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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 mathematics,
either through a lecture 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
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
mathematics, either through a lecture course, or through self-study.   
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Editorial Review
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From reader reviews:

Eva Stanfield:

Here thing why this specific Data Assimilation: A Mathematical Introduction (Texts in Applied
Mathematics) are different and reliable to be yours. First of all reading a book is good but it really depends in
the content of it which is the content is as delightful as food or not. Data Assimilation: A Mathematical
Introduction (Texts in Applied Mathematics) giving you information deeper as different ways, you can find
any guide out there but there is no book that similar with Data Assimilation: A Mathematical Introduction
(Texts in Applied Mathematics). It gives you thrill reading journey, its open up your own eyes about the
thing this happened in the world which is maybe can be happened around you. You can easily bring
everywhere like in area, café, or even in your approach home by train. If you are having difficulties in
bringing the branded book maybe the form of Data Assimilation: A Mathematical Introduction (Texts in
Applied Mathematics) in e-book can be your option.

Gary Bloomfield:

Playing with family in a park, coming to see the ocean world or hanging out with close friends is thing that
usually you have done when you have spare time, subsequently why you don't try factor that really opposite
from that. Just one activity that make you not experiencing tired but still relaxing, trilling like on roller
coaster you already been ride on and with addition of knowledge. Even you love Data Assimilation: A
Mathematical Introduction (Texts in Applied Mathematics), it is possible to enjoy both. It is good
combination right, you still need to miss it? What kind of hangout type is it? Oh come on its mind hangout
men. What? Still don't have it, oh come on its known as reading friends.

Lindsey Putman:

Is it a person who having spare time then spend it whole day by simply watching television programs or just
telling lies on the bed? Do you need something totally new? This Data Assimilation: A Mathematical
Introduction (Texts in Applied Mathematics) can be the response, oh how comes? The new book you know.
You are thus out of date, spending your time by reading in this fresh era is common not a geek activity. So
what these books have than the others?

Danica Johnson:

In this era which is the greater man or who has ability to do something more are more precious than other.
Do you want to become certainly one of it? It is just simple way to have that. What you have to do is just



spending your time very little but quite enough to enjoy a look at some books. One of many books in the top
list in your reading list is Data Assimilation: A Mathematical Introduction (Texts in Applied Mathematics).
This book and that is qualified as The Hungry Mountains can get you closer in turning into precious person.
By looking upward and review this guide you can get many advantages.
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