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摘要：
 In this presentation, the linear quadratic regulator (LQR) and stabilization problems for stochastic systems with input delay are investigated. The problems are firstly transformed into solving of one Delayed Stochastic Forward Backward (DSFB) differential equation. Then based on the established solution to DSFB equation, the necessary-sufficient existing condition of LQR problem and analytical LQR controller are given in terms of one modified Riccati-type differential equation. The presentation shows that the stochastic system with input delay is stabilized if and if one modified algebraic Riccati-type equation has unique solution such that one specified matrix ($P-\int^h_0\Pi(s)ds$) is positive. The essential obstacle encountered is how to resolve the DSFB differential equation which is mathematical challenging to our knowledge.
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