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In this monograph the authors develop atheory for the robust control of discrete-time stochastic systems,
subjected to both independent random perturbations and to Markov chains. Such systems are widely used to
provide mathematical models for real processes in fields such as aerospace engineering, communications,
manufacturing, finance and economy. The theory is a continuation of the authors work presented in their
previous book entitled "Mathematical Methods in Robust Control of Linear Stochastic Systems" published
by Springer in 2006.

Key features:

- Provides a common unifying framework for discrete-time stochastic systems corrupted with both
independent random perturbations and with Markovian jumps which are usualy treated separately in the
control literature;

- Covers preliminary material on probability theory, independent random variables, conditional expectation
and Markov chains;

- Proposes new numerical algorithms to solve coupled matrix algebraic Riccati equations;
- Leads the reader in anatural way to the original results through a systematic presentation;
- Presents new theoretical results with detailed numerical examples.

The monograph is geared to researchers and graduate students in advanced control engineering, applied
mathematics, mathematical systems theory and finance. It is also accessible to undergraduate students with a
fundamental knowledge in the theory of stochastic systems.
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From reader reviews:
James Atkinson:

Here thing why that Mathematical Methods in Robust Control of Discrete-Time Linear Stochastic Systems
are different and reputable to be yours. First of all examining abook is good nonetheless it dependsin the
content of the usb ports which is the content is as scrumptious as food or not. Mathematical Methodsin
Robust Control of Discrete-Time Linear Stochastic Systems giving you information deeper including
different ways, you can find any e-book out there but thereis no e-book that similar with Mathematical
Methods in Robust Control of Discrete-Time Linear Stochastic Systems. It gives you thrill looking at
journey, its open up your own eyes about the thing that happened in the world which is maybe can be
happened around you. Y ou can actually bring everywhere like in park, café, or even in your technique home
by train. For anyone who is having difficulties in bringing the imprinted book maybe the form of
Mathematical Methods in Robust Control of Discrete-Time Linear Stochastic Systems in e-book can be your
aternate.

lan Louviere:

Typically the book Mathematical Methods in Robust Control of Discrete-Time Linear Stochastic Systems
has alot details on it. So when you check out this book you can get alot of profit. The book was written by
the very famous author. Mcdougal makes some research just before write this book. This kind of book very
easy to read you will get the point easily after perusing this book.

Barbara Gunter:

Can you one of the book lovers? If so, do you ever feeling doubt if you are in the book store? Aim to pick
one book that you find out the inside because don't assess book by its cover may doesn't work at thispoint is
difficult job because you are scared that the inside maybe not while fantastic asin the outside look likes.
Maybe you answer might be Mathematical Methods in Robust Control of Discrete-Time Linear Stochastic
Systems why because the great cover that make you consider in regards to the content will not disappoint
you actually. Theinside or content is fantastic as the outside or cover. Y our reading sixth sense will directly
assist you to pick up this book.

Susan Frame:

Reading a book make you to get more knowledge from it. Y ou can take knowledge and information from the
book. Book is composed or printed or outlined from each source thisfilled update of news. With this modern
eralike currently, many waysto get information are available for a person. From media socia like
newspaper, magazines, science e-book, encyclopedia, reference book, story and comic. Y ou can add your
knowledge by that book. Are you hip to spend your spare time to spread out your book? Or just trying to find

the Mathematical Methodsin Robust Control of Discrete-Time Linear Stochastic Systems when you needed
it?
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