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Covariance Assignment Control and Design for
Bilinear Stochastic Discrete Systems

WANG Zidong
(Department of Applied Mathematics, Nanjing University of Science and Tecanology *Nanjing, 21 0014, PRC)
GUO Zhi
(Department of Autoraatic Control, Nanjing University. of Stience and Technology *Nanjing, 210014, PRC)

_Abstract; In thxs paper the pwblem of wv&manoe asugnment oontrol for bilinear stochastic discrets systems is
mtroduced and dxscussed The ermfe‘ set of state covariance which may be agsigned by state feedback is character-
ized and the set of all feedb&ck controllers which may assign an admissible covariance to the syster is also. given:
Upon the conditions that {he state vanance 1s constramed, the method of desxgmng dssxred controllers is presented
and an example is aiso prowded

Key words ; bilinear stochastic discrete systems; covatiance control; state covariance assignment
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