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general LQR performance, 142

Hamiltonian, 136
Hankel operator, 33
Hardy space, 23

incremental gain, 30

inner product, 21

input-output description, 25
intergral quadratic constraint, 208
internal stability, 55

inverse optimality, 157

Kalman FDI, 152
Kalman filter, 156

Lagrange multiplier, 136

Laplace transform, 23

Linear Fractional Transformation, 42
linear matrix inequality, 107

linear quadratic regulator, 138

linear system, 25

linear time invariant system, 26
linearizing factorization, 129

LMI regions, 111

LQ return difference, 149

Main Loop theorem, 224
maximum principle, 136
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minimal realization, 42 sensitivity minimization, 64
mixed sensitivity, 67 signal, 17
Model-Matching, 63 signal space, 17
multiplicative uncertainties, 69 stability, 30
multiplier, 208 star product, 44
structured singular value, 221
nominal performance, 75 structured singular value synthesis, 226
norm, 18 structured uncertainty, 212

Output Estimation problem, 167 time domain, 17

Toeplitz operator, 33
tracking, 63
transfer matrix, 37

P-K structure, 55
Parseval’s relations, 24

realization, 37
robust performance, 75 unilateral shift, 31
robust stability, 68 unstructured uncertainties, 68
robust stability test, 206

well-posedness, 51
sensitivity input/output, 59 worst case disturbance, 187
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