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Abstract : Multiple parameter identifiers based on different weighting factors are set up for a kind of stochastic system
with unknown noise variance. A multiple model adaptive controller is formed based on these identified models. At
every sample time, an index switching function is used to select the best model identified, and the controller based on
this model is switched as the controller of the system. It isproved that the closed-loop system is globally convergent.
Smulation result shows that the stochastic system multiple model adaptive controller can improve the control
performance greatly compared with the conventional stochastic system adaptive controller , especially for the system
with jumping parameters.
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