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SOLUTION OF THE RICCATI EQUATION VIA
BLOCK-PULSE FUNCTIONS

Xing Jixiang

(Harbin Institute of Technology)

Astract

As we know, the selection of an optimal control law and the
design of optimal filters require the solving of a Riccati equation
for the linear systems. In this paper, by applying the properties of
the block — pulse functions to tne solution of the Riccati differential
epuation, the recursive algorithms of the piecewise constant solutions

are obtained. The convergence and stability are proved.





