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Abstract

This book devided in two volumes. It consists of four parts. The first
part covers the fundamental theory of TSA (Time Series Analysis). It in-
cludes the relationship between TSA and system analysis, the engineering
significance of ARMA model, the characteristics of ARMA model in time
and frequency domains, the conversion between discrete and continuous
models. The second part covers the basic technique of TSA in engineering
application. It includes modelling approach of AR and ARMA models. The
third part covers some special topics about TSA application engineering. It
includes optimized forecasting and control, estimation of model parameters,
pattern recognition and fault diagnosis, surface topography evaluation. The
fourth part covers some in-depth subjects of TSA. It includes ARMAV
model of multivariable time series, models of non-stationary time series,
threshold auto-regressive model and bilinear model of nonlinear time series,
state model of time series as well as their applications to engineering prac-

tice.
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