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Most useful for graduate students in engineering and finance who have a basic knowledge of probability
theory, this volume is designed to give a concise understanding of martingales, stochastic integrals, and
estimation. It emphasizes applications. Many theorems feature heuristic proofs; others include rigorous
proofs to reinforce physical understanding. Numerous end-of-chapter problems enhance the book's practical
value.
After introducing the basic measure-theoretic concepts of probability and stochastic processes, the text
examines martingales, square integrable martingales, and stopping times. Considerations of white noise and
white-noise integrals are followed by examinations of stochastic integrals and stochastic differential
equations, as well as the associated Ito calculus and its extensions. After defining the Stratonovich integral,
the text derives the correction terms needed for computational purposes to convert the Ito stochastic
differential equation to the Stratonovich form. Additional chapters contain the derivation of the optimal
nonlinear filtering representation, discuss how the Kalman filter stands as a special case of the general
nonlinear filtering representation, apply the nonlinear filtering representations to a class of fault-detection
problems, and discuss several optimal smoothing representations.
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From reader reviews:

Charles Valentine:

What do you consider book? It is just for students as they are still students or this for all people in the world,
what best subject for that? Only you can be answered for that question above. Every person has different
personality and hobby for each other. Don't to be obligated someone or something that they don't would like
do that. You must know how great and also important the book Nonlinear Filtering and Smoothing: An
Introduction to Martingales, Stochastic Integrals and Estimation (Dover Books on Electrical Engineering).
All type of book is it possible to see on many methods. You can look for the internet methods or other social
media.

Damon Smith:

Reading a e-book tends to be new life style in this era globalization. With looking at you can get a lot of
information which will give you benefit in your life. Using book everyone in this world may share their idea.
Guides can also inspire a lot of people. Plenty of author can inspire their own reader with their story or
perhaps their experience. Not only situation that share in the textbooks. But also they write about the
information about something that you need instance. How to get the good score toefl, or how to teach your
sons or daughters, there are many kinds of book which exist now. The authors nowadays always try to
improve their ability in writing, they also doing some analysis before they write to the book. One of them is
this Nonlinear Filtering and Smoothing: An Introduction to Martingales, Stochastic Integrals and Estimation
(Dover Books on Electrical Engineering).

Anthony Wood:

Playing with family within a park, coming to see the ocean world or hanging out with close friends is thing
that usually you have done when you have spare time, in that case why you don't try factor that really
opposite from that. 1 activity that make you not experience tired but still relaxing, trilling like on roller
coaster you are ride on and with addition of information. Even you love Nonlinear Filtering and Smoothing:
An Introduction to Martingales, Stochastic Integrals and Estimation (Dover Books on Electrical
Engineering), you can enjoy both. It is great combination right, you still wish to miss it? What kind of
hangout type is it? Oh can occur its mind hangout men. What? Still don't obtain it, oh come on its called
reading friends.

Jose Garcia:

Are you kind of stressful person, only have 10 as well as 15 minute in your morning to upgrading your mind
talent or thinking skill also analytical thinking? Then you have problem with the book in comparison with
can satisfy your small amount of time to read it because all this time you only find reserve that need more
time to be go through. Nonlinear Filtering and Smoothing: An Introduction to Martingales, Stochastic
Integrals and Estimation (Dover Books on Electrical Engineering) can be your answer because it can be read



by you who have those short time problems.
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