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RESEARCH ON THE STOCHASTIC CONTROL WITH
DISTURBANCE OF COLOR NOISE

CHEN Fuxianc

(Wuhan Umiversity of Technology)

ABSTRACT

In this paper, the stochastic linear quedrats control problen under disturbance of colored
noise 1s considered. The equalization method for describing the system with colored noise to

that with white noise is investigated. The quasioptimal output feedback control is synthesized
in terms of the quasi-optimal performance index. Finally, the algorithmic block-diagram of

quasi-optimal control, which has a universal sense, 1s obtained in terms of the factor matrices of
the original system.



