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Optimal Control of Time - varying Linear Systems Using

Segmental Linear Functions

Gu Tianlong, Xu Guohua
(7th Department, Xidian University, Xian)

Abstract

Some operational properties of the segmental linear functions are deve-
loped. By applying these properties to the optimal control of time-varying
linear systems with a quadratic performance index, the recursive algo-
rithms, which are simple in form and convenient for use, are given. The

new algorithms proposed are better than that of BPF in accuracy.
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