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This book provides an introductory, yet comprehensive, treatment of both Wiener and Kalman filtering,
along with a development of least-squares estimation, maximum likelihood estimation, and maximum a
posteriori estimation based on discrete-time measurements. A good deal of emphasis is placed in the text on
showing how these different approaches to estimation fit together to form a systematic development of
optimal estimation. Included in the text is a chapter on nonlinear filtering, focusing on the extended Kalman
filter (EKF) and a new measurement update that uses the Levenburg-Marquardt algorithm to obtain more
accurate results in comparison to the EKF measurement update. Applications of nonlinear filtering are also
considered, including the identification of nonlinear systems modeled by neural networks, FM demodulation,
target tracking based on polar-coordinate measurements, and multiple target tracking.
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From reader reviews:

Amber Orlowski:

This Introduction to Optimal Estimation (Advanced Textbooks in Control and Signal Processing) book is
absolutely not ordinary book, you have it then the world is in your hands. The benefit you receive by reading
this book is definitely information inside this guide incredible fresh, you will get data which is getting deeper
an individual read a lot of information you will get. This kind of Introduction to Optimal Estimation
(Advanced Textbooks in Control and Signal Processing) without we realize teach the one who reading it
become critical in contemplating and analyzing. Don't become worry Introduction to Optimal Estimation
(Advanced Textbooks in Control and Signal Processing) can bring whenever you are and not make your tote
space or bookshelves' become full because you can have it inside your lovely laptop even mobile phone. This
Introduction to Optimal Estimation (Advanced Textbooks in Control and Signal Processing) having great
arrangement in word and also layout, so you will not truly feel uninterested in reading.

Jeffrey Richard:

The publication with title Introduction to Optimal Estimation (Advanced Textbooks in Control and Signal
Processing) has lot of information that you can understand it. You can get a lot of profit after read this book.
This book exist new know-how the information that exist in this reserve represented the condition of the
world currently. That is important to yo7u to be aware of how the improvement of the world. This specific
book will bring you in new era of the glowbal growth. You can read the e-book on the smart phone, so you
can read this anywhere you want.

Andrew Garcia:

This Introduction to Optimal Estimation (Advanced Textbooks in Control and Signal Processing) is great
publication for you because the content that is full of information for you who always deal with world and
also have to make decision every minute. This book reveal it information accurately using great coordinate
word or we can state no rambling sentences within it. So if you are read that hurriedly you can have whole
information in it. Doesn't mean it only offers you straight forward sentences but tricky core information with
wonderful delivering sentences. Having Introduction to Optimal Estimation (Advanced Textbooks in Control
and Signal Processing) in your hand like obtaining the world in your arm, details in it is not ridiculous 1. We
can say that no e-book that offer you world in ten or fifteen tiny right but this book already do that. So , this
is certainly good reading book. Hey there Mr. and Mrs. occupied do you still doubt that will?

Glenda Rizzo:

You may spend your free time to see this book this e-book. This Introduction to Optimal Estimation
(Advanced Textbooks in Control and Signal Processing) is simple bringing you can read it in the playground,
in the beach, train in addition to soon. If you did not include much space to bring the actual printed book,
you can buy the actual e-book. It is make you much easier to read it. You can save the actual book in your



smart phone. Thus there are a lot of benefits that you will get when you buy this book.
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