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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/GNU Octave source code is available for download at www.cambridge.org/sarkka, promoting
hands-on work with the methods.
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From reader reviews:

Arthur Walker:

Inside other case, little folks like to read book Bayesian Filtering and Smoothing (Institute of Mathematical
Statistics Textbooks). You can choose the best book if you want reading a book. Providing we know about
how is important a book Bayesian Filtering and Smoothing (Institute of Mathematical Statistics Textbooks).
You can add expertise and of course you can around the world by a book. Absolutely right, simply because
from book you can learn everything! From your country until eventually foreign or abroad you will be
known. About simple issue until wonderful thing you could know that. In this era, we can easily open a book
or searching by internet system. It is called e-book. You should use it when you feel bored to go to the
library. Let's go through.

Allen Brown:

The reserve with title Bayesian Filtering and Smoothing (Institute of Mathematical Statistics Textbooks)
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 know-how the information that exist in this reserve represented the condition of the
world currently. That is important to yo7u to find out how the improvement of the world. That book will
bring you with new era of the glowbal growth. You can read the e-book on the smart phone, so you can read
the item anywhere you want.

Linda Hupp:

A lot of reserve has printed but it takes a different approach. You can get it by world wide web on social
media. You can choose the most effective book for you, science, comic, novel, or whatever by searching
from it. It is referred to as of book Bayesian Filtering and Smoothing (Institute of Mathematical Statistics
Textbooks). You'll be able to your knowledge by it. Without departing the printed book, it could possibly
add your knowledge and make anyone happier to read. It is most important that, you must aware about
reserve. It can bring you from one destination for a other place.

Erin Chretien:

Some individuals said that they feel fed up when they reading a publication. They are directly felt that when
they get a half areas of the book. You can choose the particular book Bayesian Filtering and Smoothing
(Institute of Mathematical Statistics Textbooks) to make your personal reading is interesting. Your current
skill of reading skill is developing when you just like reading. Try to choose very simple book to make you
enjoy to study it and mingle the opinion about book and studying especially. It is to be first opinion for you
to like to start a book and study it. Beside that the reserve Bayesian Filtering and Smoothing (Institute of
Mathematical Statistics Textbooks) can to be a newly purchased friend when you're really feel alone and
confuse in what must you're doing of their time.
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