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Reliable Control for Discrete-Time Markovian Jump Systems
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Abstract: Due to the actuator failures and partly unknown transition probabilities, reliable control
problem was studied for a class of discrete linear Markovian jump systems. A reliable controller
based on the state feedback method was designed to make the closed-loop systems randomly stable
not only when all actuators are operational, but also in case of some actuator failures. The
solvability condition of controllers could be equivalent to a feasibility problem of coupled linear
matrix inequalities( LMIs). A numerical example demonstrated the feasibility and effectiveness of

the proposed design.
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