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Dover Publications Inc., United States, 2007. Paperback. Condition: New. Language: English . Brand
New Book. This unified treatment of linear and nonlinear filtering theory presents material
previously available only in journals, and in terms accessible to engineering students. Its sole
prerequisites are advanced calculus, the theory of ordinary differential equations, and matrix
analysis. Although theory is emphasized, the text discusses numerous practical applications as well.
Taking the state-space approach to filtering, this text models dynamical systems by finite-
dimensional Markov processes, outputs of stochastic difference, and differential equations. Starting
with background material on probability theory and stochastic processes, the author introduces
and defines the problems of filtering, prediction, and smoothing. He presents the mathematical
solutions to nonlinear filtering problems, and he specializes the nonlinear theory to linear problems.
The final chapters deal with applications, addressing the development of approximate nonlinear
filters, and presenting a critical analysis of their performance.
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A top quality pdf and also the font applied was fascinating to read. It can be full of knowledge and wisdom | am effortlessly could possibly get a delight of

studying a created ebook.
-- Oceane Stanton DVM

Excellent eBook and valuable one. It normally will not price too much. Your daily life span is going to be change once you comprehensive reading this

ebook.
-- Ezra Bergstrom
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