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This book develops and analyzes variance constrained multi objective
stochastic control and filtering algorithms for linear time invariant systems
with uncertain parameters and noise. The variance constraint arises from
the need to limit uncertainties and noise effects, e.g., in target tracking. A
limiting problem is formulated to analyze the impact of variance constraints
on performance. New algorithms are developed for constrained multi
objective control and filtering that optimize and balance the expected
performance and variance.

Key Features

Develops and analyzes variance constrained multi objective stochastic
control and filtering algorithms for linear time invariant systems with
uncertain parameters and noise

Formulates a limiting problem to analyze the impact of variance
constraints on performance

Develops new algorithms for constrained multi objective control and
filtering that optimize and balance the expected performance and
variance
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Provides numerical examples and simulations to illustrate the
effectiveness of the proposed algorithms

Audience

This book is intended for researchers and graduate students in the fields of
control engineering, signal processing, and related areas.
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Letters to My Bipolar Self: A Journey of Hope,
Healing, and Acceptance
Bipolar disFree Download is a serious mental illness that can cause
extreme mood swings, from mania to depression. It can be a
devastating...
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Learning to Breathe from the Breath Itself: A
Transformative Guide to Mindfulness and Well-
being
In the whirlwind of modern life, finding moments of peace and tranquility
can seem like a distant dream. However, within the depths of our own
being lies a tool that holds...
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