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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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From reader reviews:

Robert Mundo:

This Continuous-Time Markov Jump Linear Systems (Probability and Its Applications) book is simply not
ordinary book, you have after that it the world is in your hands. The benefit you obtain by reading this book
is actually information inside this publication incredible fresh, you will get details which is getting deeper a
person read a lot of information you will get. This Continuous-Time Markov Jump Linear Systems
(Probability and Its Applications) without we realize teach the one who looking at it become critical in
contemplating and analyzing. Don't become worry Continuous-Time Markov Jump Linear Systems
(Probability and Its Applications) can bring any time you are and not make your tote space or bookshelves'
grow to be full because you can have it inside your lovely laptop even telephone. This Continuous-Time
Markov Jump Linear Systems (Probability and Its Applications) having great arrangement in word as well as
layout, so you will not experience uninterested in reading.

Jill Vaughn:

Spent a free time to be fun activity to complete! A lot of people spent their spare time with their family, or all
their friends. Usually they undertaking activity like watching television, about to beach, or picnic within the
park. They actually doing same task every week. Do you feel it? Will you something different to fill your
current free time/ holiday? Can be reading a book may be option to fill your cost-free time/ holiday. The first
thing you will ask may be what kinds of reserve that you should read. If you want to try out look for book,
may be the reserve untitled Continuous-Time Markov Jump Linear Systems (Probability and Its
Applications) can be great book to read. May be it is usually best activity to you.

Rachel Glidewell:

Reading a book to get new life style in this yr; every people loves to read a book. When you read a book you
can get a wide range of benefit. When you read publications, you can improve your knowledge, mainly
because book has a lot of information on it. The information that you will get depend on what kinds of book
that you have read. If you wish to get information about your review, you can read education books, but if
you want to entertain yourself you are able to a fiction books, this sort of us novel, comics, and also soon.
The Continuous-Time Markov Jump Linear Systems (Probability and Its Applications) will give you new
experience in reading a book.

Joan Green:

As a scholar exactly feel bored to help reading. If their teacher asked them to go to the library as well as to
make summary for some guide, they are complained. Just minor students that has reading's heart or real their
passion. They just do what the teacher want, like asked to the library. They go to at this time there but
nothing reading seriously. Any students feel that examining is not important, boring as well as can't see
colorful images on there. Yeah, it is to be complicated. Book is very important in your case. As we know that



on this period, many ways to get whatever you want. Likewise word says, many ways to reach Chinese's
country. So , this Continuous-Time Markov Jump Linear Systems (Probability and Its Applications) can
make you sense more interested to read.
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