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State feedback configuration

1. The measured output y(t) corresponds to the signal(s) that can be measured and are therefore 
available for control.

2. The controlled output z(t) corresponds to a signal(s) that one would like to make as small as 
possible in the shortest possible amount of time.
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1. When we chose ρ very large, the most effective way to decrease J is to use little 

control, at the expense of a large controlled output. 

2. When we chose ρ very small, the most effective way to decrease J is to obtain a 

very small controlled output, even if this is achieved at the expense of a large 

controlled output. 
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General form
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Lemma
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Square completion
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Square completion
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