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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:

Ruben Hardy:

Book is to be different for every single grade. Book for children until finally adult are different content. As it
is known to us that book is very important for people. The book Filtering and System Identification: A Least
Squares Approach has been making you to know about other knowledge and of course you can take more
information. It is extremely advantages for you. The book Filtering and System Identification: A Least
Squares Approach is not only giving you a lot more new information but also to get your friend when you
truly feel bored. You can spend your own personal spend time to read your book. Try to make relationship
while using book Filtering and System Identification: A Least Squares Approach. You never sense lose out
for everything in case you read some books.

Roger Waldrop:

Now a day those who Living in the era everywhere everything reachable by talk with the internet and the
resources included can be true or not require people to be aware of each facts they get. How many people to
be smart in receiving any information nowadays? Of course the answer is reading a book. Examining a book
can help individuals out of this uncertainty Information specially this Filtering and System Identification: A
Least Squares Approach book since this book offers you rich details and knowledge. Of course the
knowledge in this book hundred % guarantees there is no doubt in it you probably know this.

Robert Younger:

This Filtering and System Identification: A Least Squares Approach are usually reliable for you who want to
certainly be a successful person, why. The reason of this Filtering and System Identification: A Least
Squares Approach can be one of several great books you must have is usually giving you more than just
simple reading food but feed an individual with information that possibly will shock your before knowledge.
This book is definitely handy, you can bring it everywhere you go and whenever your conditions in e-book
and printed types. Beside that this Filtering and System Identification: A Least Squares Approach giving you
an enormous of experience including rich vocabulary, giving you tryout of critical thinking that we all know
it useful in your day activity. So , let's have it and luxuriate in reading.

Tammie Jackson:

Why? Because this Filtering and System Identification: A Least Squares Approach is an unordinary book
that the inside of the guide waiting for you to snap this but latter it will shock you with the secret that inside.
Reading this book alongside it was fantastic author who else write the book in such wonderful way makes
the content interior easier to understand, entertaining way but still convey the meaning entirely. So , it is
good for you because of not hesitating having this ever again or you going to regret it. This book will give
you a lot of gains than the other book have such as help improving your skill and your critical thinking way.
So , still want to hesitate having that book? If I had been you I will go to the e-book store hurriedly.
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