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Abstract

In this paper, we first introduce briefly the fundamental contents of information geometry. By in-
troducing the Fisher information matrix and the dual connections, we can deal with the statistical
manifold. At the same time, by using the theory of Lie groups and submanifolds of the general li-
near group, the theory of matrix information geometry is constructed. Then we introduce the ap-
plications of information geometry to control theory, including the random case and the non-
random case.
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