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A Measure Theoretical Approach to Quantum Stochastic Processes (Lecture Notes in Physics) (Volume 878)Springer, 2013

	This monograph takes as starting point that abstract quantum stochastic processes can be understood as a quantum field theory in one space and in one time coordinate. As a result it is appropriate to represent operators as power series of creation and annihilation operators in normal-ordered form, which can be achieved using classical measure...
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GARCH Models: Structure, Statistical Inference and Financial ApplicationsJohn Wiley & Sons, 2019

	
		Provides a comprehensive and updated study of GARCH models and their applications in finance, covering new developments in the discipline

	
		This book provides a comprehensive and systematic approach to understanding GARCH time series models and their applications whilst presenting the most advanced results...
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Filtering, Control and Fault Detection with Randomly Occurring Incomplete InformationJohn Wiley & Sons, 2013

	In the context of systems and control, incomplete information refers to a dynamical system in which knowledge about the system states is limited due to the difficulties in modelling complexity in a quantitative way. The well-known types of incomplete information include parameter uncertainties and norm-bounded nonlinearities. Recently, in...
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A Rapid Introduction to Adaptive Filtering (SpringerBriefs in Electrical and Computer Engineering)Springer, 2012

	In this book, the authors provide insights into the basics of adaptive filtering, which are particularly useful for students taking their first steps into this field. They start by studying the problem of minimum mean-square-error filtering, i.e. Wiener filtering. Then, they analyze iterative methods for solving the optimization problem, e.g....
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Numerical Methods for Chemical Engineering: Applications in MATLABCambridge University Press, 2006

	Suitable for a first year graduate course, this textbook unites the applications of numerical mathematics and scientific computing to the practice of chemical engineering. Written in a pedagogic style, the book describes basic linear and nonlinear algebric systems all the way through to stochastic methods, Bayesian statistics and parameter...
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Advances in Dynamic Games: Theory, Applications, and Numerical MethodsBirkhauser, 2013

	This contributed volume focuses on aspects of dynamic game theory including differential games, evolutionary games, and stochastic games. It covers theoretical developments, algorithmic methods, and applications to fields as varied as mathematical biology, environmental management, economics, engineering, guidance and control, and social...
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Malliavin Calculus for Lévy Processes with Applications to Finance (Universitext)Springer, 2008
There are already several excellent books on Malliavin calculus. However, most of them deal only with the theory of Malliavin calculus for Brownian motion, with [35] as an honorable exception. Moreover, most of them discuss only the application to regularity results for solutions of SDEs, as this was the original motivation when Paul Malliavin...
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Generalizations of Cyclostationary Signal Processing: Spectral Analysis and ApplicationsJohn Wiley & Sons, 2012

	The relative motion between the transmitter and the receiver modifies the nonstationarity properties of the transmitted signal. In particular, the almost-cyclostationarity property exhibited by almost all modulated signals adopted in communications, radar, sonar, and telemetry can be transformed into more general kinds of nonstationarity. A...
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Linear Systems Control: Deterministic and Stochastic MethodsSpringer, 2008
Control engineering is a multidisciplinary subject which is critical to the operation of modern technology and which is nearly invisible in daily life. From atomic force microscopes, through PC disk drives and drive-by-wire engine controls to Boeing 747’s and to space shuttles, multivariable controls underlie many of a the devices which are...
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Chaotic Modelling and Simulation: Analysis of Chaotic Models, Attractors and FormsCRC Press, 2008
Chaotic Modelling and Simulation: Analysis of Chaotic Models, Attractors and Forms presents the main models developed by pioneers of chaos theory, along with new extensions and variations of these models. Using more than 500 graphs and illustrations, the authors show how to design, estimate, and test an array of models....
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Simulating Ecol Evolution Systems CCambridge University Press, 2000

	Computer simulations are a powerful tool for understanding ecological and evolutionary systems. Simulating Ecological and Evolutionary Systems in C models a diverse range of biological processes and systems, including competition, foraging, predation, mating systems, and life-history optimization, by simulating large collections of interacting...
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Detection Algorithms for Wireless Communications: With Applications to Wired and Storage SystemsJohn Wiley & Sons, 2004
Wireless communications will play a major role in future communication systems. In fact, the need of wireless access to the Internet will become increasingly important, and novel network communication paradigms, such as ad-hoc wireless networks or integrated mobile/satellite systems, will be developed in the near future. Detection algorithms...
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