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Gaussian multivariate moment. Second, the paper uses this result in a perturbation method to derive equations
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multivariate Gaussian moment. Karp used his formulation of the Gaussian 4th moment to compute a 2nd-
order approximation of the finite-horizon LQEG objective function. Using the simpler formulation, the present
paper applies the perturbation method to derive equations for computing a 4th-order approximation of the
infinite-horizon LQEG objective function. By illustrating a convenient definition of matrix derivatives in the
numerical solution of the LQEG problem with the perturbation method, the paper contributes to the
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ships from La Vergne,TN. Paperback.
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