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Filtering and system identification are powerful techniques for building models
of complex systems. This 2007 book discusses the design of reliable numerical
methods to retrieve missing information in models derived using these
techniques. Emphasis is on the least squares approach as applied to the linear
state-space model, and problems of increasing complexity are analyzed and
solved within this framework, starting with the Kalman filter and concluding
with the estimation of a full model, noise statistics and state estimator directly
from the data. Key background topics, including linear matrix algebra and linear
system theory, are covered, followed by different estimation and identification
methods in the state-space model. With end-of-chapter exercises, MATLAB
simulations and numerous illustrations, this book will appeal to graduate students
and researchers in electrical, mechanical and aerospace engineering. It is also
useful for practitioners. Additional resources for this title, including solutions for
instructors, are available online at www.cambridge.org/9780521875127.
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Editorial Review

About the Author
Michel Verhaegen is professor and co-director of the Delft Center for Systems and Control at the Delft
University of Technology in The Netherlands. His current research involves applying new identification and
controller design methodologies to industry, with particular focus on areas such as mechatronics and
microsystems, physical imaging, and smart transportation systems. Vincent Verdult was an assistant
professor in systems and control at the Delft University of Technology in The Netherlands, from 2001 to
2005, where his research focused on system identification for nonlinear state-space systems. He is currently
working in the field of information theory.

Users Review

From reader reviews:

Stuart Ross:

The book Filtering and System Identification: A Least Squares Approach gives you the sense of being enjoy
for your spare time. You can use to make your capable far more increase. Book can being your best friend
when you getting strain or having big problem together with your subject. If you can make examining a book
Filtering and System Identification: A Least Squares Approach being your habit, you can get much more
advantages, like add your own capable, increase your knowledge about several or all subjects. You may
know everything if you like start and read a guide Filtering and System Identification: A Least Squares
Approach. Kinds of book are a lot of. It means that, science e-book or encyclopedia or some others. So , how
do you think about this e-book?

Mark Cabrera:

Nowadays reading books be a little more than want or need but also get a life style. This reading practice
give you lot of advantages. The benefits you got of course the knowledge even the information inside the
book in which improve your knowledge and information. The information you get based on what kind of
reserve you read, if you want attract knowledge just go with schooling books but if you want feel happy read
one with theme for entertaining including comic or novel. The actual Filtering and System Identification: A
Least Squares Approach is kind of publication which is giving the reader capricious experience.

Charlene Rodriquez:

In this era which is the greater man or woman or who has ability in doing something more are more valuable
than other. Do you want to become considered one of it? It is just simple strategy to have that. What you are
related is just spending your time not very much but quite enough to possess a look at some books. One of
many books in the top checklist in your reading list is actually Filtering and System Identification: A Least
Squares Approach. This book which is qualified as The Hungry Mountains can get you closer in growing to
be precious person. By looking upwards and review this e-book you can get many advantages.



Edward Doucet:

A lot of guide has printed but it differs. You can get it by net on social media. You can choose the most
beneficial book for you, science, comedian, novel, or whatever through searching from it. It is named of
book Filtering and System Identification: A Least Squares Approach. Contain your knowledge by it. Without
departing the printed book, it could possibly add your knowledge and make a person happier to read. It is
most essential that, you must aware about reserve. It can bring you from one spot to other place.
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