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Condition: New. Publisher/Verlag : Spring er, Berlin | An Introduction for the Student and Practitioner | This is a revised version of the 1984 book
of the same name but considerably modified and enlarg ed to accommodate the developments in recursive estimation and time series
analysis that have occurred over the last quarter century. Also over this time, the CAPTAIN Toolbox for recursive estimation and time series
analysis has been developed at Lancaster, for use in the Matlab TM soFware environment (see Appendix G). Consequently, the present version
of the book is able to exploit the many computational routines that are contained in this widely available Toolbox, as well as some of the other
routines in Matlab TM and its other toolboxes.The book is an introductory one on the topic of recursive estimation and it demonstrates how
this approach to estimation, in its various forms, can be an impressive aid to the modelling  of stochastic, dynamic systems. It is intended for
underg raduate or Masters students who wish to obtain a g rounding  in this subject; or for practitioners in industry who may have heard of
topics dealt with in this book and, while they want to know more about them, may have been deterred by the rather esoteric nature of some
books in this challeng ing  area of study. | Introduction.- Part I Recursive Estimation of Parameters in Linear Reg ression Models.- Recursive
Estimation: A Simple Tutorial Introduction.- Recursive Least Squares Estimation.- Recursive Estimation of Time Variable Parameters in
Reg ression Models.- Unobserved Component Models.- Part II Recursive Estimation of Parameters in Transfer Function Models.- Transfer
Function Models and the Limitations of Recursive Least Squares.- Optimal Identification and Estimation of Discrete-Time Transfer Function
Models.- Optimal Identification and Estimarization of Continuous-Time Transfer Function Models.- Identification of TF models in Closed-Loop.-
Real-Time Recursive Parameter Estimation.- Part III Other Topics.-...
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