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AN ALGORITHM FOR SOLVING TIME-DELAYED OPTIMAL
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ABSTRACT

In this paper, the linear time-delayed optimal control problem based on quadratic per-
formance i1s transformed into a simple extremal problem of functions via block-pulse functions.
On this basis, the piecewise constant solution of optimal control is obtained and a simple al-
gorithm without iterating is proposed. The algorithm is effective and usable to both small

delay systems and large delay systems.



