Preface

These Special Issues brought together by
important contributors to stochastic control
and filtering celebrate the 65th birthday of
Tyrone Duncan, my best friend and colleague
with whom I have been sharing family and
professional life for almost 25 years.

On behalf of the Guest Editors, I would
like to thank the authors for their contribu-

tions and the editorial staff of this journal

for their assistance and, in particular, the
Editor-in-Chief, Df. Stephen Yau, for his kind invitation to edit this Special Volume
on Stochastic Control and Filtering.

Now, it is my great honor and pleasure to introduce two very special Guest Edi-
tors: Alain Bensoussan and Sanjoy Mitter, close friends and research colleagues
through Tyrone’s academic career, who graciously agreed to comment on Tyrone’s

research.
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