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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:

Glen Thomas:

The book A Kalman Filter Primer (Statistics: A Series of Textbooks and Monographs) will bring that you the
new experience of reading a new book. The author style to spell out the idea is very unique. When you try to
find new book to learn, this book very acceptable to you. The book A Kalman Filter Primer (Statistics: A
Series of Textbooks and Monographs) is much recommended to you to learn. You can also get the e-book
from your official web site, so you can quickly to read the book.

Walter Harman:

A lot of people always spent their very own free time to vacation or go to the outside with them family or
their friend. Do you realize? Many a lot of people spent they will free time just watching TV, or maybe
playing video games all day long. If you want to try to find a new activity this is look different you can read
a new book. It is really fun to suit your needs. If you enjoy the book that you just read you can spent the
whole day to reading a guide. The book A Kalman Filter Primer (Statistics: A Series of Textbooks and
Monographs) it is extremely good to read. There are a lot of people who recommended this book. We were
holding enjoying reading this book. In case you did not have enough space to bring this book you can buy
typically the e-book. You can m0ore easily to read this book from your smart phone. The price is not too
expensive but this book possesses high quality.

Marion Richey:

Why? Because this A Kalman Filter Primer (Statistics: A Series of Textbooks and Monographs) is an
unordinary book that the inside of the reserve waiting for you to snap the item but latter it will jolt you with
the secret the item inside. Reading this book beside it was fantastic author who have write the book in such
remarkable way makes the content on the inside easier to understand, entertaining means but still convey the
meaning thoroughly. So , it is good for you for not hesitating having this nowadays or you going to regret it.
This unique book will give you a lot of positive aspects than the other book get such as help improving your
talent and your critical thinking technique. So , still want to delay having that book? If I had been you I will
go to the book store hurriedly.

Carolyn Ziolkowski:

A Kalman Filter Primer (Statistics: A Series of Textbooks and Monographs) can be one of your basic books
that are good idea. All of us recommend that straight away because this book has good vocabulary which
could increase your knowledge in vocab, easy to understand, bit entertaining but still delivering the
information. The article author giving his/her effort that will put every word into satisfaction arrangement in
writing A Kalman Filter Primer (Statistics: A Series of Textbooks and Monographs) however doesn't forget
the main level, giving the reader the hottest and also based confirm resource info that maybe you can be one
of it. This great information can certainly drawn you into brand-new stage of crucial thinking.
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