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Filtering and smoothing methods are used to produce an accurate estimate of the state of a time-varying
system based on multiple observational inputs (data). Interest in these methods has exploded in recent years,
with numerous applications emerging in fields such as navigation, aerospace engineering,
telecommunications and medicine. This compact, informal introduction for graduate students and advanced
undergraduates presents the current state-of-the-art filtering and smoothing methods in a unified Bayesian
framework. Readers learn what non-linear Kalman filters and particle filters are, how they are related, and
their relative advantages and disadvantages. They also discover how state-of-the-art Bayesian parameter
estimation methods can be combined with state-of-the-art filtering and smoothing algorithms. The book's
practical and algorithmic approach assumes only modest mathematical prerequisites. Examples include
Matlab computations, and the numerous end-of-chapter exercises include computational assignments. Matlab
code is available for download at www.cambridge.org/sarkka, promoting hands-on work with the methods.
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From reader reviews:

Charles Payne:

Reading a e-book tends to be new life style on this era globalization. With reading you can get a lot of
information that can give you benefit in your life. Along with book everyone in this world can share their
idea. Ebooks can also inspire a lot of people. A lot of author can inspire all their reader with their story as
well as their experience. Not only the storyplot that share in the ebooks. But also they write about the
knowledge about something that you need case in point. How to get the good score toefl, or how to teach
your children, there are many kinds of book that you can get now. The authors these days always try to
improve their talent in writing, they also doing some research before they write to the book. One of them is
this Bayesian Filtering and Smoothing (Institute of Mathematical Statistics Textbooks, 3).

Karen Martinez:

The reserve with title Bayesian Filtering and Smoothing (Institute of Mathematical Statistics Textbooks, 3)
posesses a lot of information that you can discover it. You can get a lot of advantage after read this book.
This book exist new knowledge the information that exist in this book represented the condition of the world
at this point. That is important to yo7u to learn how the improvement of the world. This kind of book will
bring you throughout new era of the the positive effect. You can read the e-book on your smart phone, so
you can read this anywhere you want.

Richard Vaccaro:

Your reading sixth sense will not betray you actually, why because this Bayesian Filtering and Smoothing
(Institute of Mathematical Statistics Textbooks, 3) reserve written by well-known writer who knows well
how to make book that may be understand by anyone who all read the book. Written throughout good
manner for you, leaking every ideas and composing skill only for eliminate your own personal hunger then
you still doubt Bayesian Filtering and Smoothing (Institute of Mathematical Statistics Textbooks, 3) as good
book not merely by the cover but also with the content. This is one guide that can break don't evaluate book
by its include, so do you still needing an additional sixth sense to pick this!? Oh come on your reading sixth
sense already alerted you so why you have to listening to an additional sixth sense.

Emmett Willett:

As we know that book is very important thing to add our knowledge for everything. By a e-book we can
know everything you want. A book is a group of written, printed, illustrated or even blank sheet. Every year
was exactly added. This e-book Bayesian Filtering and Smoothing (Institute of Mathematical Statistics
Textbooks, 3) was filled with regards to science. Spend your time to add your knowledge about your
technology competence. Some people has various feel when they reading any book. If you know how big
advantage of a book, you can experience enjoy to read a reserve. In the modern era like currently, many
ways to get book which you wanted.
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