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Abstract: This paper is concerned with the problem of local controllability
for linear nonstationary systems with random parameters. In differ of well-
known problem of controllability for the determinated systems, for systems
with random parameters we must construct a non-predicting control when we
use the information about system only before the current moment. We ob-
tain the sufficient conditions of non-predicting controllability and estimation
of the probability that the given system is a locally controllable on the fixed
time segment. The algorithm of construction of the non-predicting control is
developed.
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1 Introduction

The problems of controllability, observability and stability of dynamical systems with
random parameters was investigated in many works, for example, [1]-[7]. Notice, that
for such type of systems we often have not the information about the systems behaviour
in future, thats why is appeared a problem of existence of a non-predicting control.
The term of the non-predicting control was introduced in Ekaterinburg school on the
control theory (see [8, 9]), the problem of such control construction was investigated also
in [10, 11]. The control u(t, x) is called the non-predicting if for it construction in the
moment t = τ we use the information about system only for t 6 τ.
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