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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.

An ideal 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 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.

An ideal 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
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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Editorial Review

Review
Praise for the First Edition
A nice feature of this book is that it makes the effort to explain the underlying principles behind the formula
for each algorithm; the relationship between different algorithms is equally well addressed. … The text is a
good combination of theory and practice. It will be a valuable addition to references for academic researchers
and industrial engineers working 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., is a professor 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 York.
He previously worked at Texas A&M University, the Catholic University of America, and NASA’s Goddard
Space Flight Center, where he contributed to attitude determination and control schemes for numerous
spacecraft missions.

John L. Junkins, Ph.D., is a distinguished professor of aerospace engineering and the founder and director
of the Center for Mechanics and Control at Texas A&M University. In addition to his historical contributions
in analytical dynamics and spacecraft GNC, Dr. Junkins and his team have designed, developed, and
demonstrated several new electro-optical sensing technologies.

Users Review

From reader reviews:

Thomas Bedwell:

Book is to be different for every single grade. Book for children until eventually adult are different content.
As we know that book is very important for people. The book Optimal Estimation of Dynamic Systems,
Second Edition (Chapman & Hall/CRC Applied Mathematics & Nonlinear Science) had been making you to
know about other information and of course you can take more information. It doesn't matter what
advantages for you. The publication Optimal Estimation of Dynamic Systems, Second Edition (Chapman &
Hall/CRC Applied Mathematics & Nonlinear Science) is not only giving you more new information but also
to become your friend when you experience bored. You can spend your own spend time to read your book.
Try to make relationship with all the book Optimal Estimation of Dynamic Systems, Second Edition
(Chapman & Hall/CRC Applied Mathematics & Nonlinear Science). You never sense lose out for everything
should you read some books.

Thomas Palmer:

Information is provisions for individuals to get better life, information currently can get by anyone in
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everywhere. The information can be a knowledge or any news even a problem. What people must be
consider while those information which is in the former life are challenging be find than now's taking
seriously which one is acceptable to believe or which one the actual resource are convinced. If you get the
unstable resource then you obtain it as your main information there will be huge disadvantage for you. All of
those possibilities will not happen throughout you if you take Optimal Estimation of Dynamic Systems,
Second Edition (Chapman & Hall/CRC Applied Mathematics & Nonlinear Science) as the daily resource
information.

Dennis Jenkins:

The particular book Optimal Estimation of Dynamic Systems, Second Edition (Chapman & Hall/CRC
Applied Mathematics & Nonlinear Science) has a lot of information on it. So when you make sure to read
this book you can get a lot of profit. The book was written by the very famous author. The author makes
some research ahead of write this book. This particular book very easy to read you can obtain the point easily
after scanning this book.

Scott Rochelle:

A number of people said that they feel weary when they reading a guide. They are directly felt the idea when
they get a half regions of the book. You can choose the particular book Optimal Estimation of Dynamic
Systems, Second Edition (Chapman & Hall/CRC Applied Mathematics & Nonlinear Science) to make your
personal reading is interesting. Your skill of reading talent is developing when you such as reading. Try to
choose straightforward book to make you enjoy to read it and mingle the sensation about book and looking at
especially. It is to be first opinion for you to like to start a book and go through it. Beside that the book
Optimal Estimation of Dynamic Systems, Second Edition (Chapman & Hall/CRC Applied Mathematics &
Nonlinear Science) can to be your brand-new friend when you're really feel alone and confuse using what
must you're doing of this time.
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