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Abstract

: In this paper, we present a method that has flexibility of exact assignment of eigenstructure with

the stochastic robustness for LTI (Linear Time-Invariant) systems. The stochastic robustness of LTI systemns
is determined by the probability distributions of closed-loop eigenvalues. The probabilistic stability region is
presented stochastically using the Monte Carlo evaluations. The proposed scheme is applied to designing a
simple system and a flight control system with stochastic parameter variations to confirm the usefulness of the

scheme.
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