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This book provides a systematic trestment of the mathematical underpinnings of
work in data assimilation, covering both theoretical and computational
approaches. Specifically the authors develop a unified mathematical framework
in which a Bayesian formulation of the problem provides the bedrock for the
derivation, development and analysis of algorithms; the many examples used in
the text, together with the algorithms which are introduced and discussed, are al
illustrated by the MATLAB software detailed in the book and made freely
available online.

The book is organized into nine chapters: the first contains a brief introduction to
the mathematical tools around which the material is organized; the next four are
concerned with discrete time dynamical systems and discrete time data; the last
four are concerned with continuous time dynamical systems and continuous time
data and are organized analogously to the corresponding discrete time chapters.

This book is aimed at mathematical researchers interested in a systematic
development of thisinterdisciplinary field, and at researchers from the
geosciences, and a variety of other scientific fields, who use tools from data
assimilation to combine data with time-dependent models. The numerous
examples and illustrations make understanding of the theoretical underpinnings
of data assimilation accessible. Furthermore, the examples, exercises and
MATLAB software, make the book suitable for students in applied mathematics,
either through alecture course, or through self-study.
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This book provides a systematic treatment of the mathematical underpinnings of work in data assimilation,
covering both theoretical and computational approaches. Specifically the authors develop a unified
mathematical framework in which a Bayesian formulation of the problem provides the bedrock for the
derivation, development and analysis of algorithms; the many examples used in the text, together with the
agorithms which are introduced and discussed, are all illustrated by the MATLAB software detailed in the
book and made freely available online.

The book is organized into nine chapters: the first contains a brief introduction to the mathematical tools
around which the material is organized; the next four are concerned with discrete time dynamical systems
and discrete time data; the last four are concerned with continuous time dynamical systems and continuous
time data and are organized analogousdly to the corresponding discrete time chapters.

This book is aimed at mathematical researchers interested in a systematic development of this
interdisciplinary field, and at researchers from the geosciences, and a variety of other scientific fields, who
use tools from data assimilation to combine data with time-dependent models. The numerous examples and
illustrations make understanding of the theoretical underpinnings of data assimilation accessible.
Furthermore, the examples, exercises and MATLAB software, make the book suitable for studentsin applied
mathematics, either through a lecture course, or through self-study.
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Editorial Review
Users Review
From reader reviews:
Alan Coleman:

Book isto be different for every single grade. Book for children until finally adult are different content. As
we know that book is very important for people. The book Data Assimilation: A Mathematical Introduction
(Textsin Applied Mathematics) ended up being making you to know about other know-how and of course
you can take more information. It is extremely advantages for you. The book Data Assimilation: A
Mathematical Introduction (Textsin Applied Mathematics) is not only giving you far more new information
but also for being your friend when you really feel bored. Y ou can spend your own persona spend timeto
read your publication. Try to make relationship while using book Data Assimilation: A Mathematical
Introduction (Textsin Applied Mathematics). Y ou never sense lose out for everything in the event you read
some books.

Stanley Torres:

The e-book untitled Data Assimilation: A Mathematical Introduction (Textsin Applied Mathematics) isthe
reserve that recommended to you to study. Y ou can see the quality of the book content that will be shown to
you. The language that writer use to explained their ideas are easily to understand. The author was did alot
of exploration when write the book, therefore the information that they share to your account is absolutely
accurate. Y ou also could get the e-book of Data Assimilation: A Mathematical Introduction (Textsin
Applied Mathematics) from the publisher to make you more enjoy free time.

Jane M ansour :

Spent a free a chance to be fun activity to accomplish! A lot of people spent their sparetime with their family,
or their very own friends. Usually they doing activity like watching television, about to beach, or picnic from
the park. They actually doing same every week. Do you feel it? Do you need to something different to fill
your personal free time/ holiday? Might be reading a book might be option to fill your cost-free time/
holiday. The first thing that you will ask may be what kinds of reserve that you should read. If you want to
attempt look for book, may be the book untitled Data Assimilation: A Mathematical Introduction (Textsin
Applied Mathematics) can be great book to read. May be it might be best activity to you.

Kendrick Hardee:

Don't be worry should you be afraid that this book will certainly filled the space in your house, you might
have it in e-book approach, more simple and reachable. That Data Assimilation: A Mathematical



Introduction (Textsin Applied Mathematics) can give you alot of pals because by you checking out this one
book you have point that they don't and make you more like an interesting person. This specific book can be
one of astep for you to get success. This publication offer you information that perhaps your friend doesn't
know, by knowing more than other make you to be great men and women. So , why hesitate? We need to
have Data Assimilation: A Mathematical Introduction (Textsin Applied Mathematics).
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