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Nonlinear Filtering and Optimal Phase Tracking

This book offers an analytical rather than measure-theoretical approach to the
derivation of the partial differential equations of nonlinear filtering theory. The
basis for this approach is the discrete numerical scheme used in Monte-Carlo
simulations of stochastic differential equations and Wiener's associated path
integral representation of the transition probability density. Furthermore, it
presents analytical methods for constructing asymptotic approximations to their
solution and for synthesizing asymptotically optimal filters. It also offers a new
approach to the phase tracking problem, based on optimizing the mean time to
loss of lock. The book is based on lecture notes from a one-semester special
topics course on stochastic processes and their applications that the author
taught many times to graduate students of mathematics, applied mathe matics,
physics, chemistry, computer science, electrical engineering, and other
disciplines. The book contains exercises and worked-out examples aimed at
illustrating the methods of mathematical modeling and performance analysis of
phase trackers.
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Applied Mathematical Sciences

Zeev Schuss

Nonlinear
Filtering and
Optimal Phase
Tracking

a Springer

53,49 €
49,99 € (zzgl. Mwst.)

Lieferfrist: bis zu 10 Tage

ArtikeInummer: 9781489973818
Medium: Buch

ISBN: 978-1-4899-7381-8

Verlag: Springer US
Erscheinungstermin: 25.01.2014
Sprache(n): Englisch

Auflage: 2012

Serie: Applied Mathematical Sciences
Produktform: Kartoniert
Gewicht: 429 g

Seiten: 262

Format (B x H): 155 x 235 mm

:e5% fachmedien.de

©9®®°® WISSEN. EINFACH. FINDEN.

Kundenservice Verlag Dr. Otto Schmidt KG

Neumannstraf3e 10, 40235 Duisseldorf | kundenservice@otto-schmidt.de | 0221-93738-997 (Inland)

14.09.2026 | 18:29 Uhr



mailto:kundenservice@otto-schmidt.de

