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law is designed based on a pseudo-linear regression algorithm and a pole-assignment method. Robustness results with regard

- . k i
to stability, performance and convergence are established. e e

b S0 A
o » 2B S BHE B
Kt A% B
5%

P AT TE AHRICE

S'E(EYi P

ROBUST STOCHASTIC ADAPTIVE CONTROL FOR NON-MINIM UM 'fjﬁmﬂ'*'
PHASE SYSTEMS e

Guo Lei(1), Chen Hanfu(2)

(1)Department of Systems Engineering, Research School of Physical Sciences, Australian National
University, Canberra, Austraia; (2)Institute of Systems Science, Academia Sinica, Beijing, China

Abstract The adaptive control problem for stochastic systems with unmodelled dynamicsis considered. The modelled part
of the system is described by an ARMAX model which may not be of minimum phase, while the unmodelled part is
dominated by atime-varying quantitydepending upon the systen past input, output and driven noise. The adaptive control
law is designed based on a pseudo-linear regression algorithm and a pole-assignment method. Robustness results with regard
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