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Finite-time H, control of continuous time-varying linear Markovian jump systems
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Abstract; In this study, the finite-time H, control of continuous time-varying linear Markovian jump systems
with external disturbances was investigated. Firstly, the definitions of H, performance index and finite-time
boundness were given. Then, a state feedback controller was designed to guarantee the finite-time boundness of
closed-loop systems with a given H, performance index. The control algorithm was derived by using the
Lyapunov-Krasovskii function theory and the linear matrix inequality method. Finally, the effectiveness of the
proposed method was verified by a numerical example.
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