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p.o_| 0 GXu 0 o ) Ak ‘
* =X, CT G Xpe 0] H diag{P;;", P;;', I, 1} 24X 31), 74 Xk
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XiPik 0
E;, = Ly +Cy M, E;
0 szézk
* N;; 0 | <0, (32)
F;, = dlag{ a//% ( Hi — 9)1}’ * * Gik
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1 _
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=) [ N3 »
Cir = W kyipy — M) Xix + il E;%Qfa Hodr L &2 JE & 57 5 A 58 B A Bk, 7] BA
X . . . ik
I, AFAEA PRI 1] 57 22 PR S S A o W8 ) 8% AXo + BYon =
(6), {31153 T ESO M 141 FF BE ML KaMarkovi¥ |~ B 45 % lA““ B;{”“L_ ay
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X Py, = diag{ Py, Py}, W13

Hy + Ly Ji 0
* — i 0 <0, (31)
* x  (u; —0)I

Il
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q 1
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(3H32I:0(27)-(28).
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% & FIS), = K. L;Qp, " WI(A; + B;K,)L;Q, f1 A,
LlemMeizler%E M, — B, K, L; Q& 1IF %E R, ! I,
(@) F WA, /2MetzlerFE 5. [F B, TG, MOy 52
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Y1(t) = cLn@i(t) + crinawa(t),
Y2(t) = com1(t) + Cainawa(t),

H FRESHIIER IR 2 PR,

% 2 ZHrEMMarkovkE £ 4£(35) 55
Table 2 The parameters of the second-order stochas-

tic Markov jump systems (35)
ZH i=1 i=2 B i=1 i=2
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a;12 6.86 7.34 C1512 0.6 0.4
@421 5.2 5.2 C2:11 0.5 0.3
a;29 —15 —16.3 C2;12 0.3 0.7

b; 0.2 0.3 9 06 03

A (35) A1 4 0] FnfE ML & Markov IE B AE R 48 1)
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FEREA

(17 6.86 —16 7.34
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Fig. 1 The jump modes
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Fig. 2 The state trajectory E{&" (t) R;1,&(t)} of the closed-

loop ESO-based stochastic hidden Markov augment-

ed jump systems
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Fig. 4 The real state z2(t), the estimated state Z2(¢) and the

estimation error ej2(t) of the closed-loop stochastic

hidden Markov jump systems
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Fig. 3 The real state x1 (t), the estimated state Z; (¢) and the
estimation error e11(¢) of the closed-loop stochastic
hidden Markov jump systems
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Fig. 5 The controlled output ys(¢), the estimated output
72(t) and the estimation output error y2(t) of the
closed-loop stochastic hidden Markov jump systems



11

eSS T ORISR HIBEHLEE Markov IEBEAE SR G0 A BRIN () 7545 1899

Kl 6 RLHLH RS
Fig. 6 The RL circuit systems

PR, X 30(36) BRI 15

d [i i1 €1
sz(l2 (t)v d(t)7 t)v (37)
vy =Ch 1:1 y Y2 = Cs 2:1 )
Horp:

F Ri+Ry Ry
G| @) )
! R3 _R2+R3 ’

L 0(r(t)) b(r(t))

o1

0 0

po | @ | o | 8 ]

RRNTET0) blr(e))
Clz[Rl ] CQ [0 RQ]

Ly, 1=1, B Ls, 1 =1,

a(r(t))z{L% . b<r<t>)—{L47 L

xR (37) %1 A, & Metzler 5615, B;, G, FMC&IE5E
B, [Al Uk, RLELEE RGE(37) A AN IE RS [FI, %
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Table 3 The parameters of the RL circuit systems (37)
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Fig. 7 The controlled output, the estimated output and the
estimation output error of the RL circuit systems
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