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Abstract: A new technique for Gaussian stochastic control system design is presented. The classical 

Linear Quadratic Gaussian (LQG) optimal control approach is impractical for two reasons. First, there 

is usually no physical sense of weighting matrices Q and R, second, the objectives are conflicting and 

there is no design that is best with respect to all objectives. Thus, a very difficult iterative design 

procedure must be applied to determine the necessary optimal control performance criterion. Using 

the proposed technique these disadvantages are avoided. In the paper, one illustrative example is 

presented. 
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