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Tracking and identification for system with dual uncertainties
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Abstract: An efficient adaptive control scheme is presented for Gaussian white noises stochastic linear F E-mail Alert

system with unknown parameters. On the one hand, the controller can control the system operation F RSS
toward the desired state, on the other hand, it can identify the unknown parameters. The optimal trade-
off between tracking and identification can be obtained for given utility function. Simulation results show —
the validation of the approach developed in this paper. bR
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