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x(t) = A()x(2) + B(u(z), x(t9) = xg (3.1)
ZIRET AR RERE AR N

TTu(9)] = 3 1¥7 () Q)x(1) + wT(DR(D)u()1de + 3 x (2 Sex(2)

(3.2)
R K Hamilton & R A4 T3, M N I XHB T BRN
{x(t) = A(t)x(2) + B)R N )BT (¢)A(2), x(t9) = xo 3.3
. 3.3
A(2) = Q()x(2) — AT()A(2), Aty =— Sex(zg)
| Riccati Z5# ’
A(e) =—S(e)x(2) (3.4)

183 Riccati HRBRFRESR BT
—8(t) = S(¢)A(2) + AT(2)S(2) + Q(¢) - S(2)B()R ' (t)B™(+)S(2),
S(t) = 8§ . (3.5)
x(t) = [A(2) = B()R ()BT (2)S(¢)]x(t),x(2g) = x¢ (3.6)

R R G KB EH RN RETERKEERREAR—BN,BH TREMNZR
etk AN T Riccati HRRMAIMERE , T X IEREHIZ KRB XE,

BIAMRIE v=1{xT,ATIT,A(£)=A(2),B(:)=Q(¢),D(¢)=B(¢)R™'()B™(¢),%}
BHBG.3)AE RN

v(t) = H(t)v(z) (3.7
. _[A(2) D()
St H () W Hamiton S, (0 = [ 20 D00
FARMER BT RBE M TEX
v(2) = ®@(t;52) - v(0) (3.8)

A :0(z; to)ﬁ'{ﬁkﬁf‘f?ﬁﬁlﬁo 72 (3.7)F A K Hamilton 3l J7 2 4t 7] 5% A 1E W A 46
FESFEshitE S - EAXB 1,1, ] N, K2R Hamilton 58 B4 BP0
Ao Do
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AF:Hy %ﬁ%’éﬁ;Ao,Bo,Do%A,B,D(t)E‘JK&ﬁJ{E,%IZ&DMtb]liﬁéﬂ: H(t)8
FUEAN, U524 Hamilton 5585 ; H; (2) BR T HRE“NE,
BUIGEMIRLE vo(2) = Hovo () REKK, ERPRBSEEBERER D (252,) . HE

d)o(t;ta) = Ho®(t5t,), Po(2t,5t,) = I (3.10)

BE W RG GBI G RTR, 7T AR ARG ERE . FIREBEFEER @(1;2,)H
IEMAE#

(3.9)

v(2) = @(ts5t,)vi(t) (3.11)
k3R (3.10),F
v(z,) = vi(z,) (3.12)
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vi(t) = Hi(2) - vi(2) (3.13)
Hi(2) = @ (250,)H (1) ®y(252,) =— J®F(252,) - JH (2) - @y(252,) (3.14)
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D (t32,) = Hi()@(t58,), D(155,) = I (3.15)
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x(2) = flx(),u(t),t], x(0) = xg (4.1)
c3-F 303 N(xg,2) =0 (4.2)
HARZ K J = 0G0 + | '$Lx(0),u2), ¢ 1de (4.3)

FeAT J RIAE SR (4.1) ~ (4. 2) LR A4 T LB /Do ﬁﬁ%ﬂﬁﬂ'iﬁ%fﬂ@ﬁ?ﬁ—m » 5l
A Lagrange 28, 81659 &N

JA:@(Xf,v,tf)‘*'J‘;f{AT.i:_H3[’x(t),l(t),u(t),t}}dt, 8.IA:O (4-4)

Hp, O(xq,v,t0)=0(xs,20) + vIN(xg,24)
Hilx(t),a(2),ut),t]=—x(2),uls), e ]+ AT()flx(t),u(t),2] (4.5)
Bt R R u () BREB/IEEB AR, BOBH Ha[x(¢),A(2),u(e), e A 3 KR
R, BEAL A5 4 Hamilton BR%. Hs X A BERYER), Hy BXT u BUR/D, BIA LEKMA:
OH3/3u = 0 (4.6)



