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The problem of detecting abrupt changes in the behavior of an observed signal or time series arises in a
variety of fields, including climate modeling, finance, image analysis, and security. Quickest detection refers
to real-time detection of such changes as quickly as possible after they occur. Using the framework of
optimal stopping theory, this book describes the fundamentals underpinning the field, providing the
background necessary to design, analyze, and understand quickest detection algorithms. For the first time the
authors bring together results which were previously scattered across disparate disciplines, and provide a
unified treatment of several different approaches to the quickest detection problem. This book is essential
reading for anyone who wants to understand the basic statistical procedures for change detection from a
fundamental viewpoint, and for those interested in theoretical questions of change detection. It is ideal for
graduate students and researchers of engineering, statistics, economics, and finance.
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From reader reviews:

Jessie Henricks:

This Quickest Detection book is simply not ordinary book, you have it then the world is in your hands. The
benefit you will get by reading this book will be information inside this guide incredible fresh, you will get
details which is getting deeper a person read a lot of information you will get. This Quickest Detection
without we understand teach the one who examining it become critical in pondering and analyzing. Don't
always be worry Quickest Detection can bring once you are and not make your tote space or bookshelves'
turn into full because you can have it within your lovely laptop even cellphone. This Quickest Detection
having excellent arrangement in word along with layout, so you will not really feel uninterested in reading.

Marsha Young:

Here thing why that Quickest Detection are different and trustworthy to be yours. First of all reading through
a book is good nevertheless it depends in the content of computer which is the content is as tasty as food or
not. Quickest Detection giving you information deeper including different ways, you can find any guide out
there but there is no publication that similar with Quickest Detection. It gives you thrill reading journey, its
open up your current eyes about the thing that happened in the world which is might be can be happened
around you. You can actually bring everywhere like in recreation area, café, or even in your technique home
by train. Should you be having difficulties in bringing the paper book maybe the form of Quickest Detection
in e-book can be your option.

Kay Davidson:

A lot of guide has printed but it differs. You can get it by online on social media. You can choose the most
beneficial book for you, science, amusing, novel, or whatever by means of searching from it. It is called of
book Quickest Detection. You'll be able to your knowledge by it. Without departing the printed book, it can
add your knowledge and make an individual happier to read. It is most significant that, you must aware about
book. It can bring you from one place to other place.

David Moore:

Many people said that they feel uninterested when they reading a book. They are directly felt the item when
they get a half areas of the book. You can choose the particular book Quickest Detection to make your own
personal reading is interesting. Your own skill of reading ability is developing when you including reading.
Try to choose very simple book to make you enjoy to learn it and mingle the idea about book and looking at
especially. It is to be initially opinion for you to like to open up a book and go through it. Beside that the
publication Quickest Detection can to be your brand new friend when you're experience alone and confuse in
doing what must you're doing of these time.
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