REFERENCES



4.

5.

10.

1.

12,

13.

198

Tou,J.T., “Modern Control Theory"(Book), McGraw Hill, 1964.

Cox,. Henry, "On the Estimation of State Variables and Para-
meters for Noisy Dynamic Systems", IEEE Transactions on Au-
tomatic Control, Vol. AC-9, No.l, January 1964, pp. 5-12.

Sridhar,R. and Detchmandy,D.M., "Sequential Estimation of
States and Parameters in Noisy Nonlinear Dynamical Systems™,
JACC 1965.

Pearson,J.B., "Unpublished Class-notes" for the course given
by him at the Purdue University, Lafayette, Indiana, U.S.A.

Goodman,T.P. and Reswick,J.B., "Determination of System
Characteristics from Normal Operating Records", ASME Transa-
tions, February 1956, pp.259.

Wiener,N,, "The Extrapolation, Interpolation and Smoothing
of Stationary Time Series® (Book), John Wiley, 1948,

Hall,a.C., "The 2nalysis and Synthesis of Iinear Servomech-
anisms* (Book), The Technology Press, Mass.Inst.Tech., Camb~
ridge' I"ESS-; UQSOAO’ 1948’ pp. 19‘

Schultz,W.C. and Rideout,V.C., “Control System Performance
Measures : Past, Present and Future', IRE Transactions on
Automatic Control, February 1961, pp. 22-35.

Horowitz,I.M., "Plant Adaptive Versus Ordinary Feedback
Systems", IRE Transactions on Automatic Control, January 1962.

Stromer,P.R., “Adaptive or Self-optimizing Control Systems -
A Bibliography", IRE Transactions on Automatic Control, May
1959.

Truxal,J.G., "Computers in Automatic Control Systems", FPro-
ceedings of IRE, January 1961, pp. 305-12,

Zadeh, li.A., "On the Identification Problem", IRE Transactions
on Circuit Theory, December 1956, pp. 277-81.

Eykhoff,P., "Some Fundamental Aspects of Process-Parameter
Bstimation®, IEEE Transactions of Automatic Control, October
163, pp. 347-57.



16,

17.

is.

19.

2G.

21.

22.

23,

24.

25,

ise

Gibson,J.E., "Nonlinear Automatic Control"f{Book), McGraw
Hill, 1963.

Moe and Murphy, "An Approach to Self-adaptive Control Based
on the Use of Time Moments and a Model Reference', IRE
Transactions on Automatic Control, October 1962.

Anderson,G.W., Buland,R.N. and Cooper,G.R., "Use of Cross-
Correlations in an Adaptive Control System", Proceeding of
the Natiocnal Electronics Conference, Vol. XV, October 1959,

Wiener,J.B., and Lee,Y.W., "Experimental Determination of
System Functions by the Method of Correlation”, Presented
at the IRE National Convention, New York, N.¥Y., March 1950.

Lee,Y.W., "Applications of Statistical Methods to Communi-
cation Problems®, M.I.T. Research Laboratory for Electronics,
Tech. Report, September 1951.

Levin,M.J., "Optimum Bstimation of Impulse Response in the
Presence of Noise”, IRE Transactions on Circuit Theory,
March 1260.

Kerr,R.B. and Surber,Jdr., "Precision of Impulse Response
Identification Based on Short, Normal Operating Records",
IRE Transactions on Automatic Control, May 1961.

Blackman,R.B. and Tukey,J.W. "The Measurement of Power
Spectra* (Book), Dover Publication, o

Turin,G.L., "On the Estimation in the Presence of Noise of
the Impulse Response of & Random, Linear Filter”, IRE Tran-
sactions on Information Theory, March 1957,

Lichtenburger,W.W., "A Technique of linear System Identifi-
cation using Correlating Filters", IRE Transactions on Auto-
matic Control, May 1961, pp. 1831998,

Lindenlaub,J.C. and Cooper,G.R., "Noise Limitations of System
Identification Techniques", IEEE Transactions on Automatic
Control, Januvary 1563, pp. 43-48.

Draper,C.S5. and 1i,Y.T., "Principles of Optimalizing Control



26.

27.

28.

29.

30.

31.

32.

33,

34.

35.

36.

200

Systems and an Application to an Internal Combustion Engihe®,
ASME Publications, September 1951,

McCGrath,R.J. and Rideout,V.C., "A Simulator Study of a Two-
Parameter Adaptive System", IRE Transactions on Automatic
Control, February 1961.

Nightingale,J .M., "Self-Optimizing Servo CircuitsY, Machine
Design, Vol. 32, pp. 139-143, January 1960,

Taylor,W.K., "an Experimental Control System with Continuous
Automatic Optimization®, Proceedings of IFAC, Butterworth
Scientific Publications, London, BEngland, June 1860,

Douce,Jd.L. and King,R.E., "A Self-Cptimizing Nonlinear Con-
trol System", Journal of IEE, Paper No.3323M, June 1961.

Feldbaum,A.A., "Automatic Optimalizer, "Automation and
Remote Control", August 1958, pp. 731-743,

Kazakow,I.E., "The Dynamics of Self-adaptive Systems with
External Continuous Adjustment of the Compensating MNetwork
in the Presence of Random Disturbances®, &utomation and
Remote Control, May 1961, pp. 1040-47.

Varygin,V.M., "Certain Problems in Designing Systems with
External Self-adjusting Corrective Devices", Automation
and Remote Control, July 1561, pp. 21-30.

McGrath,R.J., Rajaraman,V. and Rideout,V.C., “A Parameter-
Perturbation Adaptive Control System", IRE Transactions on
Automatic Control, May 1961.

Rajaraman,V., "Theory of a Two-Parameter Adaptive Control
System", IRE Transactions on Automatic Control, July 1962.

Aseltine,J.A., Macin.,A.R. and Sarture,C.W., "4 Survey of
Adaptive Control System", IRE Transactions on Automatic
Control, Vol. AC-6, December 1958, pp. 102-109,

Weygandt,C.¥, and Puri,N.N., "Transfer Function Tracking
and Adaptive Control Systems®, IRE Transactions of Automatic
Control, Mav 1%61.



37.

38'

39.

40,

41.

42.

43,

44,

45.

48,

201

N

Eykhoff,P. and Smith,J.M., "Optimizing Control with Process-
Dynamics Identification', IRE Transactions on Automatic
Control, March 1962.

Smith,X.C., "aAdaptive Control through Sinusocidal Response",
IRE Transactions on Automatic Control, March 1962.

Perlis,H.J., “A Self-adaptive System with Auxiliary Adjust-
ment Prediction®", IEEE Transactions on Automatic Control,
July 1965, pp. 361=63.

Smyth and Nahi, "Phase and Zmplitude Sinusocidal Dither 2Ada-
prtive Control System®, IEEE Transactions on Automatic Con-
trol, October 1963. ’

Margolis and Leondes, "A Parameter Tracking Servo for Ada-
ptive Control Systems', Wescon Convention Record, IRE, N.Y.,
Part IV, August 1959.

Margolis and Leondes, "On the Theory of é&aptive Control
Systems - the Iearning Model Approach®, LFAC, June 1960,
Moscow, USSR.

Narendra,X.S5. and MeBride,L.E. "Multiparanmeter Self-opti-
mizing Systems using Correlation Techniques®, IEEE Transa-
ctions on Automatic Control, January 1964, pp. 31-=38.

Wiener,N., "The IExtrapolation, Interpolation and Smoothing
of Stationary Time Series“{Book), John Wiley, 1949.

Xalman,R.E., "A New Approach to Linear Filtering and Pre-

.ﬂdiction Problems®, Transactions of ASME, Journal of Basic

Engineering, March 1960, pp. 35-45.

Bode,H.W. and Shannon,C.E., "A Simplified Derivation of
Linear least Squares Smoothing and Prediction Theory",
Proceedings of IRE, Vol. 38, 1950, pp. 417-25.

Kalman,R.E., "On the General Theory of Control Systems",
Proceedings of the First International Congress on Automae
tic Control, Moscow, USSR, 1960.

Kalman,R.E. and Bucy,R.S., "New Results in Linear Filtering



49.

50.

51.

52.

53.

54,

55.

56.

57,

58.

202

and Prediction Theory", Transactions of ASME, Journal of
Basic Engineering, March 1961, pp. 95-108.

Florentin,J.J., "Partial Observability and Optimal Control®,
Journal of Electronics and Control, Vol. 13, pp. 263=79,
October 1962,

Mayne, D.Q., "Optimal Nonstationary Estimation of the Para-
meters of a Linear System with CGaussian Inputs", Journal
of Electronics and Control, Vol. 14, No.l, pp. 101-112,
January 1863.

Kumar,X.S.P. and Sridhar,R., "On the Identification of Lin-
ear Systems", JACC 1964,

O'Donnell,J.J., "Finite-Time Filtering : One-Dimensional
Case', IEEE Transactions on Automatic Control, January 1964,
Pr. 105-106.

Bryson,A.BE.,Jr. and Johansen,D.E., "Linear Filtering for
Time-Varying Systems using Measurements Containing Coloured
Noise', IEEE Transactions on Automatic Control, January 1965,
pp. 4-10.

Park,G.L., "A Sample-average Filter for ILinear Control
Systems®, JACC 1965, Troy, N.Y., USA.

Bucy,R.S., "Nonlinear Filtering Theory", IEEE Transactions
cn Automatic Control, April 1965, pp. 198,

Vionham, W.M., "Some Applications of Stochastic Differential
Equations to Optimal Nonlinear Filtering Thecory", RIAS Tech.
Report No. 64-~3, February 1964.

Ho,Y¥.C., "On the Stochastic Approximation Method and Optimal
Filtering Theory", Journal of Mathematical Analysis and App-
lications; ,Vol. 6, ¥No. 1, February 19263.

Bryson,A.E. and Frazier,M., "Smoothing for Linear and Non-
linear Dynamic- Systems", Aeronautical Systems Division,
Wright-Patfrson AFB, Ohio, Tech. Report No. ASD-TDR-63-119,
February 1963.



60.

6l.

62,

63,

64,

65,

66.

67.

68.

203

Ho,Y.C. and Whalen,B.H., “An Approach tc the Identification
and Control of Linear Dynamic Systems with Unknown Paramete-
rs*, IEEE Transactions on Automatic Control, July 1963,

Pp. 255.

Weaver,C.S., "Estimating the Output of a Linear Discrete
System with Gaussian Inputs", IEEE Transactions on Auto-
matic Control, October 1963,

Rauch,H.E., "Solutions to the Linear Smoocthing Problem®,
IRE Transactions on Automatic Control, OCctober 1863,
rp. 371-72,

Ho,Y.C, and Iee,R.C.K., "A Bayesian Approach to Problems
in Stochastic BEsgstimstion and Control®, IEEE Transactions
on Automatic Control, October 1964, pp. 333-39.

Florentin,J.J., "Optimal Probing, Adaptive Control of a
Simple Bayesian System", Journal of Electronics and Control,
1962, pp. 165-177.

Keeping,E.S5., "Introduction to Statistical Interfersnce®
(Book), Van Nostrand, 1962.

Bishop,2.P. and Chope,H.R., "Regression Techniques in
Multivariate Adaptive Control Systems", IEEE Transactions
on Automatic Control, March 1962, pp. 107-116.

Elkind, Green, Starr, "Application of Multiple Regression
Analysis to Identification of Time-varying Linear Dynamic
Svstems", IRE Transactions on Automatic Contrcl, April
1963, pp. 163.

Kopp,R.E., Orford,R.J., "Linear Regression Applied to
System Identification for Adaptive Control Systems",
Presented at the ARS 17th Annual Meeting and Space Flight
Exposition, Los Angeles, California, November 13-18, 1962.
AIAA Journal, ﬁcl. 1, No.10, Cctober 19863.

Giese,C. and McGhee,R.B., "Estimation of Nonlinear System
States and Parameters by Regression Methods", JACC 1965,



69,

70.

71.

72.

73.

74.

75,

76.

77.

78.

79.

204

levin,M.J., "Estimation of a System Pulse Transfer Function
in the Presence of Noise", I1IEEE Transactions on Autcmatic
Control, July 1964.

Steiglitz,X. and McBride,L.E., "A Technique for the Identi-
fication of ILinear Systems", IEEE Transactions on Automatic
Control, October 1965, pp. 461-464,

Xalman,R.E., "Design of a Self-Optimizing Controcl System”,
Transactions of ASME, Vol. 80, pp. 468-78, February 1958,

Mowery,V.0., "“Least Squares Recursive Differential-Correct-
ion Estimation in Nonlinear Problems®, IEZEE Transaction on
Auvtomatic Control, Cctober 1965, pp. 399=407,

Fisher,8.8., "The Identification of ILipear Systems®, JACC
1¢65.

Xalaba,R., "On Nonlinear Differential EBquations, the Maxi-
mum Operation and Monotone Convergence', Journal of Math.
and Mech., Vol. 8, 1959,

Bellman,R., "aAdaptive Control Processes : A Guided Tour"
(Book), Princeton University Press, Princeton, New Jersey,
1961,

Bellman,R., Xagiwala,H. and Kalaba,R., "Quasilinearization,
System Identification and Prediction', The RAND Corph.,
Memo. RM-3812-PR, August 1963.

¥umar,K.8.,P. and Sridhar,R., "On the Identification of
Control Systems by the Quasilinearization Method®, IEEE
Transactions on Autometic Control, Vol. AC-9, No., 2, april
1964,

Bellman,R., Kagiwala,H. and Xalaba,R., "Orbit Determination
of a Multipoint Boundary Value Problem and Quasilinearization®,
The RAND Corp®., Memo. RM~3129-PR, May 1962.

Iavi,aA. and Strauss,J.C., "Parameter Identification in Con-
tinuous Dynamic Systems®, 1965 IEEE International Convention
Record, Part 6, Symposium on Automatic Control; Systems



80‘

81.

g82.

g3.

84.

85.

86,

87,

88.

205

Secience, Cybernatics, Human Factors. March 22-26, 1965.

Ohap,R.F. and Stubberud,A.R., "A Technique for Bstimating
the State of a Nonlinear System”, IEEE Transactions on
Automatic Control, April 1965.

Bellman,R.E., Kagiwala,H.H., Ealaba,R.B., "On the Identifi-
cation of Systems and the Unscrambling of Data, I. Hidden
Periodicities", Proceedings of National Academy of Sciences,
Vol. 53, No. 5, pp. 907-10, May 1965.

Bellman,R.E. and Drefus,S.E., "Applied Dynamic Programming"
{Book), Princeton University Press, Princeton, New Jersey,
1562,

Cox,H., "On Estimation of State Variables and Parameters",

A Paper Presented at the Joint AIAA-IMS-SIAM-ONR Symposium
on Control and System Optimization, U.S. Naval Post=Craduate
School, Eanberey, California, January 27-39, 1264,

Kalman,R.E,, "New Methods and Results iﬂ Linear Prediction
and Filtering Theory", Research Institute for Advanced
Studies, Paltimore, Md., Report No, 61-1; 1961. Also in
Proceedings of First Symposium on Engineering A@plicationé
of Random Function Theory and Probability, John Wiley, 1963.

Cox,H., "Estimation of State Variables Via Dynamic Progra-
E}Iﬂing“, JZ&CC 1964‘0

Bellman,R., Xagiwala, H.H., Kalaba,R.E. and Sridhar,R.,
"Invariant Imbedding and Nonlinear Filtering Theory",
Memorandum RM-4374-PR, December 1964. The RAND Corpn.,
Santa Monica, California.

Kohr,R.H., "A Method for the Determination of a Differential
Equatioﬁ Model for Simple Nonlinear Systems", IEEE Transac-
tions on Electronic Computers, August 1963, pp. 394-400. ~

Perlis,H.J., "The Minimization of Measurement Error in a
General Perturbation-Correlation Process Identification®,

IEEE Transactions on Automatic Control, October 1964, !

Pp. 339-45.



206

82, Stanton,X.N., "Measurement of Turbo-alternator Transfer
Functions Using Normal Operating Data", Proceedings of IEE,
Vol. 110, No. 11, November 1963, pp. 2001-7.

90. Stanton,X.¥N., “Estimation of Turbo-alternator Transfer Fun-
ctions Using Normal Operating Data", Proceedings of IEE,

91. Bellman,R., Kagiwala,H. and Kalaba,R., "Identification of
Linear Systems Via Numerical Inversion of laplace Transforms",
IEEE Transactions on Automatic Control, January 1965.

92. Chen,C.F. and Philip,B.L., "Accurate Determination of
Complex Root Transfer Functions from Frequency Response
Data®, JACC 1965.

93, Perdreauville,F.J. and Goodson,R.E., "Identification of
Systems Described by Partial Differential Equations®,
Presented at the Winter Meeting of the ASME, November 1965.

¢4, Smith,G.L., "The Scientific Inferential Relationships
Between Statistical Estimation, Decision Theory and Modern
Filter Theory", JACC 1965,

95. FKerr,R.B., "Statistical, Structural and Regressional Models
in Linear Process Identification®, JACC, 1965.

96. Sarachik, Philip E., "Identification of the Steady State
Operator for Discrete Self-Optimizing Systems®, IEZE Trans-
actions on Automatic Control, January 1965, pp. 83-85.

97. Balakrighnan,K.V. & Neustadb,L.W., “"Computing Methods in
Optimization Problems", Proceedings, Academic Press, 1964.

98. Concordia,C., "Synchronous Machines,Theory and Performance"”
(BOO}C)' John Wiley, 1951,

99. Zadeh,L.A. and Desoer,C.A., "ILinear System Theory" (Book),
McGraw Hill, 19863.

100. "AMRK (Adams Moulton - Runge Kutta) Subroutine for Solving
Numerically n - First Order Simultaneous Differential
Equations", Aero Space Routine, RW AMRK No. D2-01l.1 .



207

101, Rich,N.P., "Rectangular Random Number Generator (Fortran-
FAP)" for Generating Random Numbers with Rectangular Dist-
ribution, John Hopkins BCC Library Routine No. 8.03.01.

102. Goodson,R.E. and Khatri,H.C., "Optimal Control of Systems
with Distributed Parameters®, JACC 1965,

103. Iee,Y.W., "Statistical Theory of Communication® (Book),
John Wiley, 1960,

104. Thaler,G.J. and Brown,R.G., "Theory and Design of Feedback
Control Systems" (Book), MoGraw Hill, 1960.

105. Graybill,F.A., "an Introduction to Iinear Statistical ..
Models, Vol.I"(Book), McGraw Hill, 1961.

106. Roman,R.V. and Martin,D.C., "Polynomial Regression Analy-
sis Kit", 709/7094, FORTRAN, January 1964.

107. Noton,aA.R.M., Dyer,P. and Markland,C.A., "Humerical Comp-
utation of Optimal Control", Report, Department of Elect-
rical Engineering, University of Waterloo, Ontario, Canada.

108, Merriam,C.W., "Optimization Theory and the Design of
Feedback Control Systems" (Book), McGraw Hill, 1964.



