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ABSTRACT

This paper presents a generalized minimum variance self-tuning controller for a
class of multivariable systems. The closed-loop properties are discussed. The wei-
ghting matrices of a quadratic performance index are related to the closed-loop po-
le-zeroes so that the weighting matrices can be selected on-line according to the lo-
cations of the desired closed-loop poles. Simulation results illustrate the good perfo-

rmace and reliability of the controller.
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