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UNICAMPANIAVANO0027794
Niemeyer, Oscar
Oscar Niemeyer

511 p.:ill.; 27 cm

[Milano : Mondadori]
Trad. di L. Di Pietro, G. Rizzoni

720.981

Italiano
Materiale a stampa
Monografia

UNICAMPANIAVAN0264328
Aoki, Masanao
State Space Modeling of Time Series / Masanao Aoki

Berlin, : Springer, 1987

Xi, 315 p. ; 24 cm

62-XX - Statistics [MSC 2020]
93B30 - System identification [MSC 2020]

62M10 - Time series, auto-correlation, regression, etc. in statistics

(GARCH) [MSC 2020]
91B84 - Economic time series analysis [MSC 2020]

62M20 - Inference from stochastic processes and prediction; filtering

[MSC 2020]

93E12 - Identification in stochastic control theory [MSC 2020]
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