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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:

Elida Allman:

Book is to be different for each and every grade. Book for children right up until adult are different content.
As it is known to us that book is very important for all of us. The book Nonlinear Filtering and Smoothing:
An Introduction to Martingales, Stochastic Integrals and Estimation (Dover Books on Electrical Engineering)
seemed to be making you to know about other information and of course you can take more information. It is
extremely advantages for you. The publication Nonlinear Filtering and Smoothing: An Introduction to
Martingales, Stochastic Integrals and Estimation (Dover Books on Electrical Engineering) is not only giving
you considerably more new information but also to be your friend when you experience bored. You can
spend your own personal spend time to read your publication. Try to make relationship while using book
Nonlinear Filtering and Smoothing: An Introduction to Martingales, Stochastic Integrals and Estimation
(Dover Books on Electrical Engineering). You never sense lose out for everything should you read some
books.

Brandon Francis:

This Nonlinear Filtering and Smoothing: An Introduction to Martingales, Stochastic Integrals and Estimation
(Dover Books on Electrical Engineering) usually are reliable for you who want to be described as a
successful person, why. The key reason why of this Nonlinear Filtering and Smoothing: An Introduction to
Martingales, Stochastic Integrals and Estimation (Dover Books on Electrical Engineering) can be on the list
of great books you must have will be giving you more than just simple looking at food but feed a person with
information that probably will shock your before knowledge. This book is handy, you can bring it
everywhere you go and whenever your conditions at e-book and printed ones. Beside that this Nonlinear
Filtering and Smoothing: An Introduction to Martingales, Stochastic Integrals and Estimation (Dover Books
on Electrical Engineering) giving you an enormous of experience like rich vocabulary, giving you demo of
critical thinking that we realize it useful in your day task. So , let's have it and revel in reading.

Dorothy Betancourt:

Does one one of the book lovers? If yes, do you ever feeling doubt if you find yourself in the book store? Try
to pick one book that you find out the inside because don't assess book by its handle may doesn't work here
is difficult job because you are afraid that the inside maybe not while fantastic as in the outside search likes.
Maybe you answer may be Nonlinear Filtering and Smoothing: An Introduction to Martingales, Stochastic
Integrals and Estimation (Dover Books on Electrical Engineering) why because the wonderful cover that
make you consider concerning the content will not disappoint a person. The inside or content is fantastic as
the outside or even cover. Your reading sixth sense will directly guide you to pick up this book.

Felix Smith:

That e-book can make you to feel relax. This kind of book Nonlinear Filtering and Smoothing: An



Introduction to Martingales, Stochastic Integrals and Estimation (Dover Books on Electrical Engineering)
was colorful and of course has pictures on there. As we know that book Nonlinear Filtering and Smoothing:
An Introduction to Martingales, Stochastic Integrals and Estimation (Dover Books on Electrical Engineering)
has many kinds or style. Start from kids until adolescents. For example Naruto or Investigator Conan you can
read and believe that you are the character on there. Therefore , not at all of book are generally make you
bored, any it offers you feel happy, fun and chill out. Try to choose the best book to suit your needs and try
to like reading which.
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