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CBsI3b AJITEBPAMYECKOI'O YPABHEHU S
PUKKATHU C MATPULIEU TAMUJIBTOHA

H3noocen cnekmpanvHulll n00Xo0 K peuenuro aneeopauyecko-
20 ypaenenus Pukkamu 6 npobnemax nuHennHo20 ONmMumaibHo-
20 (LOG- u H*®-meopusx) ynpasnenus. Ilpuseden pao meopem,
PACKpbIBAIOWUX CB0UCMEA Mampuybl 1 amMuibmona, u ux céase ¢
pewenuem ypasnenus Pukkamu. Hznoocen aneopumm noucka pe-
WeHUs YPasHenus nymem onpeoeneHus CHeKkmpa 2amuibmoHo8oll
mampuypbi.

Connection of algebraic Riccati equation with Hamiltonian matrix
/ V.G. Konkov, A.N. Kiselyev, D.V. Gladkov

The spectral approach for solving an algebraic Riccati equation of
linear optimal control problems (LQG and H*-theory) is considered. Some
theorems are given showing the properties of Hamiltonian matrix and
their connection with Riccati equation solution. The algorithm for solving
this equation by means of the corresponding Hamiltonian matrix spectrum
determining is presented. Refs.5.
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