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State-of-the-art coverage of Kalman filter methods for the design of neural networks

This self-contained book consists of seven chapters by expert contributors that discuss Kalman filtering as
applied to the training and use of neural networks. Although the traditional approach to the subject is almost
aways linear, this book recognizes and deals with the fact that real problems are most often nonlinear.

Thefirst chapter offers an introductory treatment of Kalman filters with an emphasis on basic Kalman filter
theory, Rauch-Tung-Striebel smoother, and the extended Kalman filter. Other chapters cover:

- Anagorithm for the training of feedforward and recurrent multilayered perceptrons, based on the
decoupled extended Kalman filter (DEKF)

- Applications of the DEKF learning algorithm to the study of image sequences and the dynamic
reconstruction of chaotic processes

- The dual estimation problem

- Stochastic nonlinear dynamics: the expectation-maximization (EM) agorithm and the extended Kalman
smoothing (EKS) algorithm

- The unscented Kalman filter

Each chapter, with the exception of the introduction, includes illustrative applications of the learning
algorithms described here, some of which involve the use of simulated and real-life data. Kalman Filtering
and Neural Networks serves as an expert resource for researchersin neural networks and nonlinear
dynamical systems.

An Instructor's Manual presenting detailed solutionsto all the problems in the book is available upon request
from the Wiley Makerting Department.
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From reader reviews:
Carissa Taylor:

The guide untitled Kalman Filtering and Neural Networks is the publication that recommended to you to see.
Y ou can see the quality of the guide content that will be shown to an individual. The language that creator
use to explained their way of doing something is easily to understand. The copy writer was did alot of
analysis when write the book, therefore the information that they share for your requirements is absolutely
accurate. Y ou also can get the e-book of Kalman Filtering and Neural Networks from the publisher to make
you far more enjoy freetime.

Kevin White;

The book Kalman Filtering and Neural Networks has alot info on it. So when you make sure to read this
book you can get alot of gain. The book was written by the very famous author. The author makes some
research before write this book. This specific book very easy to read you can get the point easily after
scanning this book.

Rufus George:

This Kaman Filtering and Neural Networks is great book for you because the content which is full of
information for you who else always deal with world and possess to make decision every minute. This book
reveal it facts accurately using great organize word or we can declare no rambling sentencesinit. So if you
are read this hurriedly you can have whole detailsin it. Doesn't mean it only gives you straight forward
sentences but challenging core information with splendid delivering sentences. Having Kalman Filtering and
Neural Networksin your hand like having the world in your arm, detailsin it is not ridiculous one particular.
We can say that no publication that offer you world with ten or fifteen moment right but this e-book already
do that. So, thisreally is good reading book. Heya Mr. and Mrs. active do you still doubt that will?

Pam Boyd:

Reading a guide make you to get more knowledge from that. Y ou can take knowledge and information from
the book. Book is published or printed or outlined from each source which filled update of news. With this
modern eralike right now, many ways to get information are available for a person. From media social
including newspaper, magazines, science publication, encyclopedia, reference book, novel and comic. Y ou
can add your knowledge by that book. Are you hip to spend your spare time to open your book? Or just
trying to find the Kalman Filtering and Neural Networks when you required it?
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