Bibliography

[Adr08] R. Adrain. Research concerning the probabilities of the errors which happen in making observations. Analyst, 1:193–209, 1808.

[AHN91] C.A. Jacobson A.J. Helmicki and C.N. Nett. Control-oriented system identification: A worst-case/deterministic approach in H1. IEEE Transactions on Automatic Control, 36:1163–1176, 1991.

[AK89] R. Ackner and T. Kailath. Discrete-time complementary models and smoothing. International Journal of Control, 49:1665–1682, 1989.

[AK93] H. Akcay and P.P. Khargonekar. On the worst-case performance of the least-squares algorithm. In Proceedings of the IEEE Conference on Decision and Control, pages 2076–2081, San Antonio, TX, Dec. 1993.

[AM71] B.D.O. Anderson and J.B. Moore. Linear Optimal Control. Prentice- Hall, Englewood Cliffs, N.J., 1971.

[AM79] B.D.O. Anderson and J.B. Moore. Optimal Filtering. Prentice-Hall, Englewood Cliffs, N.J., 1979.

[Amb43] A.V. Ambartsumian. Diffuse reflection of light by a foggy medium. Dokl. Akad. Sci. SSSR, 38:229–322, 1943.

[And69] B.D.O. Anderson. The inverse problem of stationary covariance generation. Journal of Statistical Physics, 1:133–147, 1969.

[And88] T. Ando. Matrix Quadratic Equations. Hokkaido University, Sapporo, Japan, 1988. 530

[App66] S.P. Applebaum. Adaptive arrays. Technical Report Rep. SPL TR 66-1, Syracuse University Research Corporation, 1966.

[Ast70] K.J. Astrom. Introduction to Stochastic Control Theory. Academic Press, New York, 1970.

[Ath71] M.A. Athans. (Guest Editor). Special issue on the LQG problem. IEEE Transactions on Automatic Control, 16(6):527–869, 1971.

[AV73] B.D.O. Anderson and S. Vongpanitlerd. Network Analysis and Synthesis. Prentice-Hall, Englewood Cliffs, N.J., 1973.

[AW89] K.J. Astrom and B. Wittenmark. Adaptive Control. Addison-Wesley, Reading, Mass., 1989.

[Ban73] M. Banker. Linear stationary quadratic games. In Proc. of the IEEE Conference on Decision and Control, pages 193–197, San Diego, CA, 1973.

[Bas89] T. Basar. A dynamic games approach to controller design: Disturbance rejection in discrete-time. In Proc. of the IEEE Conference on Decision and Control, pages 407–414, Tampa, FL, 1989.

[Bas91] T. Basar. Optimum performance levels for minimax filters, predictors and smoothers. Systems and Control Letters, 16:309–317, 1991.

[BB91] S.P. Boyd and C.H. Barratt. Linear Controller Design: Limits of Performance. Prentice Hall, Englewood Cliffs, N.J., 1991.

[BB95] T. Basar and P. Bernhard. H1-optimal Control and Related Minimax Design Problems: A Dynamic Games Approach. Birkhauser, Boston, 1995.

[BC87] J.A. Ball and N. Cohen. Sensitivity minimization in an H1 norm: Parametrization of all solutions. International Journal of Control, 46:785– 816, 1987.

[Ber64] L.D. Berkovitz. A variational approach to differential games. In Advances in Game Theory, volume 52 of Annals of Math. Study, pages 127–174, Princeton, NJ, 1964. Princeton University Press.

[BG66] P. Businger and G.H. Golub. Linear least-squares solutions by Householder transformation. Math. Comput., 20:325–328, 1966.

[BGFB94] S. Boyd, L. El Ghaoui, E. Feron, and V. Balakrishnan. Linear Matrix Inequalities in System and Control Theory. SIAM Studies in Applied Mathematics, New York, 1994.

[BH69] A.E. Bryson and Y.C. Ho. Applied Optimal Control: Optimization, Estimation, and Control. Blaisdell Pub. Co., Waltham, Mass., 1969.

[BH89] D.S. Bernstein and W.M. Haddad. LQG control with an H1 performance bound: A Riccati equation approach. IEEE Transactions on Automatic Control, 34(3):293–305, 1989.

[BK65] R.E. Bellman and R. Kalaba. Dynamic Programming and Modern Control Theory. Academic Press, New York, 1965.

[BLW91] S. Bittante, A.J. Laub, and J.C. Willems, editors. The Riccati Equation. Springer-Verlag, Berlin, 1991.

[BMS88] C.I. Byrnes, C.F. Martin, and R.E. Saeks, editors. Analysis and Control of Nonlinear Systems. North-Holland, Amsterdam, 1988.

[BO82] T. Basar and G.J. Olsder. Dynamic Non-Cooperative Game Theory. Academic Press, New York, 1982.

[Bog74] J. Bognar. Indefinite Inner Product Spaces. Springer-Verlag, New York, 1974.

[BRC72] R.S. Bucy and J.M. Rodriguez-Canabal. A negative definite equilibrium and its induced cone of global existence for the Riccati equation. SIAM Journal on Mathematical Analysis, 3:644–646, 1972.

[Bro70] R. W. Brockett. Finite Dimensional Linear Systems. John Wiley & Sons, New York, 1970.

[BS78] D.P. Bertsekas and S.E. Shreve. Stochastic Optimal Control: The Discrete-time Case. Academic Press, New York, 1978.

[Cha48] S. Chandrasekhar. On the radiative equilibrium of a stellar atmosphere, Parts XXI and XXII. Astrophys. J, 106 and 107:152–216 and 48–72, 1947 and 1948.

[Col95] A.M. Colman. Game Theory and its Applications in the Social and Biological Sciences. Butterworth-Heinemann, Boston, Mass., 1995.

[CT91] T.M. Cover and J.A. Thomas. Elements of Information Theory. Wiley, New York, 1991.

[CW81] F.M. Callier and J.C. Willems. Criteria for the convergence of the solution of the Riccati differential equation. IEEE Transactions on Automatic Control, 26:1232–1242, 1981.

[DDB95] M.A. Dahleh and I.J. Diaz-Bobillo. Control of Uncertain Systems: A Linear Programming Approach. Prentice Hall, Englewood Cliffs, N.J., 1995.

[DGKF89] J.C. Doyle, K. Glover, P.P. Khargonekar, and B.A. Francis. State-space solutions to standard H^2 and H1 control problems. IEEE Trans. on Automatic Control, 34:831–847, 1989.

[DM69] P. Dyer and S. McReynolds. Extension of square-root filtering to include process noise. J. Optimiz. Theory Appl., 3:444–459, 1969.

[Dor83] P. Dorato. Theoretical developments in discrete-time control. Automatica, 19:395–400, 1983.

[DP87] M.A. Dahleh and J.B. Pearson. l_1-optimal compensators for continuoustime systems. IEEE Transactions on Automatic Control, 32(10):889– 895, Oct. 1987.

[dS89] C.E. de Souza. Monotonicity and stabilizability results for the solution of the Riccati difference equation. In S. Bittanti, editor, Proceedings of the Workshop on the Riccati Equation in Control, Systems and Signals, pages 38–41, Como, Italy, 1989.

[DTT93] M.A. Dahleh, T.V. Theodosopoulos, and J.N. Tsitsiklis. The sample complexity of worst case identification of FIR linear systems. Systems and Control Letters, 20(3):157–166, March 1993.

[DV75] C.A. Desoer and M. Vidyasagar. Feedback Systems: Input-Output Properties. Academic Press, New York, 1975.

[Ein31] A. Einstein. Relativity: the Special and General Theory. Translated by R.W. Lawson. Crown Publishers, New York, 1931.

[Esc98] G. Von Escherich. Die zweite variation der einfachen integrale. Wiener Sitzungsberichte, 107:1191–1250, 1898.

[Fau76] P.L. Faurre. Stochastic realization algorithms. In R.K. Mehra and D.G. Lainiotis, editors, System Identification: Advances and Case Studies, pages 1–25, New York, 1976. Academic Press.

[FD87] B.A. Francis and J.C. Doyle. Linear control theory with an H1 optimality criterion. SIAM Journal of Control and Optimization, 25:815–844, 1987.

[Fen89] W. Fenchel. Elementary Geometry in Hyperbolic Space. W. de Gruyter, Berlin, 1989.

[FFL95] C. Foias, A. E. Frazho, and W. S. Li. On H^2 minimization for the Caratheodory-Schur interpolation problem. Integral Equations and Operator Theory, 21(1):24–32, 1995.

[FFT94] C. Foias, A. E. Frazho, and A. Tannenbaum. On combined H1�H^2 suboptimal interpolants. Linear Algebra and its Applications, 203-204:443– 469, 1994.

[FKL76] B. Friedlander, T. Kailath, and L. Ljung. Scattering theory and linear least squares estimation, Part II: Discrete-time problems. J. Franklin Inst., Jan. 1976.

[Fra67] D.C. Fraser. A New Technique for Optimal Smoothing of Data. PhD thesis, Massachussetts Institute of Technology, 1967.

[Fra87] B.A. Francis. A Course of H1 Control Theory. Springer-Verlag, Berlin, 1987.

[FT88] C. Foias and A. Tannenbaum. On the four block problem, I. In I. Gohberg and M.A. Kaashoek, editors, Topics in Operator Theory: Constantin Apostol Memorial Issue, pages 93–112, Basel, 1988. Birkhauser. volume 32 of Operator Theory: Advances and Applications.

[FZ84] B.A. Francis and G. Zames. On H1-optimal sensitivity theory for SISO feedback systems. IEEE Trans. on Automatic Control, 29(1):9–16, 1984.

[Gal32] G. Galileo. Dialogo Sopra i due Massimi Sestemi del Mondo: Tolemaico e Copernicano. Landini (Transl.: University of California Press, Berkeley, CA: 1957), Florence, 1632.

[Gau09] C.F. Gauss. Theoria Motus Corpurum Coelestium in Sectionibus Conicis Solem Ambientum. (Transl.: Dover, New York: 1963), Hamburg, 1809.

[GD88] K. Glover and J.C. Doyle. State-space formulae for all stabilizing controllers that satisfy an H1-norm bound and relations to risk sensitivity. System and Control Letters, 11:167–172, 1988.

[GD89] K. Glover and J.C. Doyle. A state-space approach to h1 optimal control. In H. Nijmeijer and J.M. Schumacher, editors, Three decades of Mathenatical System Theory, Lecture Notes in Control and Information Sciences, volume 135, New York, 1989. Springer-Verlag.

[GGLD90] M. Green, K. Glover, D.J.N. Limebeer, and J.C. Doyle. A J-spectral factorization approach approach to H1 control. SIAM Journal of Control and Optimization, 28:1350–1371, 1990.

[GK69] I.C. Gohberg and M.G. Krein. Introduction to the Theory of Linear Nonselfadjoint Operators. American Mathematical Society, Providence, R.I., 1969.

[GK86] I.C. Gohberg and M.A. Kaashoek, editors. Constructive Methods of Wiener-Hopf Factorization. Birkhauser Verlag, Basel, Switzerland, 1986.

[GL89] G.H. Golub and C.F. Van Loan. Matrix Computations. Johns Hopkins University Press, Baltimore, MD, 2nd edition, 1989.

[GL95] M. Green and D.J.N. Limebeer. Linear Robust Control. Prentice-Hall, Englewood Cliffs, NJ, 1995.

[GLD^+91] K. Glover, D.J.N. Limebeer, J.C. Doyle, E.M. Kasenally, and M.G. Safonov. A characterization of all solutions to the four-block general distance problem. SIAM Journal of Control and Optimization, 29:283–324, 1991.

[GM89] K. Glover and D. Mustafa. Derivation of the maximum entropy H1 controller and a state space formula for its entropy. International Journal of Control, 50:899–916, 1989.

[Gol72] E.G. Golstein. Theory of Convex Programming. American Mathematical Society, Providence, R.I., 1972.

[GQ95] Z. Gajic and M.T.J. Qureshi. The Lyapunov Matrix Equation in System Stability and Control. Academic Press, San Diego, CA, 1995.

[Gri93] M.J. Grimble. Polynomial matrix solution of the H1 filtering problem and the relationship to Riccati equation state-space results. IEEE Transactions on Signal Processing, 41(1):67–81, Jan. 1993.

[GWW61] D. Gabor, W.P.L. Wilby, and R. Woodcock. A universal non-linear filter, predictor and simulator which optimizes itself by a learning process. IEE Proceedings (London), 108(pt. B):422–438, 1961.

[Har72] H.L. Harter. The method of least-squares and some alternatives. Technical Report ARL 72-0129, Aerospace Res. Lab., Air Force Systems Command, Wright-Patterson AFB, Ohio, Sept. 1972.

[Hay94] S.S. Haykin. Neural Networks : A Comprehensive Foundation. Maxwell Macmillan International, New York, 1994.

[Hay96] S.S. Haykin. Adaptive Filter Theory. Prentice Hall, Englewood Cliffs, NJ, 3rd edition, 1996.

[HHK96] B. Halder, B. Hassibi, and T. Kailath. Mixed H^2/H1 estimation: Preliminary analytic characterization and a numerical solution. In 13th International Federation of Automatic Control World Congress, San Francisco, CA, July 1996.

[HI93] A. Halanay and V. Ionescu. Generalized discrete-time Popov- Yakubovich theory. Systems and Control Letters, 10:1–6, 1993.

[HI94] A. Halanay and V. Ionescu. Time Varying Discrete Linear Systems: Input-Output Operators, Riccati Equations, Disturbance Attenuation. Birkhauser Verlag, Basel, Switzerland, 1994.

[Hir62] I.I. Hirschman. Infinite Series. Holt, Rinehart and Winston, New York, 1962.

[HJ90] R.A. Horn and C.R. Johnson. Matrix Analysis. Cambridge University Press, Cambridge, 1990.

[HK94a] B. Hassibi and T. Kailath. Adaptive filtering with an H1 criterion. In Proceedings of the 28th Asilomar Conference on Signals, Systems and Computers, Pacific Grove, CA, Nov. 1994.

[HK94b] B. Hassibi and T. Kailath. H1 bounds for the recursive-least-squares algorithm. In Proceedings of the 33rd IEEE Conference on Decision and Control, pages 3927–3929, Lake Buena Vista, FL, Dec 1994.

[HK95a] B. Hassibi and T. Kailath. H1 adaptive filtering. In Proceedings of the 1995 IEEE International Conference on Acoustics, Speech and Signal Processing, Detroit, MI, May 1995.

[HK95b] B. Hassibi and T. Kailath. H1 optimal training algorithms and their relation to backpropagation. In G. Tesauro, D.S. Touretzky, and T.K. Leen, editors, Advances in Neural Information Processing Systems, volume 7, pages 191–199, Cambridge, MA, April 1995. MIT Press.

[HK96] B. Hassibi and T. Kailath. Mixed least-mean-squares/H1-optimal adaptive filtering. In Proceedings of the 30th Asilomar Conference on Signals, Systems and Computers, Pacific Grove, CA, Nov. 1996.

[Hou53] A.S. Householder. Principles of Numerical Analysis. McGraw-Hill, New York, 1953.

[Hou92] A. Houacine. Regularized fast recursive least squares algorithms for finite memory filtering. IEEE Transactions on Signal Processing, 40(4):758– 769, April 1992.

[How65] P.W. Howells. Intermediate Frequency Sidelobe Canceller. U.S. Patent 3,202,990, Aug. 1965.

[HSK93a] B. Hassibi, A.H. Sayed, and T. Kailath. LMS is H1 optimal. In Proceedings of the 32nd IEEE Conference on Decision and Control, pages 74–80, San Antonio, TX, Dec. 1993.

[HSK93b] B. Hassibi, A.H. Sayed, and T. Kailath. Recursive linear estimation in Krein spaces - Part II: Applications. In Proceedings of the 32nd IEEE Conference on Decision and Control, pages 3495–3500, San Antonio, TX, Dec. 1993.

[HSK93c] B. Hassibi, A.H. Sayed, and T. Kailath. Recursive linear estimation in Krein spaces - Part I: Theory. In Proceedings of the 32nd IEEE Conference on Decision and Control, pages 3489–3494, San Antonio, TX, Dec. 1993.

[HSK94a] B. Hassibi, A.H. Sayed, and T. Kailath. H1 optimality criteria for LMS and backpropagation. In J.D. Cowan, G. Tesauro, and J. Alspector, editors, Advances in Neural Information Processing Systems, volume 6, pages 351–359, New York, April 1994. Morgan-Kaufmann.

[HSK94b] B. Hassibi, A.H. Sayed, and T. Kailath. Recursive linear estimation in Krein spaces with applications to H1 problems. In U. Helmke, R. Mennicken, and J. Saurer, editors, Systems and Networks: Mathematical Theory and Applications, volume 2, pages 703–707, Berlin, 1994. Akademie Verlag.

[HSK94c] B. Hassibi, A.H. Sayed, and T. Kailath. Square-root arrays and Chandrasekhar recursions for H1 problems. In Proceedings of the 33rd IEEE Conference on Decision and Control. Also submitted to the IEEE Transactions on Automatic Control, pages 2237–2243, Lake Buena Vista, FL, Dec. 1994.

[HSK95] B. Hassibi, A.H. Sayed, and T. Kailath. LMS is H1 optimal. In K.J. Astrom, G.C. Goodwin, and P.R. Kumar, editors, Adaptive Control, Filtering and Signal Processing, pages 65–89, New York, 1995. Springer- Verlag.

[HSK96a] B. Hassibi, A.H. Sayed, and T. Kailath. H1 optimality of the LMS algorithm. IEEE Transactions on Signal Processing, 44(2):267–280, Feb. 1996.

[HSK96b] B. Hassibi, A.H. Sayed, and T. Kailath. Linear estimation in Krein spaces - Part II: Applications. IEEE Transactions on Automatic Control, 41(1):34–49, Jan. 1996.

[HSK96c] B. Hassibi, A.H. Sayed, and T. Kailath. Linear estimation in Krein spaces - Part I: Theory. IEEE Transactions on Automatic Control, 41(1):18–33, Jan. 1996.

[IKL82] I.S. Iohvidov, M.G. Krein, and H. Langer. Introduction to the Spectral Theory of Operators in Spaces with an Indefinite Metric. Akademie- Verlag, Berlin, 1982.

[IPJ91] B.D.O. Anderson I.R. Petersen and E.A. Jonckheere. A first principles solution to the non-singular H1 control problem. International Journal of Robust and Nonlinear Control, 1(3):171–185, July-Sept. 1991.

[Isa65] R. Isaacs. Differential Games. John Wliey & Sons, New York, 1965.

[Ist87] V.I. Istratescu. Inner Product Structures, Theory and Applications. Mathematics and Its Applications. D. Reidel Publishing Company, Dordrecht, Holland, 1987.

[Ive92] B. Iversen. Hyperbolic Geometry. Cambridge University Press, Cambridge, UK, 1992.

[IW93] V. Ionescu and M. Weiss. Continuous and discrete-time Riccati theory: A Popov function approach. Linear Algebra and its Applications, pages 173–209, 1993.

[Jac73] D.H. Jacobson. Optimal stochastic linear systems with exponential performance criteria and their relation to determinstic games. IEEE Trans. Automatic Control, 18:124–131, 1973.

[Jaz70] A.H. Jazwinski. Stochastic Processes and Filtering Theory. Academic Press, New York, 1970.

[Kai68] T. Kailath. An innovations approach to least-squares estimation - Part I: Linear filtrering in additive white noise. IEEE Transactions on Auotomatic Control, 13:646–655, Dec. 1968.

[Kai72] T. Kailath. Some Chandrasekhar-type algorithms for quadratic regulator problems. In Proceedings of the IEEE Conference on Decision and Control and 11th Symposium on Adaptive Processes, Dec. 1972.

[Kai74] T. Kailath. A view of three decades of linear filtering theory. IEEE Transactions in Information Theory, 20(2):146–181, March 1974.

[Kai80] T. Kailath. Linear Systems. Prentice-Hall, Englewood Cliffs, NJ, 1980.

[Kai81] T. Kailath. Lectures on Wiener and Kalman Filtering. Springer-Verlag, New York, 1981.

[Kal60a] R.E. Kalman. Contributions to the theory of optimal control. Boletin de la Sociedad Matematica Mexicana, 1960.

[Kal60b] R.E. Kalman. A new approach to linear filtering and prediction problems. J. of Basic Eng., Trans. ASME, Series D, 82(1):35–45, 1960.

[Kal63a] R.E. Kalman. Lyapunov functions for the problem of Lur’e in Automatic Control. Proceedings of the National Academy of Sciences, 49(2):201– 205, 1963.

[Kal63b] R.E. Kalman. New methods in Wiener filtering theory. In J.L. Bogdanoff and F. Kozin, editors, Proc. Symp. Eng. App. Random Functions and Probability Theory, New York, 1963. John Wiley & Sons, Inc.

[Kal63c] R.E. Kalman. On a new characterization of linear passive systems. In Proceedings of the First Allerton Conference on Circuit and System Theory, pages 456–470, 1963.

[Kal64] R.E. Kalman. When is a control system optimal? J. of Basic Eng., Trans. ASME, Series D, 86:51–60, March 1964.

[KB60] R.E. Kalman and J.E. Bertram. Control system design via the ‘second method’ of Lyapunov, Part I, Continuous-time systems, Part II, Discretetime systems. J. of Basic Eng., Trans. ASME, Series D, 82:371–393, 394–400, 1960.

[KB61] R.E. Kalman and R.S. Bucy. New results in linear filtering and prediction theory. J. of Basic Eng., Trans. ASME, Series D, 83(3):95–108, 1961.

[KBS71] P.G. Kaminski, A.E. Bryson, and S.F. Schmidt. Discrete square-root filtering: A survey of current techniques. IEEE Transactions on Automatic Control, 16:727–735, Dec. 1971.

[Kha92] H. K. Khalil. Nonlinear Systems. McMillan, Toronto, 1992.

[KHS93] T. Kailath, B. Hassibi, and A.H. Sayed. H1 filtering is just Kalman filtering in Krein space. In S. Keerthi, Y. Narahari, and N. Viswanadham, editors, Computing and Intelligent Systems, pages 7–15, New Delhi, 1993. Tata McGraw-Hill Publishing Co. Ltd.

[Kim87] H. Kimura. Directional interpolation approach to H1-optimization and robust stabilization. IEEE Trans. on Automatic Control, 32:788–793, 1987.

[KKK95] M. Krstic, I. Kanellakopoulos, and P. Kokotovic. Nonlinear and Adaptive Control Design. Wiley, New York, 1995.

[KKM79] T. Kailath, S.Y. Kung, and M. Morf. Displacment ranks of matrices and linear equations. J. Math. Analysis & Appls., 68(2):395–407, April 1979.

[KN91] P.P. Khargonekar and K.M. Nagpal. Filtering and smoothing in an H1 setting. IEEE Trans. on Automatic Control, 36:151–166, 1991.

[Kol39] A.N. Kolmogorov. Sur l’interpolation et extrapolation des suites stationairres. C.R. Acad. Sci., 208:2043, 1939.

[Kol41] A.N. Kolmogorov. Stationary sequences in Hilbert spaces. Bull. Math. Univ. Moscow, 2(6), 1941.

[KR92] P.P. Khargonekar and M.A. Rotea. Mixed H^2/H1 filtering. In Proceedings of the IEEE Conference on Decision and Control, pages 2299–2304, Tucson, AZ, Dec. 1992.

[Kre45a] M.G. Krein. On a generalization of some investigations of G. Szego, W.M. Smirnov and A.N. Kolmogorov. Dokl. Akad. Nauk SSSR, 46:91– 94, 1945.

[Kre45b] M.G. Krein. On a problem of extrapolation of A.N. Kolmogorov. Dokl. Akad. Nauk SSSR, 46:306–309, 1945.

[KS72] H. Kwakernaak and R. Sivan. Linear Optimal Control Systems. Wiley- Interscience, New York, 1972.

[KS88] N.N. Krasovskii and A.I. Subbotin. Game-Theoretical Control Problems. Springer-Verlag, New York, 1988.

[KS94] H. Kwakernaak and M. Sebek. Polynomial J-spectral factorization. IEEE Transactions on Automatic Control, 39(2):315–328, 1994.

[KT50] H.W. Kuhn and A.W. Tucker, editors. Contributions to the Theory of Games. Princeton University Press, Princeton, 1950.

[Kuc72] V. Kucera. A contribution to matrix quadratic equations. IEEE Transactions on Automatic Control, 17:344–347, 1972.

[Kuc74] V. Kucera. Closed-loop stability of discrete linear single-variable systems. Kybernetika, 10(2):146–171, 1974.

[Kuc75] V. Kucera. Algebraic approach to discrete linear control. IEEE Transactions on Automatic Control, 20(1):116–120, 1975.

[Kuc91] V. Kucera. Algebraic Riccati equation: Hermitian and definite solutions. In S. Bittante, A.J. Laub, and J.C. Willems, editors, The Riccati Equation, pages 53–89, Berlin, 1991. Springer-Verlag.

[Kwa86] H. Kwakernaak. A polynomial approach to minimax frequency domain optimization of multivariable feedback systems. International Journal of Control, 44:117–156, 1986.

[Kwa91] H. Kwakernaak. Robust control and H1 optimization - a tutorial paper. Automatica, 29(2):255–275, 1991.

[LA94] D.J.N. Limebeer and B.D.O. Anderson. A Nash game approach to mixed H^2/H1 control. IEEE Transactions on Automatic Control, 39(1):69–82, Jan. 1994.

[LAKG92] D.J.N. Limebeer, B.D.O. Anderson, P.P. Khargonekar, and M. Green. A game-theoretic approach to H1 control of time-varying systems. SIAM Journal of Control and Optimization, 30(2):262–283, 1992.

[Lau79] A.J. Laub. A Schur method for solving algebraic Riccati equations. IEEE Transactions on Automatic Control, 24:913–921, 1979.

[Lau91] A.J. Laub. Invariant subspace methods for the numerical solution of Riccati equations. In S. Bittante, A.J. Laub, and J.C. Willems, editors, The Riccati Equation, pages 163–197, Berlin, 1991. Springer-Verlag.

[Lef65] S. Lefschetz. Stability of Nonlinear Control Systems. Academic Press, New York, 1965.

[Leg10] A.M. Legendre. Methode des moindres quarres, pour trouver le milieu le plus probable entre les resultats de differentes observations. Mem. Inst. France, pages 149–154, 1810.

[LEMW23] H.A. Lorentz, A. Einstein, H. Minkowski, and H. Weyl. The Principle of Relativity: A Collection of Original Memoirs on the Special and General Theory of Relativity. Dodd Mead, New York, 1923. With notes by A. Sommerfeld; Translated by W. Perrett and G.B. Jeffery.

[LK76] L. Ljung and T. Kailath. The asymptotic behaviour of constantcoefficient Riccati differential equations. IEEE Transactions on Automatic Control, 21:385–388, 1976.

[Lob14] N.I. Lobachevskii. Geometrical Researches on the Theory of Parallels. Open Court, La Salle, Ill., 1914. Translated from the original by G.B. Halsted.

[LR91] P. Lancaster and L. Rodman. Solutions of the continuous and discrete time algebraic riccati equations: a review. In S. Bittante, A.J. Laub, and J.C. Willems, editors, The Riccati Equation, pages 11–52, Berlin, 1991. Springer-Verlag.

[LR95] P. Lancaster and L. Rodman. Algebraic Riccati Equations. Oxford University Press, New York, 1995.

[LS91] D.J. Limebeer and U. Shaked. New results in H1 filtering. In Proc. Inter. Symp. Math. Theory Netw. Syst., pages 317–322, June 1991.

[Luc65] R.W. Lucky. Automatic equalization for digital communication. Bell Syst. Tech. J., 44:547–588, 1965.

[Lue63] D.G. Luenberger. Determining the State of a Linear System with Observers of Low Dynamic Order. PhD thesis, Stanford University, 1963.

[Lue92] D.G. Luenberger. A double look at duality. IEEE Transactions on Automatic Control, 37(10):1474–1482, Oct. 1992.

[Lya67] A.M. Lyapunov. Collected works of Academician A.M. Lyapunov. Translation Division, Foreign Technology Division, Wright-Patterson Air Force Base, Ohio, 1967.

[Mac63] A.G.J. MacFarlane. An eigenvector solution of the optimal linear regulator problem. J. Electron. Contr., 14:643–654, 1963.

[Mar64] A.B. Marcovitz. Linear Time-Varying Discrete Systems. no. 8. Journal of the Franklin Institute, Lancaster, Pa., 1964.

[May66] D.Q. Mayne. A solution to the smoothing problem for linear dynamical systems. Automatica, 4:73–92, 1966.

[McM52] B. McMillan. Introduction to formal realization theory. Bell Syst. Technical Journal, 31:217–279, 541–600, 1952.

[Meg94] A. Megretski. On the order of controllers in mixed H^2/H1 control. In Proceedings of the IEEE Conference on Decision and Control, pages 3173–3174, Lake Buena Vista, FL, Dec. 1994.

[Meh91] V.L. Mehrmann, editor. The Autonomous Linear Quadratic Control Problem : Theory and Numerical Solution. Springer-Verlag, New York, 1991.

[MG71] J.M. Mendel and D.L. Gieseking. Bibliography on the linear-quadratic- Gaussian problem. IEEE Transactions on Automatic Control, 16(6):847– 869, 1971.

[MG90] D. Mustafa and K. Glover. Minimum Entropy H1 Control. Springer- Verlag, New York, 1990.

[Mil95] M. Milanese. Properties of least-squares estimates in set membership identification. In M. Blanke and T. Soderstorm, editors, System Identification. A Postprint Volume from the IFAC Symposium, volume 1, pages 407–412, Oxford, UK, 1995. Pergamon.

[ML92] J.H. Moreno and T. Lang. Matrix Computations on Systolic-Type Arrays. Kluwer Academic Publishers, Boston, MA, 1992.

[Mor94] J.D. Morrow. Game Theory for Political Scientists. Princeton University Press, Princeton, N.J., 1994.

[MPG88] R.R. Bitmead M.A. Poubelle and M. Gevers. Fake algebraic Riccati techniques and stabilizability. IEEE Transactions on Automatic Control, 33:379–381, 1988.

[MSK74] M. Morf, G.S. Sidhu, and T. Kailath. Some new algorithms for recursive estimation in constant, linear, discrete-time systems. IEEE Transactions on Automatic Control, 19:315–323, 1974.

[Neu57] O. Neugebauer. The Exact Sciences in Antiquity. Princeton University Press, Princeton, NJ, 1957.

[Nis67] T. Nishimura. On the a priori information in sequential estimation problems. IEEE Transactions on Automatic Control, 12:123–125, 1967.

[NM44] J. Von Neumann and O. Morgenstern. Theory of Games and Economic Behavior. Princeton University Press, Princeton, 1944.

[NN93] I.E. Nesterov and A. Nemirovskii. Interior-Point Polynomial Algorithms in Convex Programming. Society for Industrial and Applied Mathematics, Philadelphia, 1993.

[OY54] Y. Oona and K. Yasuura. Synthesis of finite passive 2n-terminal networks with prescribed scattering matrices. Mem. Kyushu Univ. (Engineering), Japan, 14(2):125–177, 1954.

[Pic76] G. Picci. Stochastic realization for stochastic processes. IEEE Proceedings, 64(1):112–122, 1976.

[PM95] J.R. Partington and P.M. Makila. Analysis of linear methods for robust identification in l_1. In M. Blanke and T. Soderstorm, editors, System Identification. A Postprint Volume from the IFAC Symposium, volume 1, pages 389–394, Oxford, UK, 1995. Pergamon.

[Pon61] L.S. Pontryagin. Optimal control processes. Uspekhi Mat. Nauk USSR, 45:3, 1961.

[Pon90] L.S. Pontryagin, editor. Optimal Control and Differential Games: A Collection of Papers. American Mathematical Society, Providence, R.I., 1990.

[Pop64] V.M. Popov. Hyperstability and optimality of automatic systems with several control functions. Rev. Roum. Sci-Electrotechn. et Energe., 9:629–690, 1964.

[Pot66] J.E. Potter. Matrix quadratic solutions. SIAM Journal of Applied Math, 14:496–501, 1966.

[Rei72] W.T. Reid. Riccati Differential Equations. Academic, New York, 1972.

[Ric24] J. Riccati. Animadversiones in aequationes differentiales secundi gradus. Acta Eruditorum Lipsiae, 8:67–73, 1724.

[RM86] D.E. Rumelhart and J.L. McLelland. Parallel Distributed Processing: Explorations in the Microstructure of Cognition. MIT Press, Cambridge, Mass., 1986.

[Rot95] H.P. Rotstein. On the convergence of optimal, mixed-specification control problems. In Proceedings of the 1995 American Control Conference, pages 4384–4388, Detroit, MI, May 1995.

[RTS65] H.E. Rauch, F. Tung, and C.T. Striebel. Maximum-likelihood estimates of linear systems. AIAA J., 3:1445–1450, 1965.

[San59] S. Sandor. Sur l’equation differentielle matricielle de type Riccati. Bull. Math. Soc. Sci. Math. Phys. R. P. Roumaine, 3:229–249, 1959.

[San78] N.R. Sandell. Robust stability of multivariable feedback systems. In Proceedings of the 16th Allerton Conference on Communications, Control and Computing, pages 471–478, 1978.

[Say92] A.H. Sayed. Displacement Structure in Signal Processing and Mathematics. PhD thesis, Stanford University, 1992.

[SB89] S. Sastry and M. Bodson. Adaptive Control: Stability, Convergence, and Robustness. Prentice Hall, Englewood Cliffs, N.J., 1989.

[Sch73a] J.W. Schutz. Foundations of Special Relativity: Kinematic Axioms for Minkowski Space-Time. Springer-Verlag, Berlin, 1973.

[Sch73b] F.C. Schweppe. Uncertain Dynamic Systems. Prentice-Hall, Englewood Cliffs, NJ, 1973.

[SDJ74] J.L. Speyer, J. Deyst, and D.H. Jacobson. Optimization of stochastic linear systems with additive measurement and process noise using exponential performance criteria. IEEE Transactions on Automatic Control, 19:358–366, 1974.

[SFB92] J.L. Speyer, C. Fan, and R.N. Banavar. Optimal stochastic estimation with exponential cost criteria. In Proceedings of the IEEE Conference on Decision and Control, pages 2293–2298, Tucson, AZ, 1992.

[SH83] M.A. Singer and S.J. Hammarling. The algebraic riccati equation: a summary review of some available results. Technical Report DITC 23/83, Nat. Phys. Lab., 1983.

[Sha83] M. Shayman. Geometry of the algebraic riccati equation, Parts I and II. SIAM Journal of Control & Optimization, 21:375–394 and 395–409, 1983.

[SHK95] A.H. Sayed, Babak Hassibi, and T. Kailath. Inertia conditions for the minimization of quadratic forms in indefinite metric spaces. In Proceedings of the 1995 American Control Conference, pages 4389–4393, Detroit, MI, May 1995.

[SHK96a] A.H. Sayed, Babak Hassibi, and T. Kailath. Inertia conditions for the minimization of quadratic forms in indefinite metric spaces. In To appear in Operator Theory: Advances and Applications, 1996.

[SHK96b] A.H. Sayed, Babak Hassibi, and T. Kailath. Inertia properties of indefinite quadratic forms. IEEE Signal Processing Letters, 3(2):57–59, Feb. 1996.

[SK94a] A.H. Sayed and T. Kailath. Extended Chandrasekhar recursions. IEEE Transactions on Automatic Control, 39(3):619–623, March 1994.

[SK94b] A.H. Sayed and T. Kailath. A state-space approach to adaptive filtering. IEEE Signal Processing Magazine, 11(3):18–60, July 1994.

[SNF70] B. Szokefalvi-Nagy and C. Foias. Harmonic Analysis of Operators on Hilbert Space. North-Holland Pub. Co., Amsterdam, 1970.

[Spe85] F.O. Speck. General Wiener-Hopf Factorization Methods. Pitman Advanced Pub. Program, Boston, MA, 1985.

[SR95a] A.H. Sayed and M. Rupp. A class of adaptive nonlinear H1�filters with guaranteed l_2�stability. In Proceedings of the 3rd IFAC Symposium on Nonlinear Control Systems Design, volume 2, pages 455–460, June 1995.

[SR95b] A.H. Sayed and M. Rupp. A time-domain feedback analysis of adaptive gradient algorithms via the small gain theorem. In Proceedings of the SPIE Conference, volume 2563, pages 458–469, San Diego, CA, July 1995.

[ST92] U. Shaked and Y. Theodor. H1�optimal estimation: A tutorial. In Proceedings of the IEEE Conference on Decision and Control, pages 2278– 2286, Tucson, AZ, 1992.

[Str93] G. Strang. Introduction to Linear Algebra. Wellesley-Cambridge Press, Wellesley, MA, 1993.

[Tad90] G. Tadmor. Worst-case design in the time domain: The maximum principle and the standard H1 problem. Mathematics of Control, Signals and Systems, 3(4):310–325, 1990.

[TPS80] A.J. Laub T. Pappas and N.R. Sandell. On the numerical solution of the discrete-time algebraic Riccati equation. IEEE Transactions on Automatic Control, 25:631–641, 1980.

[Vid93] M. Vidyasagar. Nonlinear Systems Analysis. Prentice Hall, Englewood Cliffs, N.J., 1993.

[Vou95] P.G. Voulgaris. Optimal H^2/l^1 control via duality theory. IEEE Transactions on Automatic Control, 40(11):1881–1888, Nov. 1995.

[Wal89] M. Walk. Theory of Duality in Mathematical Programming. Springer- Verlag, New York, 1989.

[WD81] H. Weinert and U. Desai. On complementary models and fixed interval smoothing. IEEE Transactions on Automatic Control, 26:863–867, 1981.

[WH60] B. Widrow and M.E. Hoff. Adaptive switching circuits. In IRE WESCON Conv. Rec., Pt. 4, pages 96–104, 1960.

[Whi81] P. Whittle. Risk-sensitive LQG control. Advances in Applied Probability, 13:764–777, 1981.

[Whi90] P. Whittle. Risk-sensitve Optimal Control. John Wiley & Sons, New York, 1990.

[Wid67] B. Widrow. Adaptive antenna systems. Proceedings of the IEEE, 55:2143–2159, 1967.

[Wid76] B. Widrow. Stationary and nonstationary learning characteristics of the LMS adaptive filter. Proceedings of the IEEE, 64(8):1151–1162, August 1976.

[Wie49] N. Wiener. Extrapolation, Interpolation and Smoothing of Stationary Time Series with Engineering Applications. Technology Press and Wiley, New York, NY, 1949.

[Wil71a] J.C. Willems. The Analysis of Feedback Systems. MIT Press, Cambridge, MA, 1971.

[Wil71b] J.C. Willems. Least-squares stationary optimal control and the algebaric Riccati equation. IEEE Transactions on Automatic Control, 16:621–634, 1971.

[Wil72] J.C. Willems. Dissipative dynamical systems - Part II: Linear systems with quadratic supply rate. Archive for Rational Mechanics and Analysis, 45:352–393, 1972.

[Wil76] J.C. Willems. Mechanisms for the stability and instability of feedback systems. Proceedings of the IEEE, 64(1), 1976.

[WL92] B. Wahlberg and L. Ljung. Hard frequency-domain model error bounds from least-squares like identification techniques. IEEE Transactions on Automatic Control, 37(11):900–912, 1992.

[Won68a] W.M. Wonham. On a matrix riccati equation of stochastic control. SIAM Journal of Control and Optimization, 6:681–697, 1968.

[Won68b] W.M. Wonham. On the separation principle of stochastic control. SIAM Journal of Control and Optimization, 6:312–326, 1968.

[WS85] B. Widrow and S.D. Stearns. Adaptive Signal Processing. Prentice-Hall, Englewood Cliffs, N.J., 1985.

[WW96] B. Widrow and E. Walach. Adaptive Inverse Control. Prentice Hall, Upper Saddle River, NJ, 1996.

[Yak62] V.A. Yakubovich. The solution of certain matrix inequalities in automatic control theory. Dokl. Akad. Nauk USSR, 143:1304–1307, 1962.

[Yak70a] V.A. Yakubovich. Factorization of symmetric matrix polynomials. Dokl. Akad. Nauk SSSR, 194(3):1261–1264, 1970.

[Yak70b] V.A. Yakubovich. On synthesis of optimal controls in a linear differential game with quadratic payoff. Dokl. Akad. Nauk SSSR, 195(2):1478–1481, 1970.

[YBC92] H. H. Yeh, S. S. Banda, and B. C. Chang. Necessary and sufficient conditions for mixed H^2 and H1 optimal control. IEEE Transactions on Automatic Control, 37(3):355–358, March 1992.

[YBJ76a] D.C. Youla, J.J. Bongiorno, and H.A. Jabr. Modern Wiener-Hopf design of optimal controllers. Part I: The single-input-output case. IEEE Transactions on Automatic Control, 21(1):3–13, 1976.

[YBJ76b] D.C. Youla, J.J. Bongiorno, and H.A. Jabr. Modern Wiener-Hopf design of optimal controllers. Part I: The multivariable case. IEEE Transactions on Automatic Control, 21(3):319–338, 1976.

[You61] D.C. Youla. On the factorization of rational matrices. IEEE Transactions on Information Theory, pages 172–189, July 1961.

[YS91] I. Yaesh and U. Shaked. H1�optimal estimation - The discrete time case. In Proc. of the Mathematical Theory of Networks and Systems, pages 261–267, Kobe, Japan, June 1991.

[Zam81] G. Zames. Feedback and optimal sensitivity: Model reference transformations, multiplicative seminorms, and approximate inverses. IEEE Trans. on Automatic Control, 26:301–320, 1981.

[ZDG96] K. Zhou, J.C. Doyle, and K. Glover. Robust and Optimal Control. Prentice Hall, Englewood Cliffs, N.J., 1996.

[ZF83] G. Zames and B. Francis. Feedback, minimax sensitivity, and optimal robustness. IEEE Trans. on Automatic Control, 28(9):1442–1446, 1983.

[ZGBD94a] K. Zhou, K. Glover, B. Bodenheimer, and J. C. Doyle. Mixed H^2 and H1 performance objectives I: Robust performance analysis. IEEE Trans. on Automatic Control, 39(8):1564–1574, August 1994.

[ZGBD94b] K. Zhou, K. Glover, B. Bodenheimer, and J. C. Doyle. Mixed H^2 and H1 performance objectives II: Optimal control. IEEE Trans. on Automatic Control, 39(8):1574–1584, August 1994.