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It has been widely recognized nowadays the importance of introducing
mathematical models that take into account possible sudden changes in the
dynamical behavior of a high-integrity systems or a safety-critical system. Such
systems can be found in aircraft control, nuclear power stations, robotic
manipulator systems, integrated communication networks and large-scale flexible
structures for space stations, and are inherently vulnerable to abrupt changes in
their structures caused by component or interconnection failures. In this regard, a
particularly interesting class of models is the so-called Markov jump linear
systems (MJLS), which have been used in numerous applications including
robotics, economics and wireless communication. Combining probability and
operator theory, the present volume provides a unified and rigorous treatment of
recent results in control theory of continuous-time MJLS. This unique approach
is of great interest to experts working in the field of linear systems with
Markovian jump parameters or in stochastic control. The volume focuses on one
of the few cases of stochastic control problems with an actual explicit solution
and offers material well-suited to coursework, introducing students to an
interesting and active research area.

The book is addressed to researchers working in control and signal processing
engineering. Prerequisites include a solid background in classical linear control
theory, basic familiarity with continuous-time Markov chains and probability
theory, and some elementary knowledge of operator theory. ?
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Editorial Review

Review

From the reviews:

“This book is on the estimation and control of linear continuous-time stochastic systems with jump Markov
parameters and additive Wiener processes. … The book is suitable for introducing jump Markov systems
theory to graduate students and practitioners with an appropriately advanced background in linear systems,
state space control, probability and random processes. Since it has many of the significant control and
estimation results in this field, it can also be used as a versatile reference source by researchers in this field.”
(Edwin Engin Yaz, Mathematical Reviews, October, 2013)

From the Back Cover

It has been widely recognized nowadays the importance of introducing mathematical models that take into
account possible sudden changes in the dynamical behavior of  high-integrity systems or a safety-critical
system. Such systems can be found in aircraft control, nuclear power stations, robotic manipulator systems,
integrated communication networks and large-scale flexible structures for space stations, and are inherently
vulnerable to abrupt changes in their structures caused by component or interconnection failures. In this
regard, a particularly interesting class of models is the so-called Markov jump linear systems (MJLS), which
have been used in numerous applications including robotics, economics and wireless communication.
Combining probability and operator theory, the present volume provides a unified and rigorous treatment of
recent results in control theory of continuous-time MJLS. This unique approach is of great interest to experts
working in the field of linear systems with Markovian jump parameters or in stochastic control. The volume
focuses on one of the few cases of stochastic control problems with an actual explicit solution and offers
material well-suited to coursework, introducing students to an interesting and active research area.

The book is addressed to researchers working in control and signal processing engineering. Prerequisites
include a solid background in classical linear control theory, basic familiarity with continuous-time Markov
chains and probability theory, and some elementary knowledge of operator theory. ?
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Users Review

From reader reviews:

Jennifer Newhouse:

As people who live in the actual modest era should be update about what going on or data even knowledge to
make all of them keep up with the era which is always change and advance. Some of you maybe will
probably update themselves by looking at books. It is a good choice for yourself but the problems coming to
an individual is you don't know what kind you should start with. This Continuous-Time Markov Jump Linear
Systems (Probability and Its Applications) is our recommendation to make you keep up with the world.
Why, because this book serves what you want and want in this era.

Margie Rodriguez:

Now a day folks who Living in the era exactly where everything reachable by match the internet and the
resources inside it can be true or not require people to be aware of each info they get. How people have to be
smart in getting any information nowadays? Of course the correct answer is reading a book. Reading through
a book can help folks out of this uncertainty Information specifically this Continuous-Time Markov Jump
Linear Systems (Probability and Its Applications) book because book offers you rich info and knowledge. Of
course the details in this book hundred percent guarantees there is no doubt in it as you know.

Michael Sweet:

Exactly why? Because this Continuous-Time Markov Jump Linear Systems (Probability and Its
Applications) is an unordinary book that the inside of the e-book waiting for you to snap that but latter it will
zap you with the secret the idea inside. Reading this book alongside it was fantastic author who else write the
book in such wonderful way makes the content within easier to understand, entertaining approach but still
convey the meaning entirely. So , it is good for you for not hesitating having this anymore or you going to
regret it. This excellent book will give you a lot of gains than the other book have got such as help improving
your skill and your critical thinking means. So , still want to postpone having that book? If I have been you I
will go to the book store hurriedly.

Scott Hicks:

Your reading sixth sense will not betray an individual, why because this Continuous-Time Markov Jump
Linear Systems (Probability and Its Applications) reserve written by well-known writer whose to say well
how to make book that may be understand by anyone who also read the book. Written inside good manner
for you, leaking every ideas and publishing skill only for eliminate your hunger then you still doubt
Continuous-Time Markov Jump Linear Systems (Probability and Its Applications) as good book but not only
by the cover but also by the content. This is one guide that can break don't determine book by its include, so
do you still needing an additional sixth sense to pick this particular!? Oh come on your looking at sixth sense
already said so why you have to listening to a different sixth sense.
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