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". . . an authentic magnum opus worth much more than its weight in gold!"-IEEE Transactions on Automatic
Control, from a review of the First Edition
"The best book I've seen on the subject of Kalman filtering . . . Reading other books on Kalman filters and
not this one could make you a very dangerous Kalman filter engineer."-Amazon.com, from a review of the
First Edition
In this practical introduction to Kalman filtering theory and applications, authors Grewal and Andrews draw
upon their decades of experience to offer an in-depth examination of the subtleties, common problems, and
limitations of estimation theory as it applies to real-world situations. They provide many illustrative
examples drawn from an array of application areas including GPS-aided INS, the modeling of gyros and
accelerometers, inertial navigation, and freeway traffic control. In addition, they share many hard-won
lessons about, and original methods for, designing, implementing, validating, and improving Kalman filters,
including techniques for:
* Representing the problem in a mathematical model
* Analyzing estimator performance as a function of model parameters
* Implementing the mechanization equations in numerically stable algorithms
* Assessing computational requirements
* Testing the validity of results
* Monitoring filter performance in operation
As the best way to understand and master a technology is to observe it in action, Kalman Filtering: Theory
and Practice Using MATLAB(r), Second Edition includes companion software in MATLAB(r), providing
users with an opportunity to experience first hand the filter's workings and its limitations.
This updated and revised edition of Grewal and Andrews's classic guide is an indispensable working
resource for engineers and computer scientists involved in the design of aerospace and aeronautical systems,
global positioning and radar tracking systems, power systems, and biomedical instrumentation.

An Instructor's Manual presenting detailed solutions to all the problems in the book is available from the
Wiley editorial department.
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From reader reviews:

Pauline Mueller:

Book is actually written, printed, or illustrated for everything. You can learn everything you want by a guide.
Book has a different type. As it is known to us that book is important factor to bring us around the world.
Close to that you can your reading expertise was fluently. A book Kalman Filtering: Theory and Practice
Using MATLAB will make you to always be smarter. You can feel much more confidence if you can know
about everything. But some of you think this open or reading a book make you bored. It is far from make you
fun. Why they are often thought like that? Have you seeking best book or appropriate book with you?

Ann Potter:

Book is to be different for every single grade. Book for children right up until adult are different content. As
it is known to us that book is very important usually. The book Kalman Filtering: Theory and Practice Using
MATLAB was making you to know about other knowledge and of course you can take more information. It
is very advantages for you. The publication Kalman Filtering: Theory and Practice Using MATLAB is not
only giving you more new information but also to get your friend when you truly feel bored. You can spend
your personal spend time to read your e-book. Try to make relationship together with the book Kalman
Filtering: Theory and Practice Using MATLAB. You never really feel lose out for everything in the event
you read some books.

David Creason:

Often the book Kalman Filtering: Theory and Practice Using MATLAB has a lot info on it. So when you
make sure to read this book you can get a lot of profit. The book was authored by the very famous author.
Mcdougal makes some research ahead of write this book. This particular book very easy to read you may get
the point easily after scanning this book.

George Pinard:

Do you have something that you like such as book? The reserve lovers usually prefer to select book like
comic, quick story and the biggest the first is novel. Now, why not attempting Kalman Filtering: Theory and
Practice Using MATLAB that give your fun preference will be satisfied by reading this book. Reading
routine all over the world can be said as the opportunity for people to know world a great deal better then
how they react toward the world. It can't be claimed constantly that reading behavior only for the geeky
particular person but for all of you who wants to become success person. So , for every you who want to start
looking at as your good habit, you can pick Kalman Filtering: Theory and Practice Using MATLAB become
your own starter.
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