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The Robust H.. Variance Control of Stochastic System
with Uncertainty

ZHU Jihong and GUO Zhi

(Automatic Control Department,Nanjing Uaiversitv of Science and Technology * Nanjing,210094,PRC)

Abstract; According to H.. control theory and steady state covariance assignment design method, a
stability and performance robust state feedback controller is proposed for a class of linear stochastic sys-
tems with model parameter uncertuinties from a modified Riccati equation. The closed-loop system will
have prespecified steady margin and H.. performance index. And the steady-state variance will satisfy con-
straints for all permitted disturbances.
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