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"An excellent introduction to optimal control and estimation theory and its
relationship with LQG design. . . . invaluable as areference for those already
familiar with the subject." — Automatica.

This highly regarded graduate-level text provides a comprehensive introduction
to optimal control theory for stochastic systems, emphasizing application of its
basic concepts to real problems. The first two chapters introduce optimal control
and review the mathematics of control and estimation. Chapter 3 addresses
optimal control of systems that may be nonlinear and time-varying, but whose
inputs and parameters are known without error.

Chapter 4 of the book presents methods for estimating the dynamic states of a
system that is driven by uncertain forces and is observed with random
measurement error. Chapter 5 discusses the general problem of stochastic
optimal control, and the concluding chapter covers linear time-invariant systems.
Raobert F. Stengel is Professor of Mechanical and Aerospace Engineering at
Princeton University, where he directs the Topical Program on Robotics and
Intelligent Systems and the Laboratory for Control and Automation. He was a
principal designer of the Project Apollo Lunar Module control system.

"An excellent teaching book with many examples and worked problems which
would be ideal for self-study or for usein the classroom. . . . The book also has a
practical orientation and would be of considerable use to people applying these
techniquesin practice." — Short Book Reviews, Publication of the International
Statistical Ingtitute.

"An excellent book which guides the reader through most of the important
concepts and techniques. . . . A useful book for students (and their teachers) and
for those practicing engineers who require a comprehensive reference to the
subject." — Library Reviews, The Royal Aeronautical Society.
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"An excellent introduction to optimal control and estimation theory and its relationship with LQG design. . . .
invaluable as areference for those already familiar with the subject.” — Automatica.

This highly regarded graduate-level text provides a comprehensive introduction to optimal control theory for
stochastic systems, emphasizing application of its basic concepts to real problems. The first two chapters
introduce optimal control and review the mathematics of control and estimation. Chapter 3 addresses optimal
control of systems that may be nonlinear and time-varying, but whose inputs and parameters are known
without error.

Chapter 4 of the book presents methods for estimating the dynamic states of a system that is driven by
uncertain forces and is observed with random measurement error. Chapter 5 discusses the general problem of
stochastic optimal control, and the concluding chapter covers linear time-invariant systems.

Robert F. Stengel is Professor of Mechanical and Aerospace Engineering at Princeton University, where he
directs the Topical Program on Robotics and Intelligent Systems and the Laboratory for Control and
Automation. He was a principal designer of the Project Apollo Lunar Module control system.

"An excellent teaching book with many examples and worked problems which would be ideal for self-study
or for usein the classroom. . . . The book also has a practical orientation and would be of considerable useto
people applying these techniquesin practice.” — Short Book Reviews, Publication of the International
Statistical Institute.

"An excellent book which guides the reader through most of the important concepts and techniques. . . . A
useful book for students (and their teachers) and for those practicing engineers who require a comprehensive
reference to the subject.” — Library Reviews, The Royal Aeronautical Society.
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Editorial Review
From the Back Cover

"An excellent introduction to optimal control and estimation theory and its relationship with LQG design. . . .
invaluable as a reference for those already familiar with the subject."—Automatica.

This highly regarded graduate-level text provides a comprehensive introduction to optimal control theory for
stochastic systems, emphasizing application of its basic concepts to real problems. The first two chapters
introduce optimal control and review the mathematics of control and estimation. Chapter 3 addresses optimal
control of systems that may be nonlinear and time-varying, but whose inputs and parameters are known
without error.

Chapter 4 of the book presents methods for estimating the dynamic states of a system that is driven by
uncertain forces and is observed with random measurement error. Chapter 5 discusses the general problem of
stochastic optimal control, and the concluding chapter covers linear time-invariant systems.

Robert F. Stengel is Professor of Mechanical and Aerospace Engineering at Princeton University, where he
directs the Topical Program on Robotics and Intelligent Systems and the Laboratory for Control and
Automation. He was a principal designer of the Project Apollo Lunar Module control system.

"An excellent teaching book with many examples and worked problems which would be ideal for self-study
or for usein the classroom. . . . The book also has a practical orientation and would be of considerable useto
people applying these techniques in practice."—Short Book Reviews, Publication of the International
Statistical Institute.

"An excellent book which guides the reader through most of the important concepts and techniques. . . . A
useful book for students (and their teachers) and for those practicing engineers who require a comprehensive
reference to the subject."—Library Reviews, The Royal Aeronautical Society.

Users Review
From reader reviews:
Tammi Kendrick:

Have you spare time for aday? What do you do when you have more or little spare time? Sure, you can
choose the suitable activity for spend your time. Any person spent their very own spare time to take awalk,
shopping, or went to the actual Mall. How about open or perhaps read a book allowed Optimal Control and
Estimation (Dover Books on Mathematics)? Maybe it is for being best activity for you. Y ou understand
beside you can spend your time using your favorite's book, you can more intelligent than before. Do you
agree with the opinion or you have additional opinion?

Ronald Hill:

Hey guys, do you wants to finds a new book you just read? May be the book with the headline Optimal
Control and Estimation (Dover Books on Mathematics) suitable to you? Typically the book was written by
famous writer in this era. The book untitled Optimal Control and Estimation (Dover Books on
Mathematics)is the main one of several books in which everyone read now. This book was inspired a number
of people in the world. When you read this publication you will enter the new dimensions that you ever



know just before. The author explained their strategy in the simple way, consequently all of people can easily
to know the core of this e-book. This book will give you alarge amount of information about this world now.
So that you can see the represented of the world with this book.

Kellie Stephens:

Areyou kind of stressful person, only have 10 or even 15 minute in your morning to upgrading your mind
proficiency or thinking skill also analytical thinking? Then you are receiving problem with the book in
comparison with can satisfy your short space of time to read it because pretty much everything time you only
find reserve that need more time to be learn. Optimal Control and Estimation (Dover Books on Mathematics)
can be your answer given it can be read by you actually who have those short spare time problems.

Delois Dionisio:

On this erawhich is the greater man or who has ability in doing something more are more valuable than
other. Do you want to become one among it? It isjust ssmple solution to have that. What you haveto dois
just spending your time not very much but quite enough to experience alook at some books. One of several
booksin the top list in your reading list is usually Optimal Control and Estimation (Dover Books on
Mathematics). This book which is qualified as The Hungry Inclines can get you closer in turning into
precious person. By looking way up and review this guide you can get many advantages.
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