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Springer-Verlag Gmbh Okt 2008, 2008. Buch. Condition: Neu. Neuware - The objective of stochastic
filtering is to determine the best estimate for the state of a stochastic dynamical system from partial
observations. The solution of this problem in the linear case is the well known Kalman-Bucy filter
which has found widespread practical application. The purpose of this book is to provide a rigorous
mathematical treatment of the non-linear stochastic filtering problem using modern methods.
Particular emphasis is placed on the theoretical analysis of numerical methods for the solution of
the filtering problem via particle methods. The book should provide sufficient background to
enable study of the recent literature. While no prior knowledge of stochastic filtering is required,
readers are assumed to be familiar with measure theory, probability theory and the basics of
stochastic processes. Most of the technical results that are required are stated and proved in the
appendices. The book is intended as a reference for graduate students and researchers interested
in the field. It is also suitable for use as a text for a graduate level course on stochastic filtering
(suitable exercises and solutions are included). 390 pp. Englisch.
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A must buy book if you need to adding benefit. It can be rally fascinating throgh studying period of time. I am just happy to explain how this is the very best
ebook i actually have read within my individual existence and could be he finest book for ever.
-- Cydney Hand-- Cydney Hand

Excellent e-book and useful one. It can be rally intriguing throgh looking at time period. Once you begin to read the book, it is extremely di icult to leave it
before concluding.
-- Pasquale Klocko-- Pasquale Klocko
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