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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. As such, it restores the emphasis on observable
guantities, i.e., current and future data, as opposed to unobservable model
parameters and estimates thereof, and yields optimal predictorsin 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, thereis a further step
one may take, i.e., going beyond even nonparametric models; thisis where the
Model-Free Prediction Principle is useful.

Interestingly, being able to predict aresponse variable Y associated with a
regressor 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 ideasin
order to additionally obtain point estimates and confidence intervals for relevant
parameters leading to an aternative, transformation-based approach to statistical
inference.
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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. As such, 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 viaa 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 a further step
one may take, i.e., going beyond even nonparametric models; this is where the Model-Free Prediction
Principle is 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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Editorial Review
From the Back Cover

The Model-Free Prediction Principle expounded upon in this monograph is based on the simple notion of
transforming a complex dataset to one that iseasier to work with, e.g., i.i.d. or Gaussian. As such, 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 predictorsin 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; this is 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 goa 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 |eading to an alternative, transformation-based approach to
statistical inference.
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Users Review
From reader reviews:
PriscillaMcCreary:

What do you concentrate on book? It is just for students because they are till students or thisfor al people
in the world, what best subject for that? Merely you can be answered for that issue above. Every person has
various personality and hobby for each and every other. Don't to be compelled someone or something that
they don't desire do that. Y ou must know how great and important the book Model-Free Prediction and
Regression: A Transformation-Based A pproach to Inference (Frontiers in Probability and the Statistical
Sciences). All type of book are you able to see on many sources. Y ou can look for the internet solutions or
other social media.

Herbert Turley:

Reading can called brain hangout, why? Because if you find yourself reading a book particularly book
entitled Model-Free Prediction and Regression: A Transformation-Based Approach to Inference (Frontiersin
Probability and the Statistical Sciences) your mind will drift away trough every dimension, wandering in
every single aspect that maybe unfamiliar for but surely can become your mind friends. Imaging each word
written in a guide then become one form conclusion and explanation this maybe you never get ahead of. The
Model-Free Prediction and Regression: A Transformation-Based Approach to Inference (Frontiersin
Probability and the Statistical Sciences) giving you a different experience more than blown away your mind
but also giving you useful information for your better life in this era. So now let us present to you the
relaxing pattern is your body and mind will likely be pleased when you are finished looking at it, like
winning acasino game. Do you want to try this extraordinary wasting spare time activity?

JaimeFriend:

With this erawhich is the greater man or who has ability to do something more are more valuabl e than other.
Do you want to become considered one of it? It isjust simple method to have that. What you arerelated is
just spending your time not very much but quite enough to have alook at some books. One of the booksin
the top collection in your reading list is usually Model-Free Prediction and Regression: A Transformation-
Based Approach to Inference (Frontiers in Probability and the Statistical Sciences). This book which can be
qualified as The Hungry Hills can get you closer in becoming precious person. By looking upwards and
review this book you can get many advantages.

Samantha Smith:

What is your hobby? Have you heard that question when you got scholars? We believe that that question was
given by teacher for their students. Many kinds of hobby, Everybody has different hobby. So you know that
little person similar to reading or as examining become their hobby. Y ou need to understand that reading is
very important as well as book as to be the thing. Book isimportant thing to increase you knowledge, except
your teacher or lecturer. Y ou find good news or update in relation to something by book. Amount types of
books that can you choose to use be your object. One of them is actually Model-Free Prediction and
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