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Direct sub-optimal design of finite time LQR
with partial state feedback

Chen Yang quan Hu Jwunzhong
Abstract

A method for direct sub-optimal design of finite time LQR problem with partial
state feedback is advanced. By combining the co-state equation and through forward-
packward integration ,a Newton-Raphson iteration can be applied. The state and
control weighting matrices in functional index can be selected from practical consider-
ations and other forms of term can be added. The concept of LQR is extended and
solution for RDE or ARE can be avoided.
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