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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:

James Drennan:

In this 21st hundred years, people become competitive in most way. By being competitive right now, people
have do something to make all of them survives, being in the middle of typically the crowded place and
notice by simply surrounding. One thing that often many people have underestimated the idea for a while is
reading. Sure, by reading a book your ability to survive increase then having chance to stay than other is
high. In your case who want to start reading a book, we give you this kind of Optimal and Robust
Estimation: With an Introduction to Stochastic Control Theory, Second Edition (Automation and Control
Engineering) book as starter and daily reading guide. Why, because this book is more than just a book.

Katie Grossi:

In this particular era which is the greater person or who has ability in doing something more are more
valuable than other. Do you want to become one among it? It is just simple method to have that. What you
must do is just spending your time little but quite enough to experience a look at some books. One of several
books in the top list in your reading list is definitely Optimal and Robust Estimation: With an Introduction to
Stochastic Control Theory, Second Edition (Automation and Control Engineering). This book that is
qualified as The Hungry Inclines can get you closer in turning out to be precious person. By looking upwards
and review this book you can get many advantages.

Trina Durham:

As we know that book is vital thing to add our knowledge for everything. By a book we can know everything
we really wish for. A book is a group of written, printed, illustrated or even blank sheet. Every year seemed
to be exactly added. This guide Optimal and Robust Estimation: With an Introduction to Stochastic Control
Theory, Second Edition (Automation and Control Engineering) was filled regarding science. Spend your free
time to add your knowledge about your research competence. Some people has diverse feel when they
reading the book. If you know how big advantage of a book, you can really feel enjoy to read a book. In the
modern era like right now, many ways to get book that you wanted.

Katherine Holt:

Book is one of source of understanding. We can add our understanding from it. Not only for students but
native or citizen require book to know the up-date information of year to year. As we know those
publications have many advantages. Beside many of us add our knowledge, may also bring us to around the
world. By the book Optimal and Robust Estimation: With an Introduction to Stochastic Control Theory,
Second Edition (Automation and Control Engineering) we can consider more advantage. Don't you to
definitely be creative people? Being creative person must like to read a book. Just simply choose the best
book that suited with your aim. Don't end up being doubt to change your life at this time book Optimal and



Robust Estimation: With an Introduction to Stochastic Control Theory, Second Edition (Automation and
Control Engineering). You can more attractive than now.
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