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THE MIXED-ENERGY CONDENSATION ALGORITHM
FOR THE CONTINUOUS TIME AND LINEAR EQUA-
LITY CONSTRAINT LQ CONTROL PROBLEM

DeNG ZICHEN
(Faculty of 504, Northwestern Polytechnscal University Xian 710072)

ABSTRACT

The differential equations of the continuous time LQ control problem are discr-
etized, then the mixed-energy condensation algorithm is established for the continu-
ous time and linear equality constraint LQ control problem, the above algorithm
can be used to solve Riccati equation with the linear constraint effectively. An exa-
mple 1s given.
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