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This book is a follow-up on Adjustment theory. It extends the theory to the case of time-varying parameters
with an emphasis on their recursive determination. Least-squares estimation will be the leading principle
used. A least-squares solution is said to be recursive when the method of computation enables sequential,
rather than batch, processing of the measurement data. The recursive equations enable the updating of
parameter estimates for new observations without the need to store all past observations. Methods of
recursive least-squares estimation are therefore particularly useful for applications in which the time-varying
parameters need to be instantly determined. Important examples of such applications can be found in the
fields of real-time kinematic positioning, navigation and guidance, or multivariate time series analysis. The
goal of this book is therefore to convey the necessary knowledge to be able to process sequentially collected
measurements for the purpose of estimating time-varying parameters. The theory is illustrated by means of
many worked out examples. They are drawn from applications such as kinematic positioning, satellite orbit
determination and inertial navigation. URL: http://www.vssd.nl/hlf/a030.htm
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From reader reviews:

Amy Medina:

Playing with family in a park, coming to see the water world or hanging out with pals is thing that usually
you might have done when you have spare time, after that why you don't try issue that really opposite from
that. One particular activity that make you not experiencing tired but still relaxing, trilling like on roller
coaster you are ride on and with addition info. Even you love Dynamic data processing: Recursive least-
squares, you may enjoy both. It is great combination right, you still would like to miss it? What kind of
hangout type is it? Oh can occur its mind hangout folks. What? Still don't have it, oh come on its called
reading friends.

Frank Lantz:

You may spend your free time to learn this book this book. This Dynamic data processing: Recursive least-
squares is simple to develop you can read it in the area, in the beach, train as well as soon. If you did not
have got much space to bring often the printed book, you can buy the particular e-book. It is make you better
to read it. You can save the book in your smart phone. Consequently there are a lot of benefits that you will
get when one buys this book.

Chantal Dow:

Beside this specific Dynamic data processing: Recursive least-squares in your phone, it could give you a way
to get closer to the new knowledge or info. The information and the knowledge you are going to got here is
fresh in the oven so don't be worry if you feel like an previous people live in narrow community. It is good
thing to have Dynamic data processing: Recursive least-squares because this book offers to you personally
readable information. Do you occasionally have book but you seldom get what it's about. Oh come on, that
would not happen if you have this within your hand. The Enjoyable blend here cannot be questionable,
similar to treasuring beautiful island. Techniques you still want to miss it? Find this book and also read it
from currently!

Debra Capone:

A lot of e-book has printed but it takes a different approach. You can get it by web on social media. You can
choose the best book for you, science, comic, novel, or whatever through searching from it. It is identified as
of book Dynamic data processing: Recursive least-squares. You'll be able to your knowledge by it. Without
leaving behind the printed book, it can add your knowledge and make you happier to read. It is most crucial
that, you must aware about reserve. It can bring you from one place to other place.
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