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 Big=sysdiag(Q,P);  cria matriz diagonal com Q e P

 [w,wp]=fullrf(Big);  fatorarQ e P

 C1=w(:,1:4); 

 D12=w(:,5); 

 H=syslin('c',A,B2,C1,D12)

 [K,R]=lqr(H) K matriz de ganhos de controle

R matriz de Riccati



Exemplo
3

𝐵𝑖𝑔 =

𝑞11 𝑞12 𝑞13
𝑞21 𝑞22 𝑞23
𝑞31 𝑞32 𝑞33

𝑞14
𝑞24
𝑞34

0
0
0

𝑞41 𝑞42 𝑞43
0 0 0

𝑞44
0

0
𝑝

𝐖 =

𝑐11 𝑐12 𝑐13
𝑐21 𝑐22 𝑐23
𝑐31 𝑐32 𝑐33

𝑐14
𝑐24
𝑐34

𝑑1
𝑑2
𝑑3

𝑐41 𝑐42 𝑐43
𝑐51 𝑐52 𝑐53

𝑐44
𝑐54

𝑑4
𝑑5

𝑸 = 𝑾𝑻𝑾

𝑃 = 𝑫𝟏𝟐
𝑻𝑫𝟏𝟐


