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Computation of Singular Linear Quadratic
Optimal Control

ZHOU Jigni, ZHU Jinghao
(Department of Mathematics, Tongji University, Shanghai 200092,
China)

Abstract; A class of linear quadratic (LQ) singular optimal
control problems is investigated by an iteration process of
Riccati differential equation for classical LQ optimal control
problem. The convergence result is obtained to give an
algorithm for computing the optimal value of this kind of
problem. Moreover, three examples are given to illustrate the
iteration process.
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Tab.1 Iterative data table for Numerical Example 1.

AR E 1 2 3 4 5 6

8 9 10 11 12 13 14
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Tab.3 Iterative data table for Numerical Example 3
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