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Multivariable

DIRECT STOCHASTIC ADAPTIVE CONTROL FOR MULTIVA-
RIABLE SYSTEMS WITH GENERAL INTERA-
CTIVE MATRIX

Cua1 TiaNyYoU

(Northeast University of Technology)

ABSTRACT

A direct adaptive control algorithm for gederal stochastic multivariable systems based on
generalized minimum variance control law is proposed by means of the interactive matrix. The
analysis of stability and convergence for this algorithm 1s also given. It is shown that even

for nonminimum phase systems, this algorithm still has global convergence properties.
Key words - Interactive matrix; generalized minimum variance; adaptive control.




