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equations. Starting with background material on probability theory and stochastic processes, the author
introduces and defines the problems of filtering, prediction, and smoothing. He presents the mathematical
solutions to nonlinear filtering problems, and he specializes the nonlinear theory to linear problems. The final
chapters deal with applications, addressing the development of approximate nonlinear filters, and presenting a
critical analysis of their performance. This item ships from multiple locations. Your book may arrive from
Roseburg,OR, La Vergne,TN. Paperback.
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