£2748% 8

HTENMNRRSEXE
2017 4F 8 f1

B RERSHMEFTE RBEHE X

e & R B E AR
(HERILRT &THELIAFER, KA HE 710021)

 OE X TARLMEBENLR S, LI Ty 22 Bl F AR 10 £ G 4a il 75 125 i LA 3 30l 30 mrg 4 1 R0OR, , i AR 25 JBE e 42 o
A AR LM B HL R G819 45 B GETHRRAE | AT S RBON BRAR SR, . ot B X AR R M REAL R 45, 32 1 T —Fh W R 48
ARASTRAS 0 S AR 2 B RGP B . BN R R BRI Sy 2 0 =X, L FPK o8 TR 43 it
5t 22 30 3 2R ORI 1) 22 302U 25 1 56 ZR T RR AL, DA O R 20 A i oA 45 ) 1 255 1) eRBC, 3 o 2E — 25 A 3 — S D Ak [ ok
fipR iz TR AT AR BB R ), AR AR R 2 3 PR B R, Wi A HE 4 2 0 s A 45 T 25, 45 IR S B B vk 1Y
AL AL IR, (FESRRN], it YA AT AT, AT B 40 ot R SOR B, BR A8 S ML R0 B eR B R AT
i

KA BEDLR G MR 2 pR A 2T AR e
thE 4525 . TP301. 6 XERFRIZAD A
doi;10.3969/j. issn. 1673-629X. 2017. 08. 021

XEHS1673-629X(2017)08-0102-04

Dual Control Algorithm for Stochastic System with Parameters Drifting

YANG Heng-zhan,ZHANG Xiao—qian, BI Xue—qin

(School of Electronic and Information Engineering,Xi’ an Technological University,Xi’ an 710021 ,China)

Abstract : For nonlinear stochastic systems, the traditional control methods with the mean or variance as control target are difficult to a-
chieve good control effect. The probability density function could express the complete characterization of the system, therefore it can
reach an ideal performance. A novel algorithm of probability density function control is proposed for the nonlinear stochastic systems in
the stationary case. The relationship between steady—state probability density function and stochastic system is successfully deduced with
the method of expanding the probability density function into polynomial according to the FPK equations. An optimization problem is fur-
ther constructed to solve the over—determined problem of the equations. Thus the gain control of polynomials is calculated according to

the requirements of the target probability density function. Its computer implementation steps are given eventually. Simulation illustrates it
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is effective and feasible, which can be offline computation wwith high efficiency and good control effect.
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