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A COMPUTING METHOD FOR LINEAR TIME OPTIMAL
CONTROL SYSTEMS

Tar Ju-wer Li Pow-so WanG Yu-viN

On the basis of the “principle of invariant imbedding”, a successive approximation

method is proposed to solve the linear time optimal controls subject to various cons-
traints. Formulas for estimating the transient time are also given. An example for the

non-trivial case is given.



