
 
 
Journal of Systems Science and Complexity    1995 8 (2): 166-181    ISSN: 1000-0577  CN: 11-2019/O1  

 

论文 扩展功能 

本文信息

 Supporting info

 PDF(0KB)

 [HTML全文](0KB)

 参考文献

服务与反馈

 把本文推荐给朋友   

 加入我的书架 

 加入引用管理器

 复制索引

 Email Alert 

 文章反馈

 浏览反馈信息

相关信息

  本刊中 包含“Stochastic adaptive 
control, continuous-”的 相关文章 
本文作者相关文章 

· CHEN Hanfu 

CONTINUOUS-TIME STOCHASTIC ADAPTIVE CONTROL 
STABILIZING THE SYSTEM AND MINIMIZING THE 
QUADRATIC LOSS FUNCTION
CHEN Hanfu

Institute of Systems Science, Academia Sinica, Beijing 100080 China

收稿日期   修回日期   网络版发布日期     接受日期    

摘要   For the completely observed colltinuous-time stochastic system (A, B, C)an adaptive control based on the ELS 
estimation algorithm is designed so that the quadratic loss function is minimized and the unknown coefficients are 
consistently estimated.The conditions imposed on the system are as follows: Span(B)\subset Span(C) and (A, B, D) is 
controllable and observable with D^\tau D = Q_1, where Q_1 is the weighting matrix for states in the loss function.
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