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Robust Constrained Variance Control for Linear Discrete Systems
With Structured Parameter Perturbations

Wang Zidong,Guo Zhi

The 11th Dept.,Nanjing Univ.of Sci.Tech.,Nanjing;The 10th Dept.,Nanjing Univ.of
Sci.Tech.,Nanjing

Abstract

In this paper the problem of designing a class of performance robust controllers is
considered. The purpose of the addressed problem is to design feedback controllers, or
the linear discrete stochastic systems with structured parameter perturbations, such
that the closed-loop system is stable and the steady-state variance of each state is not
greater than the prespecified upper bound, simultaneously. Based on a modified
algebraic Riccati equation, this paper provides the conditions for the existence of the
previous performance robust controllers. The explicit expression of the controller is also
presented. A numerical example illustrates the simplicity and directness of the present
design method.
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