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SENSITIVITY COMPUTATION OF QUADRATIC
PERFORMANCE AND ITS APPLICATION IN
SUBOPTIMAL CONTROL

SuN ZENGOI

(Tstnghua University)

ABSTRACT

A set of formulas for the computation of quadratic performance function associating with
first and second-order sensitivities of feedback coefficient matrix is given in this paper. 1t can
be used in the gradient approach to select part of the important state feedbacks and to compute
part of the state feedbacks of the suboptimal control.
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