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Hybrid Linear-quadratic Optimal Control Problem

Pan Liping

Department of Mathematics,Fudan University Shanghai

Abstract

In this paper we proved that the linear-quadratic optimal control problem with hybrid
performance index can be reduced to the standard case. Thus we obtained a feedback
solution of the hybrid problem mentioned above by means of the standard linear-
quadratic optimal control theory. The problem considered here is much more general
than the problem discussed in [3].
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