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In an increasingly interconnected and uncertain world, the ability to control
complex systems effectively has become paramount. Among the most
challenging control problems are those involving linear stochastic systems,
where system dynamics are subject to random fluctuations and
uncertainties.
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Mathematical Methods in Robust Control of Linear Stochastic Systems
provides a comprehensive treatment of the latest advancements in robust
control theory for these systems. This book is an essential resource for
researchers, engineers, and practitioners seeking to gain a deeper
understanding of the fundamentals, cutting-edge techniques, and real-
world applications of robust control.
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Key Features

In-depth coverage of the fundamentals: A thorough to linear
stochastic systems, uncertainty modeling, and robust control theory.

Exploration of advanced techniques: Advanced Kalman filtering, H-
infinity control, LQG control, adaptive control, and stochastic
optimization methods.

Real-world applications: Case studies and examples demonstrating
the practical application of robust control in various fields, including
aerospace, energy, and manufacturing.

Rigorous mathematical foundations: Clear and concise derivations
of key results, providing a solid theoretical understanding.

Extensive exercises and solutions: Practice problems and detailed
solutions to reinforce comprehension and enhance problem-solving
skills.

Target Audience

This book is intended for a wide range of readers, including:

Researchers in control theory, system identification, and stochastic
optimization

Engineers working in the design and analysis of control systems for
complex and uncertain environments

Graduate students in electrical engineering, mechanical engineering,
and computer science

Practitioners seeking to enhance their understanding and application
of robust control techniques
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engineering at the University of California, Berkeley, and has published
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Inspiration and Transformation
In a world that often feels chaotic and overwhelming, it can be difficult to
find our place and make a meaningful contribution. We may feel lost,
unsure...

Discover the Enchanting World of Lithuanian
Names for Girls and Boys
Lithuania, a land steeped in rich history and vibrant culture, is home to a
wealth of beautiful and meaningful names. Whether you're...
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