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This book provides readers with a solid introduction to the theoretical and
practical aspects of Kalman filtering. It has been updated with the latest
developments in the implementation and application of Kalman filtering,
including adaptations for nonlinear filtering, more robust smoothing methods,
and developing applications in navigation. All software is provided in MATLAB,
giving readers the opportunity to discover how the Kalman filter worksin action
and to consider the practical arithmetic needed to preserve the accuracy of
results.

Note: CD-ROM/DVD and other supplementary materials are not included as part
of eBook file.

An Instructor's Manual presenting detailed solutionsto all the problemsin
the book isavailable from the Wiley editorial department -- to obtain the
manual, send an email to ialine@wiley.com.
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Editorial Review

From the Back Cover
From Reviews of the First Edition

" An authentic magnum opus worth much more than its weight in gold!"
—IEEE Transactions on Automatic Control

The proven textbook on Kalman filtering—now fully updated, revised, and expanded

This book successfully provides readers with a solid introduction to the theoretical and practical aspects of
Kaman filtering. 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 asit appliesto real-
world situations. They present many illustrative examples drawn from an array of application areas including
GNSS-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.

This Third Edition has been updated with the latest developments in the implementation and application of
Kaman filtering, including adaptations for nonlinear filtering, more robust smoothing methods, and
developing applicationsin navigation. All software is provided in MATLAB, giving readers the opportunity
to discover how the Kalman filter works in action and to consider the practical arithmetic needed to preserve
the accuracy of results.

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, navigation, power systems, and biomedical instrumentation.

Kalman Filtering: Theory and Practice Using MATLAB, Third Edition serves as an idea textbook in
advanced undergraduate and beginning graduate courses in stochastic processes and Kalman filtering. Itis
also appropriate for self-instruction or review by practicing engineers and scientists who want to learn more
about this important topic.

About the Author

Mohinder S. Grewal, PhD, PE, is Professor of Electrical Engineering in the College of Engineering and
Computer Science at California State University, Fullerton. He has more than thirty-five years of experience
ininertial navigation and control, and his mechanizations are currently used in commercia and military
aircraft, surveillance satellites, missile and radar systems, freeway traffic control, and the Global Navigation
Satellite System.

Angus P. Andrews, PhD, isaretired senior scientist from the Rockwell Science Center. His experience with
aerospace systems analysis and design using Kalman filters began with his involvement in the Apollo moon
project, and heis credited with the discovery of unknown landmark tracking as an orbital navigation method.



Users Review
From reader reviews:
Ramona Johnson:

Do you have favorite book? In case you have, what is your favorite's book? Reserve is very important thing
for usto be aware of everything in the world. Each publication has different aim or goal; it means that e-
book has different type. Some people experience enjoy to spend their time to read a book. They arereally
reading whatever they consider because their hobby is reading a book. How about the person who don't like
studying a book? Sometime, particular person feel need book whenever they found difficult problem or even
exercise. Well, probably you will require this Kalman Filtering: Theory and Practice Using MATLAB.

Solomon Pepper:

This Kalman Filtering: Theory and Practice Using MATLAB book is not ordinary book, you have after that
it the world isin your hands. The benefit you get by reading this book is actually information inside this
guide incredible fresh, you will get information which is getting deeper an individual read alot of
information you will get. That Kalman Filtering: Theory and Practice Using MATLAB without we
comprehend teach the one who examining it become critical in pondering and analyzing. Don't be worry
Kaman Filtering: Theory and Practice Using MATLAB can bring once you are and not make your case
space or bookshelves become full because you can have it with your lovely laptop even mobile phone. This
Kaman Filtering: Theory and Practice Using MATLAB having fine arrangement in word and layout, so you
will not experience uninterested in reading.

Diana Saffold:

Nowadays reading books become more than want or need but also get alife style. This reading practice give
you lot of advantages. The huge benefits you got of course the knowledge your information inside the book
thisimprove your knowledge and information. The info you get based on what kind of book you read, if you
want get more knowledge just go with training books but if you want really feel happy read one having
theme for entertaining including comic or novel. The actual Kalman Filtering: Theory and Practice Using
MATLAB iskind of book which is giving the reader capricious experience.

Marla Fiske:

People livein this new day of lifestyle aways attempt to and must have the extratime or they will get large
amount of stress from both daily life and work. So , if we ask do people have spare time, we will say
absolutely sure. Peopleis human not just arobot. Then we question again, what kind of activity are you
experiencing when the spare time coming to a person of course your answer may unlimited right. Then ever
try this one, reading textbooks. It can be your alternative in spending your spare time, the actual book you
have read is Kalman Filtering: Theory and Practice Using MATLAB.
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