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Reliable guaranteed cost control for stochastic distribution system
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Abstract: This paper presented a reliable guaranteed cost control for the control of the system output probability density fuc-
tions( PDF ) with which existed non-reliable controller using numerial solution optimization. It was noted that the performance
index of the guaranteed cost was guaranteed to be more than a certain upper bound using the control algorithm. It gave a suffi-
cient condition for the existence of reliable guaranteed cost algorithm using linear matrix inquality ( LMI). Furthermore , it de-
rived the optimal reliable guaranteed cost algorithm using a convex optimization algorithm. An illustrative example demonstrates
that the system output probability density functions follows the given probability density functions and the well robustness and
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stability is obtain.
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