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This is the first book on the optimal estimation that places its major emphasis on practical applications,
treating the subject more from an engineering than a mathematical orientation. Even so, theoretical and
mathematical concepts are introduced and developed sufficiently to make the book a self-contained source of
instruction for readers without prior knowledge of the basic principles of the field. The work is the product of
the technical staff of the The Analytic Sciences Corporation (TASC), an organization whose success has
resulted largely from its applications of optimal estimation techniques to a wide variety of real situations
involving large-scale systemsArthur Gelb writes in the Foreword that "It is our intent throughout to provide a
simple and interesting picture of the central issues underlying modern estimation theory and practice.
Heuristic, rather than theoretically elegant, arguments are used extensively, with emphasis on physical
insights and key questions of practical importance."Numerous illustrative examples, many based on actual
applications, have been interspersed throughout the text to lead the student to a concrete understanding of the
theoretical material. The inclusion of problems with "built-in" answers at the end of each of the nine chapters
further enhances the self-study potential of the text.After a brief historical prelude, the book introduces the
mathematics underlying random process theory and state-space characterization of linear dynamic systems.
The theory and practice of optimal estimation is them presented, including filtering, smoothing, and
prediction. Both linear and non-linear systems, and continuous- and discrete-time cases, are covered in
considerable detail. New results are described concerning the application of covariance analysis to non-linear
systems and the connection between observers and optimal estimators. The final chapters treat such practical
and often pivotal issues as suboptimal structure, and computer loading considerations.This book is an
outgrowth of a course given by TASC at a number of US Government facilities. Virtually all of the members
of the TASC technical staff have, at one time and in one way or another, contributed to the material
contained in the work
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From reader reviews:

Richard Twombly:

Do you have favorite book? For those who have, what is your favorite's book? Reserve is very important
thing for us to find out everything in the world. Each book has different aim or perhaps goal; it means that
guide has different type. Some people feel enjoy to spend their time for you to read a book. These are
reading whatever they have because their hobby is definitely reading a book. Think about the person who
don't like examining a book? Sometime, man or woman feel need book when they found difficult problem or
perhaps exercise. Well, probably you should have this Applied Optimal Estimation.

Mark Vandyke:

Now a day people who Living in the era wherever everything reachable by connect to the internet and the
resources within it can be true or not involve people to be aware of each data they get. How a lot more to be
smart in obtaining any information nowadays? Of course the correct answer is reading a book. Studying a
book can help persons out of this uncertainty Information particularly this Applied Optimal Estimation book
because this book offers you rich facts and knowledge. Of course the details in this book hundred pct
guarantees there is no doubt in it you may already know.

Wesley Binns:

The particular book Applied Optimal Estimation has a lot of knowledge on it. So when you make sure to
read this book you can get a lot of advantage. The book was compiled by the very famous author. This
articles author makes some research before write this book. This book very easy to read you will get the
point easily after looking over this book.

Clarence Cavins:

Applied Optimal Estimation can be one of your basic books that are good idea. Many of us recommend that
straight away because this publication has good vocabulary that can increase your knowledge in vocabulary,
easy to understand, bit entertaining but still delivering the information. The copy writer giving his/her effort
to set every word into joy arrangement in writing Applied Optimal Estimation nevertheless doesn't forget the
main position, giving the reader the hottest and also based confirm resource facts that maybe you can be one
among it. This great information could drawn you into completely new stage of crucial imagining.
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