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Abstract b L A5
In this paper the problem of robust constrained variance control for linear continuous b 3R B B
stochastic systems with structured parameter perturbation is considered. The purpose ~
of this problem is to find the state feedback controllers such that the perturbed FRAR B
systems have the expected stability margin, and the steady-state variance for each v AT A “R AL RS
state is not more than the prespecified value, simultaneously. The conditions for the ) *Ej“'c‘ié-im = = ——
existence of the performance robust controllers are given and the explicit expression is —_—
also provided. A numerical example is presented to show the directness and PASCAEB AR
effectiveness of the design method. R
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