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A STABLE CONTINUOUS-TIME GENERALIZED
PREDICTIVE CONTROL

LIU Fang
(College of Health Management, Binzhou Medical University, Shandong 264003)
LIU Xiaohua

(School of Mathematics and Information, Ludong University, Shandong 264025)

Abstract The closed-loop stability of the continuous-time generalized predictive control is
considered, by using the infinite horizon control. The 1-norm cost function with infinite horizon
is imported. By inflicting the new end-point equality constraints, an upper bound of the cost
function with infinite horizon is given, and the unsolvable optimal problem can be transformed
into a solvable optimal problem. Then the quasi-infinite horizon approach which can guarantee
the closed loop stability of generalized predictive control is presented. Simulation result shows
the validity of the proposed control.

Key words Continuous-time system, generalized predictive control, quasi-infinite hori-

zon, 1-norm cost function, stability.



