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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-scal e 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 modelsis 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 trestment of
recent resultsin 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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From reader reviews:
Alan Williams:

Continuous-Time Markov Jump Linear Systems (Probability and Its Applications) can be one of your
beginning books that are good idea. All of us recommend that straight away because this book has good
vocabulary which could increase your knowledge in words, easy to understand, bit entertaining however
delivering the information. The copy writer giving hig’her effort to place every word into joy arrangement in
writing Continuous-Time Markov Jump Linear Systems (Probability and Its Applications) however doesn't
forget the main position, giving the reader the hottest as well as based confirm resource facts that maybe you
can be one among it. This great information can certainly drawn you into brand new stage of crucial
contempl ating.

Joe Bell:

Reading a book for being new life style in thisyr; every people loves to read a book. When you learn a book
you can get alots of benefit. When you read ebooks, you can improve your knowledge, since book has alot
of information onto it. The information that you will get depend on what sorts of book that you have read. If
you need to get information about your research, you can read education books, but if you want to entertain
yourself look for afiction books, this sort of us novel, comics, as well as soon. The Continuous-Time
Markov Jump Linear Systems (Probability and Its Applications) will give you a new experiencein reading
through a book.

Barbara Guevara:

Y ou can spend your free time you just read this book this book. This Continuous-Time Markov Jump Linear
Systems (Probability and Its Applications) is simple to bring you can read it in the playground, in the beach,
train and also soon. If you did not get much space to bring often the printed book, you can buy typically the
e-book. It is make you simpler to read it. Y ou can save typically the book in your smart phone. Therefore
there are alot of benefits that you will get when you buy this book.

Heather Stewart:

Don't be worry in case you are afraid that this book will certainly filled the space in your house, you will get
it in e-book means, more simple and reachable. That Continuous-Time Markov Jump Linear Systems
(Probability and Its Applications) can give you alot of buddies because by you considering this one book
you have factor that they don't and make an individual more like an interesting person. That book can be one
of one step for you to get success. Thisreserve offer you information that perhaps your friend doesn't
recognize, by knowing more than other make you to be great people. So , why hesitate? L et me have
Continuous-Time Markov Jump Linear Systems (Probability and Its Applications).
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