoy for reading. Some people likes
studying, not only science book but in addition novel and Model-Free Prediction and Regression: A
Transformation-Based Approach to Inference (Frontiers in Probability and the Statistical Sciences) aswell as
others sources were given expertise for you. After you know how the great a book, you feel wish to read
more and more. Science publication was created for teacher or perhaps students especially. Those guides are
helping them to increase their knowledge. In some other case, beside science reserve, any other book likes
Model-Free Prediction and Regression: A Transformation-Based Approach to Inference (Frontiersin
Probability and the Statistical Sciences) to make your spare time alot more colorful. Many types of book like
this one.

Rita Beatty:

A lot of book has printed but it takes a different approach. Y ou can get it by net on social media. Y ou can
choose the best book for you, science, amusing, novel, or whatever through searching from it. It isidentified
as of book Model-Free Prediction and Regression: A Transformation-Based A pproach to Inference



(Frontiersin Probability and the Statistical Sciences). You'll be able to your knowledge by it. Without
leaving the printed book, it could add your knowledge and make anyone happier to read. It is most critical
that, you must aware about book. It can bring you from one destination to other place.
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