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A bottom-up approach that enables readers to master and apply the latest
techniques in state estimation

This book offers the best mathematical approaches to estimating the state of a
general system. The author presents state estimation theory clearly and
rigorously, providing the right amount of advanced material, recent research
results, and references to enable the reader to apply state estimation techniques
confidently across a variety of fields in science and engineering.

While there are other textbooks that treat state estimation, this one offers special
features and a unique perspective and pedagogical approach that speed learning:
* Straightforward, bottom-up approach begins with basic concepts and then
builds step by step to more advanced topics for a clear understanding of state
estimation
* Simple examples and problems that require only paper and pen to solve lead to
an intuitive understanding of how theory works in practice
* MATLAB(r)-based source code that corresponds to examples in the book,
available on the author's Web site, enables readers to recreate results and
experiment with other simulation setups and parameters

Armed with a solid foundation in the basics, readers are presented with a careful
treatment of advanced topics, including unscented filtering, high order nonlinear
filtering, particle filtering, constrained state estimation, reduced order filtering,
robust Kalman filtering, and mixed Kalman/H? filtering.

Problems at the end of each chapter include both written exercises and computer
exercises. Written exercises focus on improving the reader's understanding of
theory and key concepts, whereas computer exercises help readers apply theory
to problems similar to ones they are likely to encounter in industry. With its
expert blend of theory and practice, coupled with its presentation of recent
research results, Optimal State Estimation is strongly recommended for
undergraduate and graduate-level courses in optimal control and state estimation
theory. It also serves as a reference for engineers and science professionals across
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A bottom-up approach that enables readers to master and apply the latest techniques in state estimation

This book offers the best mathematical approaches to estimating the state of a general system. The author
presents state estimation theory clearly and rigorously, providing the right amount of advanced material,
recent research results, and references to enable the reader to apply state estimation techniques confidently
across a variety of fields in science and engineering.

While there are other textbooks that treat state estimation, this one offers special features and a unique
perspective and pedagogical approach that speed learning:
* Straightforward, bottom-up approach begins with basic concepts and then builds step by step to more
advanced topics for a clear understanding of state estimation
* Simple examples and problems that require only paper and pen to solve lead to an intuitive understanding
of how theory works in practice
* MATLAB(r)-based source code that corresponds to examples in the book, available on the author's Web
site, enables readers to recreate results and experiment with other simulation setups and parameters

Armed with a solid foundation in the basics, readers are presented with a careful treatment of advanced
topics, including unscented filtering, high order nonlinear filtering, particle filtering, constrained state
estimation, reduced order filtering, robust Kalman filtering, and mixed Kalman/H? filtering.

Problems at the end of each chapter include both written exercises and computer exercises. Written exercises
focus on improving the reader's understanding of theory and key concepts, whereas computer exercises help
readers apply theory to problems similar to ones they are likely to encounter in industry. With its expert
blend of theory and practice, coupled with its presentation of recent research results, Optimal State
Estimation is strongly recommended for undergraduate and graduate-level courses in optimal control and
state estimation theory. It also serves as a reference for engineers and science professionals across a wide
array of industries.
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Editorial Review

Review
"This book is obviously written with care and reads very easily. A very valuable resource for students,
teachers, and practitioners…highly recommended." (CHOICE, February 2007)

"The dozens of helpful step-by-step examples, visual illustrations, and lists of exercises proposed at the end
of each chapter significantly facilitate a reader's understanding of the book's content." (Computing
Reviews.com, December 4, 2006)

From the Back Cover
A bottom-up approach that enables readers to master and apply the latest techniques in state
estimation

This book offers the best mathematical approaches to estimating the state of a general system. The author
presents state estimation theory clearly and rigorously, providing the right amount of advanced material,
recent research results, and references to enable the reader to apply state estimation techniques confidently
across a variety of fields in science and engineering.

While there are other textbooks that treat state estimation, this one offers special features and a unique
perspective and pedagogical approach that speed learning:

Straightforward, bottom-up approach begins with basic concepts and then builds step by step to more●

advanced topics for a clear understanding of state estimation
Simple examples and problems that require only paper and pen to solve lead to an intuitive understanding●

of how theory works in practice
MATLAB®-based source code that corresponds to examples in the book, available on the author's Web●

site, enables readers to recreate results and experiment with other simulation setups and parameters

Armed with a solid foundation in the basics, readers are presented with a careful treatment of advanced
topics, including unscented filtering, high order nonlinear filtering, particle filtering, constrained state
estimation, reduced order filtering, robust Kalman filtering, and mixed Kalman/H? filtering.

Problems at the end of each chapter include both written exercises and computer exercises. Written exercises
focus on improving the reader's understanding of theory and key concepts, whereas computer exercises help
readers apply theory to problems similar to ones they are likely to encounter in industry. A solutions manual
is available for instructors.

With its expert blend of theory and practice, coupled with its presentation of recent research results, Optimal
State Estimation is strongly recommended for undergraduate and graduate-level courses in optimal control
and state estimation theory. It also serves as a reference for engineers and science professionals across a wide
array of industries.

About the Author
DAN SIMON, PhD, is an Associate Professor at Cleveland State University. Prior to this appointment, Dr.



Simon spent fourteen years working for such firms as Boeing, TRW, and several smaller companies.

Users Review

From reader reviews:

Micheal Summers:

Have you spare time for any day? What do you do when you have far more or little spare time? Sure, you
can choose the suitable activity with regard to spend your time. Any person spent all their spare time to take
a stroll, shopping, or went to often the Mall. How about open or perhaps read a book allowed Optimal State
Estimation: Kalman, H Infinity, and Nonlinear Approaches? Maybe it is to become best activity for you. You
recognize beside you can spend your time with your favorite's book, you can better than before. Do you
agree with the opinion or you have some other opinion?

Diane Worrell:

The publication with title Optimal State Estimation: Kalman, H Infinity, and Nonlinear Approaches contains
a lot of information that you can discover it. You can get a lot of gain after read this book. This kind of book
exist new know-how the information that exist in this publication represented the condition of the world right
now. That is important to yo7u to be aware of how the improvement of the world. This kind of book will
bring you in new era of the syndication. You can read the e-book with your smart phone, so you can read that
anywhere you want.

Joel Connolly:

People live in this new moment of lifestyle always make an effort to and must have the time or they will get
wide range of stress from both daily life and work. So , whenever we ask do people have time, we will say
absolutely sure. People is human not really a huge robot. Then we request again, what kind of activity are
you experiencing when the spare time coming to a person of course your answer will probably unlimited
right. Then do you ever try this one, reading publications. It can be your alternative throughout spending
your spare time, the book you have read is Optimal State Estimation: Kalman, H Infinity, and Nonlinear
Approaches.

Glenn Stops:

That e-book can make you to feel relax. This book Optimal State Estimation: Kalman, H Infinity, and
Nonlinear Approaches was bright colored and of course has pictures on there. As we know that book
Optimal State Estimation: Kalman, H Infinity, and Nonlinear Approaches has many kinds or variety. Start
from kids until teenagers. For example Naruto or Investigation company Conan you can read and feel that
you are the character on there. So , not at all of book usually are make you bored, any it makes you feel
happy, fun and relax. Try to choose the best book to suit your needs and try to like reading that will.
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