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In 2008 the National Academy of Engineering awarded Rudolf Kalman the Charles Stark Draper Prize--the
engineering equivalent of the Nobel Prize -- for the development and dissemination of the optimal digital
technique (known as the Kalman Filter) that is pervasively used to control a vast array of consumer, health,
commercial, and defense products. Fundamentals of Kalman Filtering, Fourth Edition 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. For this edition, source code listings appearing in the text have been converted from FORTRAN to
MATLAB(R). In addition, both FORTRAN and MATLAB* source code are available electronically for 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 fourth edition features
four new chapters presenting the following techniques: the State Dependent Ricatti Equation Filter (SDRE),
the Unscented Kalman Filter (UKF), the Interactive Multiple Model (IMM) Filter Bank, and the Cramer-Rao
lower bound (CRLB), for finding the best that a filter can perform.
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From reader reviews:

Carlos Reese:

Do you have favorite book? In case you have, what is your favorite's book? Reserve is very important thing
for us to be aware of everything in the world. Each book has different aim or even goal; it means that
publication has different type. Some people really feel enjoy to spend their the perfect time to read a book.
They are reading whatever they have because their hobby is actually reading a book. Consider the person
who don't like studying a book? Sometime, individual feel need book when they found difficult problem or
even exercise. Well, probably you will want this Fundamentals of Kalman Filtering (Progress in Aeronautics
and Astronautics).

Edgar Hightower:

Your reading 6th sense will not betray anyone, why because this Fundamentals of Kalman Filtering
(Progress in Aeronautics and Astronautics) publication written by well-known writer who really knows well
how to make book which can be understand by anyone who also read the book. Written in good manner for
you, leaking every ideas and composing skill only for eliminate your current hunger then you still doubt
Fundamentals of Kalman Filtering (Progress in Aeronautics and Astronautics) as good book but not only by
the cover but also with the content. This is one guide that can break don't judge book by its include, so do
you still needing one more sixth sense to pick this kind of!? Oh come on your reading through sixth sense
already alerted you so why you have to listening to yet another sixth sense.

Kelli Valverde:

Reserve is one of source of understanding. We can add our information from it. Not only for students and
also native or citizen want book to know the change information of year to be able to year. As we know
those guides have many advantages. Beside most of us add our knowledge, can bring us to around the world.
From the book Fundamentals of Kalman Filtering (Progress in Aeronautics and Astronautics) we can have
more advantage. Don't you to be creative people? To be creative person must prefer to read a book. Simply
choose the best book that appropriate with your aim. Don't possibly be doubt to change your life with that
book Fundamentals of Kalman Filtering (Progress in Aeronautics and Astronautics). You can more attractive
than now.

Walter Knight:

Some people said that they feel bored when they reading a e-book. They are directly felt the idea when they
get a half regions of the book. You can choose often the book Fundamentals of Kalman Filtering (Progress in
Aeronautics and Astronautics) to make your own personal reading is interesting. Your current skill of
reading ability is developing when you such as reading. Try to choose simple book to make you enjoy to
study it and mingle the feeling about book and reading through especially. It is to be initial opinion for you to
like to available a book and learn it. Beside that the reserve Fundamentals of Kalman Filtering (Progress in



Aeronautics and Astronautics) can to be your friend when you're sense alone and confuse in doing what must
you're doing of this time.
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