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Preface

This book is written for the applied scientist and engineer who wants or
needs to learn about a subject but is not an expert in the specific field. It is
also written to accompany a first graduate course in digital signal processing.
In this book we have selected the field of adaptive filtering, which is an
important part of statistical signal processing. The adaptive filters have
found use in many and diverse fields such as communications, control, radar,
sonar, seismology, etc.

The aim of this book is to present an introduction to optimum filtering
as well as to provide an introduction to realizations of linear adaptive filters
with finite duration impulse response. Since the signals involved are ran-
dom, an introduction to random variables and stochastic processes are also
presented.

The book contains all the material necessary for the reader to study its
contents. An appendix on matrix computations is also included at the end
of the book to provide supporting material. The book includes a number of
MATLAB® functions and m-files for practicing and verifying the material in
the text. These programs are designated as Book MATLAB Functions. The
book includes many computer experiments to illustrate the underlying the-
ory and applications of the Wiener and adaptive filtering. Finally, at the end
of each chapter (except the first introductory chapter) numerous problems
are provided to help the reader develop a deeper understanding of the
material presented. The problems range in difficulty from undemanding
exercises to more elaborate problems. Detailed solutions or hints and sug-
gestions for solving all of these problems are also provided.

Additional material is available from the CRC Web site, www.crc-
press.com. Under the menu Electronic Products (located on the left side of
the screen), click Downloads & Updates. A list of books in alphabetical order
with Web downloads will appear. Locate this book by a search or scroll down
to it. After clicking on the book title, a brief summary of the book will appear.
Go to the bottom of this screen and click on the hyperlinked “Download”
that is in a zip file.

MATLAB® is a registered trademark of The Math Works, Inc. and is used
with permission. The Math Works does not warrant the accuracy of the text
or exercises in this book. This book’s use or discussion of MATLAB® software
or related products does not constitute endorsement or sponsorship by The




Math Works of a particular pedagogical approach or parhcular m ¢

MATLAB® software.
For product information, please contact:

The Math Works, Inc.
3 Apple Hill Drive
Natick, MA 01760-2098 USA
Tel: 508-647-7000

Fax: 508-647-7001

E-mail: info@mathworks.com
Web: www.mathworks.com
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