Bibliography

[1] B. Abraham and J. Ledolter. Statistical methods for forecasting. John Wiley, 1983.

[2] J.O. Berger. Statistical Decision Theory and Bayesian Analysis. Springer-Verlag, 1985.

[3] C. M. Bishop. Neural Networks for Pattern Recognition. Oxford University Press, Oxford, 1995.

[4] P. Bloomfield. Fourier Analysis of Time Series. An Introduction. John Wiley, 2000.

[5] M. Boas. Mathematical Methods in the Physical Sciences. Wiley, 1983. [6] G.E.P. Box and G.C. Tiao. Bayesian Inference in Statistical Analysis. John Wiley, 1992.

[7] P. Bratley, B. L. Fox, and E. L. Schrage. A Guide to Simulation. Springer, 1983. [8] G. Clifford Carter. Coherence and time delay estimation. Proceedings of the IEEE, 75(2):236–255, 1987.

[9] M.C. Casdagli and A.S. Weigend. Exploring the continuum between deterministic and stochastic modeling. In A.S. Weigend and N.A. Gershenfeld, editors, Time series prediction: forecasting the future and understanding the past, pages 347–366. Addison-Wesley, 1994.

[10] C. Chatfield. An Introduction to Multivariate Analysis. Chapman and Hall, 1991.

[11] C. Chatfield. The Analysis of Time Series: An Introduction. Chapman and Hall, 1996.

[12] T.M. Cover and J.A. Thomas. Elements of Information Theory. John Wiley, 1991.

[13] A.G. Darbyshire and D.S. Broomhead. Robust estimation of tangent maps and liapunov spectra. Physica D, 89:287, 1996. 175

[14] J.F.G. DeFreitas, M. Niranjan, and A.H. Gee. Hierarchical Bayesian-Kalman Models for Regularisation and ARD in Sequential Learning. Technical Report CUED/F-INFENG/TR 307, Department of Engineering, Cambridge University, 1998. Also avaiable from http://svr-www.eng.cam.ac.uk/ jfgf/publications.html.

[15] A.P. Dempster, N.M. Laird, and D.B. Rubin. Maximum likelihood from incomplete data via the EM algorithm. Journal of the Royal Statistical Society B, 39:1–38, 1977.

[16] J.P. Eckmann and D. Ruelle. Ergodic theory of chaos and strange attractors.

Rev. Mod. Phys., 57:617–656, 1985.

[17] B. Efron and R.J. Tibshirani. An introduction to the bootstrap. Chapman and Hall, 1993.

[18] J.B. Elsner and A.A. Tsonis. Singular Spectrum Analysis: A New Tool in Time Series Analysis. Plenum, 1996.

[19] M. Gell-Mann. What is complexity ? Complexity, 1(1), 1995.

[20] S. Geman, E. Bienenstock, and R. Doursat. Neural Networks and the Bias/Variance Dilemma. Neural Computation, 4:1–58, 1992.

[21] Z. Ghahramani. Learning Dynamic Bayesian Networks. In C.L. Giles and M. Gori, editors, Adaptive Processing of Temporal Information. Springer-Verlag, 1999.

[22] Z. Ghahramani and G.E. Hinton. Parameter Estimation for Linear Dynamical Systems. Technical Report CRG-TR-96-2, Department of Computer Science, University of Toronto, 1996. Also available from http://www.gatsby.ucl.ac.uk/ zoubin/papers.html.

[23] L. Glass and D.T. Kaplan. Complex dynamics in physiology and medicine. In A.S. Weigend and N.A. Gershenfeld, editors, Time series prediction: forecasting the future and understanding the past, pages 513–528. Addison-Wesley, 1994.

[24] P. Grassberger. An optimized box-assisted algorithm for fractal dimensions.

Phys. Lett. A, 113:235, 1990.

[25] G. Grimmett and D. Stirzaker. Probability and Random Processes. Oxford, 1982.

[26] G. Grimmett and D. Welsh. Probability, an Introduction. Oxford, 1985.

[27] S. Haykin. Adaptive Filter Theory, 3rd Edition. Prentice-Hall, 1996.

[28] A.H. Jazwinski. Adaptive Filtering. Automatica, 5:475–485, 1969.

[29] R.E. Kalman and R.S. Bucy. New results in linear filtering and prediction theory.

Transactions of ASME (Journal of Basic Engineering), 83D:95–108, 1961.

[30] H. Kantz and T. Schreiber. Nonlinear Time Series Analysis. Cambridge University Press, 1997.

[31] S.M. Kay and S.L. Marple. Spectrum analysis - a modern perspective. Proceedings of the IEEE, 69(11):1380–1419, 1981.

[32] D.G. Kleinbaum, L.L. Kupper, and K.E. Muller. Applied Regression Analysis and Other Multivariable Methods. PWS-Kent, Boston, 1988.

[33] P. M. Lee. Bayesian Statistics: An Introduction. Arnold, 2 edition, 1997.

[34] H. Lutkepohl. Introduction to Multiple Time Series Analysis. Springer Verlag, 1993.

[35] D.J.C. Mackay. Bayesian Interpolation. Neural computation, 4(3):415–447, 1992.

[36] D.J.C Mackay. Information Theory, Inference and Learning Algorithms.

Springer, 2000.

[37] J.R. Magnus and H. Neudecker. Matrix Differential Calculus with Applications in Statistics and Econometrics. John Wiley, 1997.

[38] S. Makeig and M. Inlow. Lapses in alertness: Coherence of fluctuations in performance and eeg spectrum. Electroencephalography and Clinical Neurophysiology, 86:23–35, 1993.

[39] S.L. Marple. Digital spectral analysis with applications. Prentice-Hall, 1987.

[40] R.J. Meinhold and N.D. Singpurwalla. Understanding the Kalman Filter. The American Statistician, 37(2):123–127, May 1983.

[41] T. Mullin. The Nature of Chaos. Oxford Science Publications, 1993.

[42] A. Neumaier and T. Schneider. Multivariate autoregressive and ornsteinuhlenbeck processes: Estimates for order, parameters, spectral information and confidence regions. Unknown, 1999.

[43] J.J.K. O’Ruaniaidh and W.J. Fitzgerald. Numerical Bayesian Methods Applied to Signal Processing. Springer, 1996.

[44] A. Papoulis. Probability, Random Variables, and Stochastic Processes. McGraw- Hill, 1991.

[45] J. Pardey, S. Roberts, and L. Tarassenko. A Review of Parametric Modelling Techniques for EEG Analysis. Med. Eng. Phys., 18(1):2–11, 1996.

[46] W.D. Penny and S.J. Roberts. Gaussian observation hidden Markov models for EEG analysis. Technical report, Department of Electrical and Electronic Engineering, Imperial College, 1998.

[47] S.M. Pincus. Approximate entropy as a measure of system complexity. Proc.

Natl. Acad. Sci., 88:2297–2301, 1991.

[48] F.J. Pineda and J.C. Sommerer. Estimating generalized dimensions and choosing time delays: A fast algorithm. In A.S. Weigend and N.A. Gershenfeld, editors, Time series prediction: forecasting the future and understanding the past, pages 367–386. Addison-Wesley, 1994.

[49] W. H. Press, S.A. Teukolsky, W.T. Vetterling, and B.V.P. Flannery. Numerical Recipes in C, second edition. Cambridge, 1992.

[50] M.B. Priestley. Spectral Analysis and Time Series Volume 1: Univariate Series.

Acadamic Press, 1981.

[51] J.G. Proakis and D.G. Manolakis. Digital Signal Processing: Principles, Algorithms and Applications. Prentice-Hall, 1996.

[52] I.A. Rezek and S.J. Roberts. Stochastic complexity measures for physiological signal analsyis. IEEE Transactions on Biomedical Engineering, 44(9), 1998.

[53] B. Ripley. Pattern Recognition and Neural Networks. Cambridge University Press, 1995.

[54] J. Rissannen. Complexity of models. In W.H. Zurek, editor, Complexity, Entropy and the Physics of Information, pages 117–125. Addison-Wesley, 1990.

[55] J.C. Shaw and D. Simpson. EEG Coherence: Caution and Cognition. British Psychological Society Quaterly, 30/31, 1997.

[56] R.H. Shumway and D.S. Stoffer. An approach to time series smoothing and forecasting using the EM algorithm. Journal of Time Series Analysis, 3(4):253– 264, 1982.

[57] D. W. Skagen. Estimation of Running Frequency Spectra Using a Kalman Filter Algorithm. Journal of Biomedical Engineering, 10:275–279, May 1988.

[58] G. Strang. Linear algebra and its applications. Harcourt Brace, 1988. [59] P. R. Tadikamalla. Random sampling from the exponential power distribution.

Journal of the American Statistical Association, 75:683–686, 1980. [60] M. E. Tipping and C. M. Bishop. Probabilistic Principal Component Analysis.

Technical report, Neural Computing Research Group, Aston University, 1997. [61] M. E. Tipping and C. M. Bishop. Mixtures of Probabilistic Principal Component Analyzers. Neural Computation, 11(2):443–482, 1999.

[62] M. Wax and T. Kailath. Detection of Signals by Information Theoretic Criteria.

IEEE Trans. Acoustics, Speech and Signal Processing, ASSP-32:387–392, 1985. [63] A.S. Weigend and N.A. Gershenfeld. Time series prediction: forecasting the future and understanding the past. Addison-Wesley, 1994.

[64] S. Weisberg. Applied Linear Regression. John Wiley, 1980.