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Nonlinear System Identification: NARMAX Methods in the Time, Frequency, and Spatio-Temporal Domains
describes a comprehensive framework for the identification and analysis of nonlinear dynamic systems in the
time, frequency, and spatio-temporal domains. This book is written with an emphasis on making the
algorithms accessible so that they can be applied and used in practice.

Includes coverage of:

The NARMAX (nonlinear autoregressive moving average with exogenous inputs) model●

The orthogonal least squares algorithm that allows models to be built term by term where the error●

reduction ratio reveals the percentage contribution of each model term
Statistical and qualitative model validation methods that can be applied to any model class●

Generalised frequency response functions which provide significant insight into nonlinear behaviours●

A completely new class of filters that can move, split, spread, and focus energy●

The response spectrum map and the study of sub harmonic and severely nonlinear systems●

Algorithms that can track rapid time variation in both linear and nonlinear systems●

The important class of spatio-temporal systems that evolve over both space and time●

Many case study examples from modelling space weather, through identification of a model of the visual●

processing system of fruit flies, to tracking causality in EEG data are all included
to demonstrate how easily the methods can be applied in practice and to show the insight that the
algorithms reveal even for complex systems

NARMAX algorithms provide a fundamentally different approach to nonlinear system identification and
signal processing for nonlinear systems. NARMAX methods provide models that are transparent, which can
easily be analysed, and which can be used to solve real problems.

This book is intended for graduates, postgraduates and researchers in the sciences and engineering, and also
for users from other fields who have collected data and who wish to identify models to help to understand the
dynamics of their systems.
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From reader reviews:

Donald Howard:

Book is to be different for each grade. Book for children till adult are different content. As you may know
that book is very important usually. The book Nonlinear System Identification: NARMAX Methods in the
Time, Frequency, and Spatio-Temporal Domains has been making you to know about other know-how and
of course you can take more information. It is very advantages for you. The publication Nonlinear System
Identification: NARMAX Methods in the Time, Frequency, and Spatio-Temporal Domains is not only giving
you a lot more new information but also to become your friend when you experience bored. You can spend
your current spend time to read your e-book. Try to make relationship while using book Nonlinear System
Identification: NARMAX Methods in the Time, Frequency, and Spatio-Temporal Domains. You never feel
lose out for everything in the event you read some books.

Joanne Starks:

Spent a free time for you to be fun activity to perform! A lot of people spent their spare time with their
family, or their very own friends. Usually they carrying out activity like watching television, planning to
beach, or picnic inside the park. They actually doing same every week. Do you feel it? Will you something
different to fill your current free time/ holiday? Might be reading a book could be option to fill your no cost
time/ holiday. The first thing you will ask may be what kinds of book that you should read. If you want to
test look for book, may be the guide untitled Nonlinear System Identification: NARMAX Methods in the
Time, Frequency, and Spatio-Temporal Domains can be very good book to read. May be it can be best
activity to you.

Robert Hatch:

Does one one of the book lovers? If so, do you ever feeling doubt if you find yourself in the book store? Try
to pick one book that you find out the inside because don't judge book by its deal with may doesn't work the
following is difficult job because you are frightened that the inside maybe not seeing that fantastic as in the
outside look likes. Maybe you answer may be Nonlinear System Identification: NARMAX Methods in the
Time, Frequency, and Spatio-Temporal Domains why because the great cover that make you consider
concerning the content will not disappoint an individual. The inside or content is definitely fantastic as the
outside or even cover. Your reading sixth sense will directly direct you to pick up this book.

Amy Parr:

You can find this Nonlinear System Identification: NARMAX Methods in the Time, Frequency, and Spatio-
Temporal Domains by look at the bookstore or Mall. Just viewing or reviewing it could possibly to be your
solve issue if you get difficulties on your knowledge. Kinds of this book are various. Not only by simply
written or printed but can you enjoy this book by e-book. In the modern era similar to now, you just looking
because of your mobile phone and searching what your problem. Right now, choose your own personal ways



to get more information about your guide. It is most important to arrange yourself to make your knowledge
are still revise. Let's try to choose proper ways for you.
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