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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
algorithms 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 analogously 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 students in applied
math

ematics, either through a lecture course, or through self-study.
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From reader reviews:

Walter McBride:

Do you considered one of people who can't read gratifying if the sentence chained from the straightway, hold
on guys this aren't like that. This Data Assimilation: A Mathematical Introduction (Texts in Applied
Mathematics) book is readable by means of you who hate the perfect word style. You will find the info here
are arrange for enjoyable reading experience without leaving perhaps decrease the knowledge that want to
deliver to you. The writer involving Data Assimilation: A Mathematical Introduction (Texts in Applied
Mathematics) content conveys prospect easily to understand by lots of people. The printed and e-book are
not different in the written content but it just different in the form of it. So , do you nonetheless thinking Data
Assimilation: A Mathematical Introduction (Texts in Applied Mathematics) is not loveable to be your top
listing reading book?

Sonja Johnson:

Often the book Data Assimilation: A Mathematical Introduction (Texts in Applied Mathematics) will bring
one to the new experience of reading some sort of book. The author style to spell out the idea is very unique.
When you try to find new book to read, this book very appropriate to you. The book Data Assimilation: A
Mathematical Introduction (Texts in Applied Mathematics) is much recommended to you to study. You can
also get the e-book in the official web site, so you can easier to read the book.

Lorenzo Maskell:

Data Assimilation: A Mathematical Introduction (Texts in Applied Mathematics) can be one of your
beginner books that are good idea. We all recommend that straight away because this publication has good
vocabulary which could increase your knowledge in terminology, easy to understand, bit entertaining but
nonetheless delivering the information. The author giving his/her effort to put every word into enjoyment
arrangement in writing Data Assimilation: A Mathematical Introduction (Texts in Applied Mathematics) but
doesn't forget the main level, giving the reader the hottest along with based confirm resource details that
maybe you can be considered one of it. This great information can certainly drawn you into fresh stage of
crucial considering.

Danilo Ernest:

A lot of people said that they feel bored stiff when they reading a book. They are directly felt the idea when
they get a half regions of the book. You can choose the book Data Assimilation: A Mathematical
Introduction (Texts in Applied Mathematics) to make your reading is interesting. Your personal skill of
reading ability is developing when you like reading. Try to choose very simple book to make you enjoy to
see it and mingle the feeling about book and reading especially. It is to be very first opinion for you to like to
open a book and examine it. Beside that the guide Data Assimilation: A Mathematical Introduction (Texts in
Applied Mathematics) can to be your brand-new friend when you're sense alone and confuse using what



must you're doing of the time.
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