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OUTPUT FEEDBACK RISK-SENSITIV CONTROL DESIGN FOR
STRICT-FEEDBACK STOCHASTIC NONLINEAR SYSTEMS
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Abstract In this paper, we study the problem of output-feedback control design for a
class of strict feedback stochastic nonlinear systems. Under an infinite-horizon risk-
sensitive cost criterion, the controller designed can guarantee an arbitrary small long-
term average cost for arbitrary risk-sensitivity parameter and achieve boundedness in
probability for the closed-loop system using the integrator backstepping methodology.
Especially, the controller preserves the equilibrium of the nonlinear system. An exam-

ple is included to illustrate the theoretical findings.
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