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A NEW STOCHASTIC ADAPTIVE CONTROL ALGORITHM

ZHANG YOUHONG
(Shanghai First Medical College)

ABSTRACT

In this paper, a stochastic adaptive control algorithm for linear time-invariant
CARMA system is presented. It has good global convergence and stability which
can be strictly proved by martingale theory.

Simulation by computer also shows that this algorithm is much better than that
offered by G. C. Goodwin in less expenditure of time and more efficiency.



