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A NON-ITERATIVE ALGORITHM FOR SOLVING H-
CONTROL OPTIMAL VALUE

Yang FuweN

(Depariment of Electric Engincering Fuzhou University Fuzhou 350002)

AB3TRACT

This paper discusses an H~ optimal control problem, and gives a non-iterative

algorithm for solving H™ control optimal value. An example is given to illustrate
the computing procedure of the non-iterative algorithm.

Key words: H" optimal control, algebraic Riccati equation, optimal value,
non-iterative algorithm.



