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Dynamic Output-Feedback Controlier Design for Stochastic Time-Delay Systems

Hyoun-Chul Choi, Jinwoo Jung, Hyungbo Shim, Jin H. Seo
ASRI, School of Electrical Engineering and Computer Science, Seoul National University

Abstract - This paper proposes a method for dynamic output-feedback
controller design for stochastic time-delay systems. Based on recent
results on time-delay systems control, a tractable and delay-dependent
design condition is proposed, which provides a dynamic output-feedback
controller to render the closed-loop stochastic time-delay systems to be
asymptotically stable in the mean-square sense. The feasibility problem
of the proposed condition is recast into a cone complementarity problem.
An algorithm adopting cone complementarity linearization is presented to
solve the resulting problem.
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