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The aim of this book is to present graduate students with a thorough survey of reference probability models
and their applications to optimal estimation and control. These new and powerful methods are particularly
useful in signal processing applications where signal models are only partially known and are in noisy
environments. Well-known results, including Kalman filters and the expectation maximization filter, emerge
as special cases. The authors begin with discrete time and discrete state spaces. From there, they proceed to
cover continuous time, and progress from linear models to non-linear models, and from completely known
models to only partially known models. Readers are assumed to have a basic grounding in probability and
systems theory, as might be gained from the first year of graduate study, but otherwise this account is self-
contained. Throughout, the authors have taken care to demonstrate engineering applications which show how
useful these methods are.
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From reader reviews:

Deborah Beaudry:

Why don't make it to become your habit? Right now, try to prepare your time to do the important take action,
like looking for your favorite e-book and reading a book. Beside you can solve your trouble; you can add
your knowledge by the guide entitled Hidden Markov Models: Estimation and Control (Applications of
Mathematics). Try to make the book Hidden Markov Models: Estimation and Control (Applications of
Mathematics) as your pal. It means that it can to be your friend when you feel alone and beside associated
with course make you smarter than in the past. Yeah, it is very fortuned in your case. The book makes you
considerably more confidence because you can know every thing by the book. So , we need to make new
experience and also knowledge with this book.

Tamela Campbell:

Within other case, little men and women like to read book Hidden Markov Models: Estimation and Control
(Applications of Mathematics). You can choose the best book if you'd prefer reading a book. Providing we
know about how is important some sort of book Hidden Markov Models: Estimation and Control
(Applications of Mathematics). You can add information and of course you can around the world by a book.
Absolutely right, since from book you can realize everything! From your country until eventually foreign or
abroad you will find yourself known. About simple issue until wonderful thing you can know that. In this
era, we can easily open a book or even searching by internet product. It is called e-book. You may use it
when you feel fed up to go to the library. Let's examine.

Cesar Benedetto:

Many people spending their period by playing outside along with friends, fun activity together with family or
just watching TV the entire day. You can have new activity to spend your whole day by looking at a book.
Ugh, you think reading a book can actually hard because you have to use the book everywhere? It okay you
can have the e-book, getting everywhere you want in your Smart phone. Like Hidden Markov Models:
Estimation and Control (Applications of Mathematics) which is obtaining the e-book version. So , why not
try out this book? Let's notice.

Larhonda Kennedy:

Reading a reserve make you to get more knowledge as a result. You can take knowledge and information
originating from a book. Book is prepared or printed or descriptive from each source that will filled update of
news. On this modern era like currently, many ways to get information are available for you. From media
social such as newspaper, magazines, science book, encyclopedia, reference book, fresh and comic. You can
add your knowledge by that book. Do you want to spend your spare time to open your book? Or just trying
to find the Hidden Markov Models: Estimation and Control (Applications of Mathematics) when you desired
it?
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