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Condition: New. Publisher/Verlag: Springer, 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
enlarged 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
software 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 undergraduate or Masters students who wish to obtain a grounding 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...
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Reviews

Extensive guideline! Its this sort of excellent read. it had been writtern quite properly and helpful. You can expect to like just how the writer create this
book.
-- Mr. Gustave Gerhold

This book will never be straightforward to start on reading through but quite enjoyable to learn. Better then never, though i am quite late in start reading
this one. Your lifestyle span will probably be convert once you complete reading this publication.
-- Dr. Kadin Hane DVM
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