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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:

Leonard Parnell:

The book Mathematical Methods in Robust Control of Discrete-Time Linear Stochastic Systems can give
more knowledge and also the precise product information about everything you want. So just why must we
leave the best thing like a book Mathematical Methods in Robust Control of Discrete-Time Linear Stochastic
Systems? A number of you have a different opinion about e-book. But one aim that will book can give many
facts for us. It is absolutely appropriate. Right now, try to closer along with your book. Knowledge or facts
that you take for that, you may give for each other; you are able to share all of these. Book Mathematical
Methods in Robust Control of Discrete-Time Linear Stochastic Systems has simple shape but you know: it
has great and big function for you. You can search the enormous world by open up and read a e-book. So it
is very wonderful.

Angel Garcia:

Book is to be different per grade. Book for children until finally adult are different content. To be sure that
book is very important usually. The book Mathematical Methods in Robust Control of Discrete-Time Linear
Stochastic Systems seemed to be making you to know about other understanding and of course you can take
more information. It is very advantages for you. The e-book Mathematical Methods in Robust Control of
Discrete-Time Linear Stochastic Systems is not only giving you much more new information but also to be
your friend when you really feel bored. You can spend your own spend time to read your e-book. Try to
make relationship with all the book Mathematical Methods in Robust Control of Discrete-Time Linear
Stochastic Systems. You never experience lose out for everything if you read some books.

Ernest Ainsworth:

Can you one of the book lovers? If so, do you ever feeling doubt while you are in the book store? Attempt to
pick one book that you never know the inside because don't assess book by its cover may doesn't work is
difficult job because you are afraid that the inside maybe not because fantastic as in the outside seem likes.
Maybe you answer may be Mathematical Methods in Robust Control of Discrete-Time Linear Stochastic
Systems why because the amazing cover that make you consider regarding the content will not disappoint
you actually. The inside or content is usually fantastic as the outside or even cover. Your reading 6th sense
will directly show you to pick up this book.

Paul Delatorre:

Reading a book for being new life style in this 12 months; every people loves to study a book. When you
learn a book you can get a great deal of benefit. When you read publications, you can improve your
knowledge, because book has a lot of information in it. The information that you will get depend on what
forms of book that you have read. If you would like get information about your research, you can read
education books, but if you act like you want to entertain yourself you can read a fiction books, this kind of



us novel, comics, along with soon. The Mathematical Methods in Robust Control of Discrete-Time Linear
Stochastic Systems offer you a new experience in reading through a book.
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