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Stability Margin of Discrete-Time LQR
with Cross-Product Term in Performance Index

2 R o9, g el s
(Jac Weon Choi and Tae Hyun Fang)

Abstract : The guaranteed stability margin of LQ optimal regulators with cross-product terms in a performance index is derived for
the discrete-time case. In order to obtain the guaranteed stability margin, the singular value of the return difference matrix is examined.
A numerical simulation is provided to demonstrate the validity of the derived stability margin.

Keywords : discrete-time, LQR, cross-product term, guaranteed stability margin
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