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System state estimation in the presence of noise is critical for control systems, signal processing, and many
other applications in a variety of fields. Developed decades ago, the Kalman filter remains an important,
powerful tool for estimating the variables in a system in the presence of noise. However, when inundated
with theory and vast notations, learning just how the Kalman filter works can be a daunting task.

With its mathematically rigorous, “no frills” approach to the basic discrete-time Kalman filter, A Kalman
Filter Primer builds a thorough understanding of the inner workings and basic concepts of Kalman filter
recursions from first principles. Instead of the typical Bayesian perspective, the author develops the topic via
least-squares and classical matrix methods using the Cholesky decomposition to distill the essence of the
Kalman filter and reveal the motivations behind the choice of the initializing state vector. He supplies
pseudo-code algorithms for the various recursions, enabling code development to implement the filter in
practice. The book thoroughly studies the development of modern smoothing algorithms and methods for
determining initial states, along with a comprehensive development of the “diffuse” Kalman filter.

Using a tiered presentation that builds on simple discussions to more complex and thorough treatments, A
Kalman Filter Primer is the perfect introduction to quickly and effectively using the Kalman filter in
practice.
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From reader reviews:

Allen Brown:

What do you in relation to book? It is not important along? Or just adding material when you require
something to explain what yours problem? How about your time? Or are you busy man or woman? If you
don't have spare time to do others business, it is make you feel bored faster. And you have time? What did
you do? Everybody has many questions above. They have to answer that question since just their can do in
which. It said that about book. Book is familiar in each person. Yes, it is right. Because start from on
kindergarten until university need this specific A Kalman Filter Primer: 186 (Statistics: A Series of
Textbooks and Monographs) to read.

Vickie Hintz:

Nowadays reading books are more than want or need but also be a life style. This reading routine give you
lot of advantages. Advantages you got of course the knowledge the particular information inside the book
that will improve your knowledge and information. The details you get based on what kind of publication
you read, if you want have more knowledge just go with education and learning books but if you want really
feel happy read one using theme for entertaining for example comic or novel. The actual A Kalman Filter
Primer: 186 (Statistics: A Series of Textbooks and Monographs) is kind of guide which is giving the reader
unpredictable experience.

Harold Riggs:

The actual book A Kalman Filter Primer: 186 (Statistics: A Series of Textbooks and Monographs) has a lot
details on it. So when you make sure to read this book you can get a lot of benefit. The book was authored by
the very famous author. This articles author makes some research ahead of write this book. This kind of book
very easy to read you can obtain the point easily after looking over this book.

Cheryl Bullen:

Reading a book to become new life style in this yr; every people loves to examine a book. When you learn a
book you can get a wide range of benefit. When you read publications, you can improve your knowledge,
mainly because book has a lot of information on it. The information that you will get depend on what forms
of book that you have read. In order to get information about your review, you can read education books, but
if you want to entertain yourself look for a fiction books, these kinds of us novel, comics, in addition to soon.
The A Kalman Filter Primer: 186 (Statistics: A Series of Textbooks and Monographs) will give you a new
experience in studying a book.
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