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Problem of Linear Optimal Control
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Abstract

Different from the inverse problem put forward by R, E, Kalman, another kind of

inverse problem of linear optimal control is proposed and discussed in this paper, which

is as follows: If an asymptotically stable system t=Ax and a performance index

J =S:° (%7 Qx+uTu)dt are given, when can A be decomposed into A=A+ BKT so that

the cotrol law u=KTx is optimal for the system i=4Ax+ Bu and the index J ¢ This

paper gives the solution for the problem and presents certain correspondence between the

asymptotically stable system and the optimal system,



