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[ÅM08] K. J. Åström and R. M. Murray. Feedback Systems: An Introduction for
Scientists and Engineers. Princeton University Press, 2008. Available at
http://www.cds.caltech.edu/∼murray/amwiki.

[Åst06] K. J. Åström. Introduction to Stochastic Control Theory. Dover, New York,
2006. Originally published by Academic Press, New York, 1970.

[BH75] A. E. Bryson, Jr. and Y.-C. Ho. Applied Optimal Control: Optimization,
Estimation, and Control. Wiley, New York, 1975.

[Bro81] R. W. Brockett. Control theory and singular Riemannian geometry. In New
Directions in Applied Mathematics, pages 11–27. Springer-Verlag, New York,
1981.

[Bry99] A. E. Bryson. Dynamic optimization. Addison Wesley, 1999.

[dB78] C. de Boor. A Practical Guide to Splines. Springer-Verlag, 1978.

[FLMR92] M. Fliess, J. Levine, P. Martin, and P. Rouchon. On differentially flat non-
linear systems. Comptes Rendus des Séances de l’Académie des Sciences,
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algebraic Riccati equation, 2-11

bang-bang control, 2-9

cost function, 2-1
costate variables, 2-6

differential flatness, 1-8

error system, 1-3
expectation, 4-4
extended Kalman filter, 5-4
extremum, 2-4

feasible trajectory, 2-4
feedforward, 1-4
final cost, 2-5
finite horizon, 2-5

gain scheduling, 1-4

Hamiltonian, 2-5
Harrier AV-8B aircraft, 2-14

infinite horizon, 2-5
information filter, 6-6
information matrix, 6-6
innovations process, 5-2
integral cost, 2-5

Kalman filter
recursive form, 5-2

Lagrange multipliers, 2-3
linear quadratic, 2-5
linearization, 1-3

matrix differential equation, 2-10
mean, 4-4

noise intensity, 4-10

optimal control problem, 2-4
optimal value, 2-1
optimization, 2-1
Ornstein-Uhlenbeck process, 4-9

receding horizon control, 1-3, 3-1
residual random process, 5-2
Riccati ODE, 2-10

terminal cost, 2-5
two point boundary value problem, 2-10
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I-2 INDEX

Note: Under construction! The indexing for the text has not yet been done and
so this index contains an incomplete and unedited set of terms.
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