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The Solvability of Dynamic LQG Team Demsmn Problems
with Nonnested Informatlon Structure ( I )

‘ '  Zeng Xiaojun
(Depa1tment of (,omputer and System Science, Kiamen Unwcrsxty, Kiamen)
Zheng VYingping :
“(Institute of Automation, Academia Sinica, Beijing)
Abstract '

This paper discusses the dynamic LQG team problems with non-
nested information structure, at first, a sufficient condition for the
existence of optimal strategy is given, and when this condition is
satisfied , it is shown that there exists a linear opt1ma1 strategy and
the explicit expression of this optimal strategy is obtained, Next, by
introducing “Partial control nested” information structure, it is prov-

‘ed that the above sufficient condition is also necessary for the dy-
pamic LQG team problems with “partial control luested” informa-
tion structure, When this coudition is not valid, the tight iower
bound of the objective function is given, whichcan be used to choose
e-suboptimal strategies, '





