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In this monograph the authors develop a theory 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 usually 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 a natural 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:

Lottie Jowers:

Throughout other case, little men and women like to read book Mathematical Methods in Robust Control of
Discrete-Time Linear Stochastic Systems. You can choose the best book if you appreciate reading a book.
Provided that we know about how is important a new book Mathematical Methods in Robust Control of
Discrete-Time Linear Stochastic Systems. You can add knowledge and of course you can around the world
by the book. Absolutely right, due to the fact from book you can know everything! From your country until
foreign or abroad you will find yourself known. About simple issue until wonderful thing you can know that.
In this era, we can easily open a book as well as searching by internet unit. It is called e-book. You can
utilize it when you feel uninterested to go to the library. Let's study.

Jacqueline Stalling:

Information is provisions for folks to get better life, information currently can get by anyone on everywhere.
The information can be a know-how or any news even restricted. What people must be consider when those
information which is within the former life are challenging be find than now could be taking seriously which
one is suitable to believe or which one often the resource are convinced. If you obtain the unstable resource
then you obtain it as your main information there will be huge disadvantage for you. All of those possibilities
will not happen within you if you take Mathematical Methods in Robust Control of Discrete-Time Linear
Stochastic Systems as your daily resource information.

Antonio Mock:

Playing with family in the park, coming to see the water world or hanging out with pals is thing that usually
you will have done when you have spare time, subsequently why you don't try point that really opposite from
that. Just one activity that make you not experience tired but still relaxing, trilling like on roller coaster you
are ride on and with addition associated with. Even you love Mathematical Methods in Robust Control of
Discrete-Time Linear Stochastic Systems, it is possible to enjoy both. It is great combination right, you still
want to miss it? What kind of hang type is it? Oh occur its mind hangout people. What? Still don't
understand it, oh come on its called reading friends.

Juan Gilbert:

A lot of guide has printed but it differs. You can get it by web on social media. You can choose the best book
for you, science, comedy, novel, or whatever through searching from it. It is known as of book Mathematical
Methods in Robust Control of Discrete-Time Linear Stochastic Systems. You can include your knowledge
by it. Without leaving the printed book, it can add your knowledge and make you happier to read. It is most
essential that, you must aware about reserve. It can bring you from one destination to other place.
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