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Optimal Guaranteed Cost Control in Chaotic System

ZHU Shao - ping
( School of Statistics, Xi'an University of Finance and Economics, Xi’an 710061, China )

Abstract ; This paper makes a study of the problem of guaranteed cost control in chaotic systems, and obtains a nec-
essary and sufficient condition existing in guaranteed cost controllers. The result shows that this condition is equiva-
lent to the feasibility problem of a certain linear matrix — inequality system, and provides a guaranteed cost control-
ler. The design problem of optimal guf;lranteed cost controller in chaotic systems is formulated as a convex optimiza-
tion problem on the basis of this, which can be solved by convex optimization techniques. Finally Chen system is
taken as an example to demonstrate the effectiveness of this method.
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