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Optimal Estimation of Dynamic Systems, Second Edition highlights the
importance of both physical and numerical modeling in solving dynamics-based
estimation problems found in engineering systems. Accessible to engineering
students, applied mathematicians, and practicing engineers, the text presents the
central concepts and methods of optimal estimation theory and applies the
methods to problems with varying degrees of analytical and numerical difficulty.
Different approaches are often compared to show their absolute and relative
utility. The authors also offer prototype algorithms to stimulate the development
and proper use of efficient computer programs. MATLAB® codes for the
examples are available on the book’ s website.

New to the Second Edition

With more than 100 pages of new material, this reorganized edition expands
upon the best-selling original to include comprehensive developments and
updates. It incorporates new theoretical results, an entirely new chapter on
advanced sequential state estimation, and additional examples and exercises.

Anideal self-study guide for practicing engineers as well as senior undergraduate
and beginning graduate students, the book introduces the fundamental's of
estimation and hel ps newcomers to understand the relationships between the
estimation and modeling of dynamical systems. It also illustrates the application
of the theory to real-world situations, such as spacecraft attitude determination,
GPS navigation, orbit determination, and aircraft tracking.
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Optimal Estimation of Dynamic Systems, Second Edition highlights the importance of both physical and
numerical modeling in solving dynamics-based estimation problems found in engineering systems.
Accessible to engineering students, applied mathematicians, and practicing engineers, the text presents the
central concepts and methods of optimal estimation theory and applies the methods to problems with varying
degrees of analytical and numerical difficulty. Different approaches are often compared to show their
absolute and relative utility. The authors also offer prototype algorithms to stimulate the development and
proper use of efficient computer programs. MATLAB® codes for the examples are available on the book’s
website.

New to the Second Edition

With more than 100 pages of new material, this reorganized edition expands upon the best-selling original to
include comprehensive developments and updates. It incorporates new theoretical results, an entirely new
chapter on advanced sequential state estimation, and additional examples and exercises.

Anideal self-study guide for practicing engineers as well as senior undergraduate and beginning graduate
students, the book introduces the fundamentals of estimation and helps newcomers to understand the
relationshi ps between the estimation and modeling of dynamical systems. It also illustrates the application of
the theory to real-world situations, such as spacecraft attitude determination, GPS navigation, orbit
determination, and aircraft tracking.
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Editorial Review

Review

Praisefor the First Edition

A nice feature of this book isthat it makes the effort to explain the underlying principles behind the formula
for each algorithm; the relationship between different algorithmsis equally well addressed. ... Thetextisa
good combination of theory and practice. It will be avaluable addition to references for academic researchers
and industrial engineersworking in the field of estimation. It will also serve as a useful reference for
graduate courses in control and estimation.

?AIAA Journal, Vol. 43, No. 1, January 2005

About the Author

John L. Crassidis, Ph.D., isaprofessor of mechanical and aerospace engineering and the associate director
of the Center for Multisource Information Fusion at the University at Buffalo, State University of New Y ork.
He previously worked at Texas A&M University, the Catholic University of America, and NASA’s Goddard
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in analytical dynamics and spacecraft GNC, Dr. Junkins and his team have designed, devel oped, and
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Users Review
From reader reviews:
Jenifer Bell:

Have you spare time for aday? What do you do when you have considerably more or little spare time? Yes,
you can choose the suitable activity for spend your time. Any person spent their very own spare time to take
amove, shopping, or went to the Mall. How about open or perhaps read a book called Optimal Estimation of
Dynamic Systems, Second Edition (Chapman & Hall/CRC Applied Mathematics & Nonlinear Science)?
Maybe it isto become best activity for you. Y ou understand beside you can spend your time along with your
favorite's book, you can cleverer than before. Do you agree with the opinion or you have some other
opinion?

CharlesKinsdla:

Playing with family within a park, coming to see the ocean world or hanging out with good friendsis thing
that usually you might have done when you have spare time, then why you don't try issue that really opposite
from that. 1 activity that make you not sense tired but still relaxing, trilling like on roller coaster you already
been ride on and with addition of information. Even you love Optimal Estimation of Dynamic Systems,



Second Edition (Chapman & Hall/CRC Applied Mathematics & Nonlinear Science), it is possible to enjoy
both. It is great combination right, you still want to missit? What kind of hangout type isit? Oh occur its
mind hangout guys. What? Still don't understand it, oh come on its identified as reading friends.

Robert Russo:

The book untitled Optimal Estimation of Dynamic Systems, Second Edition (Chapman & Hall/CRC Applied
Mathematics & Nonlinear Science) contain alot of information on this. The writer explains your girlfriend
idea with easy technique. The language is very clear to see al the people, so do not necessarily worry, you
can easy to read that. The book was compiled by famous author. The author provides you in the new time of
literary works. It is possible to read this book because you can read on your smart phone, or gadget, so you
can read the book within anywhere and anytime. If you want to buy the e-book, you can available their
official web-site and order it. Have anice read.

Charline Bynum:

Aswe know that book is essential thing to add our expertise for everything. By a guide we can know
everything we would like. A book is a set of written, printed, illustrated or maybe blank sheet. Every year
has been exactly added. This publication Optimal Estimation of Dynamic Systems, Second Edition
(Chapman & Hall/CRC Applied Mathematics & Nonlinear Science) was filled regarding science. Spend
your time to add your knowledge about your scientific disciplines competence. Some people has distinct feel
when they reading a book. If you know how big benefit from a book, you can really feel enjoy to read a
book. In the modern eralike right now, many waysto get book that you just wanted.
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