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Direct Stochastic Adaptive Control for Multivariable Systems with
General Interactive Matrix

Chai Tianyou

Northeast University of Technology

Abstract

A direct adaptive control algorithm for general 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 is also given. It is
shown that even for nonminimum phase systems, this algorithm still has global
convergence properties.
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