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Taylor Francis Inc, United States, 1995. Hardback. Condition:
New. Language: English . Brand New Book. Linear Stochastic
Control Systems presents a thorough description of the
mathematical theory and fundamental principles of linear
stochastic control systems. Both continuous-time and discrete-
time systems are thoroughly covered. Reviews of the modern
probability and random processes theories and the Ito
stochastic differential equations are provided. Discrete-time
stochastic systems theory, optimal estimation and Kalman
filtering, and optimal stochastic control theory are studied in
detail. A modern treatment of these same topics for continuous-
time stochastic control systems is included. The text is written in
an easy-to-understand style, and the reader needs only to have a
background of elementary real analysis and linear deterministic
systems theory to comprehend the subject matter. This graduate
textbook is also suitable for self-study, professional training, and
as a handy research reference. Linear Stochastic Control
Systems is self-contained and provides a step-by-step
development of the theory, with many illustrative examples,
exercises, and engineering applications.
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Reviews

Certainly, this is actually the very best job by any author. It really is rally exciting throgh studying time. You may like
how the blogger write this pdf.
-- Rudolph Jones MD  

Completely essential go through ebook. I was able to comprehended almost everything using this created e pdf. You
will not sense monotony at anytime of your time (that's what catalogs are for relating to if you request me).
-- Tim m othy Schulist   
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