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"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 use in the classroom. . . . The book also has a
practical orientation and would be of considerable use to 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.
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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
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Robert F. Stengel is Professor of Mechanical and Aerospace Engineering at Princeton University, where he
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people applying these techniques in practice." — Short Book Reviews, Publication of the International
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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 use in the classroom. . . . The book also has a practical orientation and would be of considerable use to
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:

Michael Cardona:

The book Optimal Control and Estimation (Dover Books on Mathematics) make you feel enjoy for your
spare time. You can utilize to make your capable more increase. Book can for being your best friend when
you getting tension or having big problem with your subject. If you can make looking at a book Optimal
Control and Estimation (Dover Books on Mathematics) being your habit, you can get much more
advantages, like add your personal capable, increase your knowledge about many or all subjects. You can
know everything if you like wide open and read a reserve Optimal Control and Estimation (Dover Books on
Mathematics). Kinds of book are several. It means that, science publication or encyclopedia or other people.
So , how do you think about this e-book?

Mark Guerrero:

Do you have something that you prefer such as book? The publication lovers usually prefer to choose book
like comic, limited story and the biggest the first is novel. Now, why not hoping Optimal Control and
Estimation (Dover Books on Mathematics) that give your pleasure preference will be satisfied by reading
this book. Reading habit all over the world can be said as the opportunity for people to know world



considerably better then how they react when it comes to the world. It can't be said constantly that reading
routine only for the geeky man or woman but for all of you who wants to be success person. So , for every
you who want to start studying as your good habit, you can pick Optimal Control and Estimation (Dover
Books on Mathematics) become your own personal starter.

Vivian Regan:

You can obtain this Optimal Control and Estimation (Dover Books on Mathematics) by check out the
bookstore or Mall. Merely viewing or reviewing it might to be your solve difficulty if you get difficulties for
ones knowledge. Kinds of this guide are various. Not only by written or printed but in addition can you enjoy
this book through e-book. In the modern era like now, you just looking from your mobile phone and
searching what your problem. Right now, choose your own personal ways to get more information about
your book. It is most important to arrange you to ultimately make your knowledge are still upgrade. Let's try
to choose right ways for you.

Edward Franco:

Do you like reading a publication? Confuse to looking for your favorite book? Or your book had been rare?
Why so many query for the book? But almost any people feel that they enjoy regarding reading. Some
people likes reading, not only science book but novel and Optimal Control and Estimation (Dover Books on
Mathematics) or perhaps others sources were given understanding for you. After you know how the truly
great a book, you feel need to read more and more. Science book was created for teacher or perhaps students
especially. Those ebooks are helping them to add their knowledge. In some other case, beside science book,
any other book likes Optimal Control and Estimation (Dover Books on Mathematics) to make your spare
time considerably more colorful. Many types of book like this one.
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