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ANALYSIS AND OPTIMAL CONTROL OF TIME-VARYING
LINEAR SYSTEMS VIA WALSH SERIES

YanNg CHENGWU Hu JIANSHENG

(East China Insvizure of Technology, Naniiz g)

ABSTRACT

By the expension of Walsh series, a new analysis and optimal control of time-varying
linear systems 1s presented. This method changes the problem of optimal control into the limita-
tion of algebrical equations. The procedure is very simple and clear, and treats the terminal

conditions well, which is difficult in old algorithms. An example is illustrated, the results are
satisfactory.

Key words: Optimal control; walsh series.



