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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:

Alyssa Cox:

The book Applied Optimal Estimation can give more knowledge and information about everything you want.
Exactly why must we leave the best thing like a book Applied Optimal Estimation? Several of you have a
different opinion about publication. But one aim that book can give many info for us. It is absolutely
appropriate. Right now, try to closer using your book. Knowledge or facts that you take for that, you are able
to give for each other; you can share all of these. Book Applied Optimal Estimation has simple shape
however, you know: it has great and massive function for you. You can look the enormous world by open
and read a publication. So it is very wonderful.

Cinthia Beltran:

Playing with family within a park, coming to see the coastal world or hanging out with close friends is thing
that usually you may have done when you have spare time, in that case why you don't try matter that really
opposite from that. 1 activity that make you not sense tired but still relaxing, trilling like on roller coaster you
have been ride on and with addition details. Even you love Applied Optimal Estimation, you may enjoy both.
It is great combination right, you still want to miss it? What kind of hang type is it? Oh occur its mind
hangout guys. What? Still don't get it, oh come on its referred to as reading friends.

Michael Brown:

Publication is one of source of understanding. We can add our know-how from it. Not only for students but
also native or citizen have to have book to know the change information of year in order to year. As we
know those textbooks have many advantages. Beside many of us add our knowledge, can bring us to around
the world. By book Applied Optimal Estimation we can get more advantage. Don't someone to be creative
people? To be creative person must want to read a book. Just choose the best book that suited with your aim.
Don't become doubt to change your life by this book Applied Optimal Estimation. You can more attractive
than now.

Francis Lopez:

Reading a book make you to get more knowledge from this. You can take knowledge and information from
the book. Book is prepared or printed or descriptive from each source this filled update of news. In this
particular modern era like at this point, many ways to get information are available for a person. From media
social like newspaper, magazines, science book, encyclopedia, reference book, novel and comic. You can
add your understanding by that book. Isn't it time to spend your spare time to spread out your book? Or just
looking for the Applied Optimal Estimation when you essential it?
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