Cambridge University Press

978-0-521-80044-0 - Nonlinear and Nonstationary Signal Processing
Edited by W. J. Fitzgerald, Richard L. Smith, A. T. Walden and Peter Young
Table of Contents

More information

CONTENTS

(870751710108 e7 x-SR AU vii

917 470 11 L L) + AN PP ix

1. Bayesian Computational Approaches to Model Selection

C. Andrieu, A. Doucet, W.J. Fitzgerald and J.-M. Pérez ................ 1
2. Sequential Analysis of Nonlinear Dynamic Systems using Particles and
Mixtures

Neil Gordon, Alan Marrs and David Salmond  ..............c.cooiiiit, 42

3. Stochastic, Dynamic Modelling and Signal Processing: Time Variable and
State Dependent Parameter Estimation
Peter Young ..ot i e e 74

4. The Use of Generalised Likelihood Measures for Uncertainty Estimation
in High-Order Models of Environmental Systems
Keith Beven, Jim Freer, Barry Hankin and Karsten Schulz ............ 115

5. Spatial Statistics in Environmental Science
Richard L. Smith ... ettt e et 152

6. Useful Lies: Dynamics from Data
ALSEAIT MEES o e ettt e e e 184

7. A Modelling Framework for the Prices and Times of Trades made on the
New York Stock Exchange

Tina Hviid Rydberg and Neil Shephard .......... ...t 217
8. The Sample Autocorrelations of Financial Time Series Models

Richard A. Davis and Thomas Mikosch ...........c..ciiiiiiiiiiiiinns 247
9. The Many Roads to Time-Frequency

Patrick FIandrin .. ..ottt ettt ettt 275
10. Multiple Window Time-Varying Spectrum Estimation

Metin Bayram and Richard Baraniuk ............cciiiiiiiiiiiiiiin., 292

11. Multitaper Analysis of Nonstationary and Nonlinear Time Series Data
David J. TROMSOT <o ettt e ettt iaaeas 317

12. Signal and Image Denoising via Wavelet Thresholding: Orthogonal and
Biorthogonal, Scalar and Multiple Wavelet Transforms

Vasily Strela and Andrew Walden ...t 395
13. Wavestrapping Time Series: Adaptive Wavelet-Based Bootstrapping
D.B. Percival, S. Sardy and A.C. Davison ................cooiiiiiinn, 442

© Cambridge University Press www.cambridge.org



http://www.cambridge.org/0521800447
http://www.cambridge.org
http://www.cambridge.org

