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An Analytical Solution to the LQ Inverse
Problem for SISO System

WANG Yaoqing
(Department of Power Engineering, Huazhong University of Science and Technology « Wuhan, 430074,PRC)

Abstract; This paper presents an analytical solution to the LQ inverse problem for systems with single

input control variable in terms of the eigenvalues of both open-loop system and closed loop system. By uti-

lizing this result, the weighting matrices Q and R can be easily obtained, and the sufficient condition for

the exsitence of LQ inverse problem is immediate as well.
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