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Filtering and system identification are powerful techniques for building models of complex systems. This
2007 book discusses the design of reliable numerical methods to retrieve missing information in models
derived using these techniques. Emphasis is on the least squares approach as applied to the linear state-space
model, and problems of increasing complexity are analyzed and solved within this framework, starting with
the Kalman filter and concluding with the estimation of a full model, noise statistics and state estimator
directly from the data. Key background topics, including linear matrix algebra and linear system theory, are
covered, followed by different estimation and identification methods in the state-space model. With end-of-
chapter exercises, MATLAB simulations and numerous illustrations, this book will appeal to graduate
students and researchers in electrical, mechanical and aerospace engineering. It is also useful for
practitioners. Additional resources for this title, including solutions for instructors, are available online at
www.cambridge.org/9780521875127.
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From reader reviews:

Nathan Jackson:

Book will be written, printed, or outlined for everything. You can know everything you want by a e-book.
Book has a different type. To be sure that book is important point to bring us around the world. Alongside
that you can your reading talent was fluently. A book Filtering and System Identification: A Least Squares
Approach will make you to possibly be smarter. You can feel considerably more confidence if you can know
about every thing. But some of you think which open or reading a new book make you bored. It is far from
make you fun. Why they may be thought like that? Have you trying to find best book or ideal book with
you?

Myrtle Brown:

This Filtering and System Identification: A Least Squares Approach book is absolutely not ordinary book,
you have it then the world is in your hands. The benefit you get by reading this book is actually information
inside this publication incredible fresh, you will get facts which is getting deeper a person read a lot of
information you will get. That Filtering and System Identification: A Least Squares Approach without we
realize teach the one who reading through it become critical in imagining and analyzing. Don't end up being
worry Filtering and System Identification: A Least Squares Approach can bring if you are and not make your
bag space or bookshelves' turn into full because you can have it inside your lovely laptop even telephone.
This Filtering and System Identification: A Least Squares Approach having very good arrangement in word
as well as layout, so you will not sense uninterested in reading.

Francis Pilkington:

Reading a reserve tends to be new life style in this era globalization. With examining you can get a lot of
information that may give you benefit in your life. With book everyone in this world can certainly share their
idea. Textbooks can also inspire a lot of people. A lot of author can inspire their particular reader with their
story or perhaps their experience. Not only the story that share in the publications. But also they write about
the information about something that you need case in point. How to get the good score toefl, or how to
teach your sons or daughters, there are many kinds of book which exist now. The authors on this planet
always try to improve their expertise in writing, they also doing some exploration before they write with
their book. One of them is this Filtering and System Identification: A Least Squares Approach.

Iva Simmon:

The book Filtering and System Identification: A Least Squares Approach has a lot associated with on it. So
when you make sure to read this book you can get a lot of help. The book was compiled by the very famous
author. The writer makes some research prior to write this book. This specific book very easy to read you
may get the point easily after reading this book.
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