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Variance-Constrained Dynamic Output Feedback Control with
Regional Pole Assignment

Wang Zidong,Guo Zhi

Dept.of Auto.Contr.,Nanjing University of Science and Technology,Nanjing

Abstract

In the problem of stochastic control, the steady-state variances and closed-loop poles
of the control systems, which respectively represent the steady-state and transient -
state behaviour, are two important performance requirements. The problem addressed
in this paper is to design the dynamic output feedback controller such that the steady-
state variance is not greater than the desired upper bound and the closed-loop poles
lie within the prescribed circular region. The existence conditions and the analytical
expression of the expected controllers are obtained. A numerical example is provided to
show the effectiveness of the method.
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