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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:

Marcus Laws:

What do you think of book? It is just for students as they are still students or that for all people in the world,
what best subject for that? Merely you can be answered for that concern above. Every person has several
personality and hobby for every other. Don't to be forced someone or something that they don't need do that.
You must know how great and also important the book Bayesian Filtering and Smoothing (Institute of
Mathematical Statistics Textbooks). All type of book are you able to see on many methods. You can look for
the internet sources or other social media.

Dennis Sellers:

Can you one of the book lovers? If yes, do you ever feeling doubt if you find yourself in the book store? Aim
to pick one book that you never know the inside because don't determine book by its cover may doesn't work
this is difficult job because you are scared that the inside maybe not since fantastic as in the outside seem
likes. Maybe you answer is usually Bayesian Filtering and Smoothing (Institute of Mathematical Statistics
Textbooks) why because the excellent cover that make you consider in regards to the content will not
disappoint anyone. The inside or content is usually fantastic as the outside or perhaps cover. Your reading
6th sense will directly show you to pick up this book.

Irene Robertson:

In this period globalization it is important to someone to obtain information. The information will make
anyone to understand the condition of the world. The fitness of the world makes the information easier to
share. You can find a lot of recommendations to get information example: internet, newspapers, book, and
soon. You will observe that now, a lot of publisher this print many kinds of book. The actual book that
recommended for you is Bayesian Filtering and Smoothing (Institute of Mathematical Statistics Textbooks)
this e-book consist a lot of the information with the condition of this world now. This specific book was
represented how does the world has grown up. The language styles that writer require to explain it is easy to
understand. The particular writer made some analysis when he makes this book. That's why this book suited
all of you.

Jenna Quintana:

Don't be worry should you be afraid that this book will probably filled the space in your house, you might
have it in e-book means, more simple and reachable. That Bayesian Filtering and Smoothing (Institute of
Mathematical Statistics Textbooks) can give you a lot of pals because by you investigating this one book you
have factor that they don't and make you actually more like an interesting person. That book can be one of a
step for you to get success. This publication offer you information that might be your friend doesn't
recognize, by knowing more than various other make you to be great persons. So , why hesitate? Let's have
Bayesian Filtering and Smoothing (Institute of Mathematical Statistics Textbooks).
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