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GENERALIZED PREDICTIVE SELF-TUNING
CONTROLLER BASED ON INPUT MATCHING
THE COLORED NOISE CASE

ZHAQO Houjin

(Department of Computer and System Science, Nankai University, Tranjin 300071)

Abstract This paper establishes a globally convergent generalized predictive selt-
tuning control algorithm for the stochastic linear system having colored noise. A
complete and rigorous proof of the global convergence of the algorithm is given.
The algorithm will ensure that the sample-mean-square difference between the
adaptive control law and the optimal control law converges to zero under the general
assumptions.
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