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A Predictive Controller Based on
the Generalized Minimum Variance Approach
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Abstract-This paper presents a class of discrete adaptive controller that can be applied to a plant
without sufficient a priori information. It is well known that the GMV(Generalized Minimum
Variance) controller performs satisfactorily if the plant time delay is known, By introducing the
long-range prediction into the GMV controller, robustness to the time delay can be improved,
although optimality is lost. Such an idea motivates a predictive control system to be proposed here,
where the system minimizes multi-stage cost via the GMV approach. Moreover, the detuning
control weight is determined by an on-line tuning method. It is shown that robustness, com-
. putational efficiency, and performance of the resulting control system are improved as compared
with those of the GPC(Generalized Predictive Contol) system,
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