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Abstract; A finite time control problem for a class of dynamic stochastic systems with norm bounded exogenous
disturbance is studied based on stochastic distribution function. B-spline approximation is applied so that the output
probability density function (PDF) of dynamic stochastic system can be formulated in terms of the dynamic

weightings. The parameters design method of finite time controller for PDF is provided based on linear matrix

inequality and observer.

stabilizable for all the admissible exogenous disturbances.

method.
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The designed finite time controller makes the system stochastic finite time bounded and
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