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{Abstract>

The objective of this paper is to estimate the optimal state and to search the control strategy of optimal
stochastic position of a Radar-Servo system, considering as a stochastic model.

In the course of the analysis, the Radar-Servo dynamics are assumed to have the linear time-invariant
schemes under a certain prescribed condition, and the performance measure of the state and the control effort
in optimizing the system is considered to have a quadratic form when the initial and the final time is specified.

When the radar angular displacement is deviated from a stationary operating point by any external random
disturbance, the optimal stochastic feedback control law invokes the stochastic Hamilton-Jacobi-Bellman
equation, and suggests the realizability of the required control mechanism.

Finally the optimal state estimation and the optimal stochastic control efforts are compared to confirm the

obtained results.
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Fig. 10. Optimal angular displacement Vs. time.
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