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This is a practical guide to building Kalman filters that shows how the filtering equations can be applied to
real-life problems. Numerous examples are presented in detail, showing the many ways in which Kalman
filters can be designed. Computer code written in FORTRAN, MATLAB[registered], and True BASIC
accompanies all of the examples so that the interested reader can verify concepts and explore issues beyond
the scope of the text. In certain instances, the authors intentionally introduce mistakes to the initial filter
designs to show the reader what happens when the filter is not working properly. The text carefully sets up a
problem before the Kalman filter is actually formulated, to give the reader an intuitive feel for the problem
being addressed. Because real problems are seldom presented as differential equations, and usually do not
have unique solutions, the authors illustrate several different filtering approaches. Readers will gain
experience in software and performance tradeoffs for determining the best filtering approach. The material
that has been added to this edition is in response to questions and feedback from readers. The third edition
has three new chapters on unusual topics related to Kalman filtering and other filtering techniques based on
the method of least squares. Chapter 17 presents a type of filter known as the fixed or finite memory filter,
which only remembers a finite number of measurements from the past. Chapter 18 shows how the chain rule
from calculus can be used for filter initialization or to avoid filtering altogether. A realistic three-dimensional
GPS example is used to illustrate the chain-rule method for filter initialization. Finally, Chapter 19 shows
how a bank of linear sine-wave Kalman filters, each one tuned to a different sine-wave frequency, can be
used to estimate the actual frequency of noisy sinusoidal measurements and obtain estimates of the states of
the sine wave when the measurement noise is low.
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From reader reviews:

Anthony Parker:

Here thing why this Fundamentals of Kalman Filtering (Progress in Astronautics and Aeronautics) are
different and reliable to be yours. First of all reading through a book is good nonetheless it depends in the
content of the usb ports which is the content is as delicious as food or not. Fundamentals of Kalman Filtering
(Progress in Astronautics and Aeronautics) giving you information deeper since different ways, you can find
any publication out there but there is no publication that similar with Fundamentals of Kalman Filtering
(Progress in Astronautics and Aeronautics). It gives you thrill studying journey, its open up your eyes about
the thing this happened in the world which is possibly can be happened around you. You can easily bring
everywhere like in playground, café, or even in your method home by train. If you are having difficulties in
bringing the imprinted book maybe the form of Fundamentals of Kalman Filtering (Progress in Astronautics
and Aeronautics) in e-book can be your choice.

Raymond Bryan:

Nowadays reading books are more than want or need but also get a life style. This reading addiction give you
lot of advantages. The benefits you got of course the knowledge the particular information inside the book
this improve your knowledge and information. The details you get based on what kind of guide you read, if
you want have more knowledge just go with education and learning books but if you want experience happy
read one having theme for entertaining like comic or novel. The actual Fundamentals of Kalman Filtering
(Progress in Astronautics and Aeronautics) is kind of publication which is giving the reader unstable
experience.

Jody Watson:

Hey guys, do you wants to finds a new book you just read? May be the book with the name Fundamentals of
Kalman Filtering (Progress in Astronautics and Aeronautics) suitable to you? Typically the book was written
by well-known writer in this era. Often the book untitled Fundamentals of Kalman Filtering (Progress in
Astronautics and Aeronautics)is one of several books in which everyone read now. This book was inspired a
lot of people in the world. When you read this e-book you will enter the new dimension that you ever know
just before. The author explained their idea in the simple way, consequently all of people can easily to know
the core of this book. This book will give you a lots of information about this world now. To help you see the
represented of the world in this book.

Larry Morris:

As a university student exactly feel bored to help reading. If their teacher questioned them to go to the library
or to make summary for some guide, they are complained. Just small students that has reading's heart or real
their leisure activity. They just do what the professor want, like asked to go to the library. They go to at this
time there but nothing reading very seriously. Any students feel that reading is not important, boring and



can't see colorful pictures on there. Yeah, it is to become complicated. Book is very important for you
personally. As we know that on this time, many ways to get whatever we would like. Likewise word says,
ways to reach Chinese's country. So , this Fundamentals of Kalman Filtering (Progress in Astronautics and
Aeronautics) can make you experience more interested to read.
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