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More than a decade ago, world-renowned control systems authority Frank L. Lewis introduced what would
become a standard textbook on estimation, under the title Optimal Estimation, used in top universities
throughout the world. The time has come for a new edition of this classic text, and Lewis enlisted the aid of
two accomplished experts to bring the book completely up to date with the estimation methods driving
today's high-performance systems.

A Classic Revisited
Optimal and Robust Estimation: With an Introduction to Stochastic Control Theory, Second Edition reflects
new developments in estimation theory and design techniques. As the title suggests, the major feature of this
edition is the inclusion of robust methods. Three new chapters cover the robust Kalman filter, H-infinity
filtering, and H-infinity filtering of discrete-time systems.

Modern Tools for Tomorrow's Engineers
This text overflows with examples that highlight practical applications of the theory and concepts. Design
algorithms appear conveniently in tables, allowing students quick reference, easy implementation into
software, and intuitive comparisons for selecting the best algorithm for a given application. In addition,
downloadable MATLAB® code allows students to gain hands-on experience with industry-standard
software tools for a wide variety of applications.

This cutting-edge and highly interactive text makes teaching, and learning, estimation methods easier and
more modern than ever.
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From reader reviews:

Jason Nunez:

Book is to be different per grade. Book for children until eventually adult are different content. To be sure
that book is very important usually. The book Optimal and Robust Estimation: With an Introduction to
Stochastic Control Theory, Second Edition (Automation and Control Engineering) had been making you to
know about other information and of course you can take more information. It is quite advantages for you.
The book Optimal and Robust Estimation: With an Introduction to Stochastic Control Theory, Second
Edition (Automation and Control Engineering) is not only giving you considerably more new information
but also being your friend when you really feel bored. You can spend your personal spend time to read your
reserve. Try to make relationship together with the book Optimal and Robust Estimation: With an
Introduction to Stochastic Control Theory, Second Edition (Automation and Control Engineering). You
never feel lose out for everything when you read some books.

John Harris:

As people who live in typically the modest era should be up-date about what going on or info even
knowledge to make these keep up with the era that is certainly always change and progress. Some of you
maybe will update themselves by studying books. It is a good choice to suit your needs but the problems
coming to you is you don't know what kind you should start with. This Optimal and Robust Estimation: With
an Introduction to Stochastic Control Theory, Second Edition (Automation and Control Engineering) is our
recommendation so you keep up with the world. Why, since this book serves what you want and wish in this
era.

Charles Stubblefield:

People live in this new time of lifestyle always attempt to and must have the extra time or they will get lots
of stress from both way of life and work. So , when we ask do people have extra time, we will say absolutely
indeed. People is human not only a robot. Then we question again, what kind of activity do you have when
the spare time coming to you actually of course your answer will certainly unlimited right. Then do you try
this one, reading ebooks. It can be your alternative inside spending your spare time, the particular book you
have read is Optimal and Robust Estimation: With an Introduction to Stochastic Control Theory, Second
Edition (Automation and Control Engineering).

Donald Benson:

Optimal and Robust Estimation: With an Introduction to Stochastic Control Theory, Second Edition
(Automation and Control Engineering) can be one of your beginning books that are good idea. Many of us
recommend that straight away because this e-book has good vocabulary that could increase your knowledge
in terminology, easy to understand, bit entertaining however delivering the information. The article writer



giving his/her effort that will put every word into joy arrangement in writing Optimal and Robust Estimation:
With an Introduction to Stochastic Control Theory, Second Edition (Automation and Control Engineering)
however doesn't forget the main position, giving the reader the hottest in addition to based confirm resource
details that maybe you can be one among it. This great information can easily drawn you into completely
new stage of crucial imagining.
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