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A practical approach to estimating and tracking dynamic systems in real-
worl applications

Much of the literature on performing estimation for non-Gaussian systems is
short on practical methodology, while Gaussian methods often lack a cohesive
derivation. Bayesian Estimation and Tracking addresses the gap in the field on
both accounts, providing readers with a comprehensive overview of methods for
estimating both linear and nonlinear dynamic systems driven by Gaussian and
non-Gaussian noices.

Featuring a unified approach to Bayesian estimation and tracking, the book
emphasizes the derivation of all tracking algorithms within a Bayesian
framework and describes effective numerical methods for evaluating density-
weighted integrals, including linear and nonlinear Kalman filters for Gaussian-
weighted integrals and particle filters for non-Gaussian cases. The author first
emphasizes detailed derivations from first principles of eeach estimation method
and goes on to use illustrative and detailed step-by-step instructions for each
method that makes coding of the tracking filter simple and easy to understand.

Case studies are employed to showcase applications of the discussed topics. In
addition, the book supplies block diagrams for each algorithm, allowing readers
to develop their own MATLAB® toolbox of estimation methods.

Bayesian Estimation and Tracking is an excellent book for courses on estimation
and tracking methods at the graduate level. The book also serves as a valuable
reference for research scientists, mathematicians, and engineers seeking a deeper
understanding of the topics.
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A practical approach to estimating and tracking dynamic systems in real-worl applications

Much of the literature on performing estimation for non-Gaussian systems is short on practical methodology,
while Gaussian methods often lack a cohesive derivation. Bayesian Estimation and Tracking addresses the
gap in the field on both accounts, providing readers with a comprehensive overview of methods for
estimating both linear and nonlinear dynamic systems driven by Gaussian and non-Gaussian noices.

Featuring a unified approach to Bayesian estimation and tracking, the book emphasizes the derivation of all
tracking algorithms within a Bayesian framework and describes effective numerical methods for evaluating
density-weighted integrals, including linear and nonlinear Kalman filters for Gaussian-weighted integrals
and particle filters for non-Gaussian cases. The author first emphasizes detailed derivations from first
principles of eeach estimation method and goes on to use illustrative and detailed step-by-step instructions
for each method that makes coding of the tracking filter simple and easy to understand.

Case studies are employed to showcase applications of the discussed topics. In addition, the book supplies
block diagrams for each algorithm, allowing readers to develop their own MATLAB® toolbox of estimation
methods.

Bayesian Estimation and Tracking is an excellent book for courses on estimation and tracking methods at the
graduate level. The book also serves as a valuable reference for research scientists, mathematicians, and
engineers seeking a deeper understanding of the topics.
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Editorial Review

From the Back Cover

A practical approach to estimating and tracking dynamic systems in real-world applications

Much of the literature on performing estimation for non-Gaussian systems is short on practical methodology,
while Gaussian methods often lack a cohesive derivation. Bayesian Estimation and Tracking addresses the
gap in the field on both accounts, providing readers with a comprehensive overview of methods for
estimating both linear and nonlinear dynamic systems driven by Gaussian and non-Gaussian noises.

Featuring a unified approach to Bayesian estimation and tracking, the book emphasizes the derivation of all
tracking algorithms within a Bayesian framework and describes effective numerical methods for evaluating
density-weighted integrals, including linear and nonlinear Kalman filters for Gaussian-weighted integrals
and particle filters for non-Gaussian cases. The author first emphasizes detailed derivations from first
principles of each estimation method and goes on to use illustrative and detailed step-by-step instructions for
each method that makes coding of the tracking filter simple and easy to understand.

Case studies are employed to showcase applications of the discussed topics. In addition, the book supplies
block diagrams for each algorithm, allowing readers to develop their own MATLAB® toolbox of estimation
methods.

Bayesian Estimation and Tracking is an excellent book for courses on estimation and tracking methods at the
graduate level. The book also serves as a valuable reference for research scientists, mathematicians, and
engineers seeking a deeper understanding of the topics.

About the Author

ANTON J. HAUG, PhD, is member of the technical staff at the Applied Physics Laboratory at The Johns
Hopkins University, where he develops advanced target tracking methods in support of the Air and Missile
Defense Department. Throughout his career, Dr. Haug has worked across diverse areas such as target
tracking; signal and array processing and processor design; active and passive radar and sonar design; digital
communications and coding theory; and time- frequency analysis.

Users Review

From reader reviews:

Max Norris:

Book will be written, printed, or descriptive for everything. You can know everything you want by a reserve.
Book has a different type. We all know that that book is important point to bring us around the world. Next
to that you can your reading expertise was fluently. A guide Bayesian Estimation and Tracking: A Practical
Guide will make you to become smarter. You can feel more confidence if you can know about every little
thing. But some of you think this open or reading a new book make you bored. It is far from make you fun.
Why they might be thought like that? Have you seeking best book or suitable book with you?



Ann Davis:

Now a day individuals who Living in the era everywhere everything reachable by connect with the internet
and the resources in it can be true or not call for people to be aware of each facts they get. How people have
to be smart in receiving any information nowadays? Of course the correct answer is reading a book. Reading
a book can help folks out of this uncertainty Information specifically this Bayesian Estimation and Tracking:
A Practical Guide book because book offers you rich facts and knowledge. Of course the info in this book
hundred pct guarantees there is no doubt in it you may already know.

Charles Wright:

You may get this Bayesian Estimation and Tracking: A Practical Guide by visit the bookstore or Mall. Just
viewing or reviewing it may to be your solve difficulty if you get difficulties for the knowledge. Kinds of
this guide are various. Not only by written or printed but additionally can you enjoy this book by means of e-
book. In the modern era such as now, you just looking by your mobile phone and searching what their
problem. Right now, choose your personal ways to get more information about your book. It is most
important to arrange yourself to make your knowledge are still upgrade. Let's try to choose correct ways for
you.

Janelle Coe:

What is your hobby? Have you heard in which question when you got students? We believe that that issue
was given by teacher on their students. Many kinds of hobby, Every individual has different hobby.
Therefore you know that little person including reading or as reading become their hobby. You need to know
that reading is very important and also book as to be the factor. Book is important thing to include you
knowledge, except your own teacher or lecturer. You find good news or update about something by book.
Amount types of books that can you decide to try be your object. One of them is this Bayesian Estimation
and Tracking: A Practical Guide.
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