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Convex Quadratic Programming for Mixed H:/[1 Optimal Control

KONG Yaguang, WU Jun, SUN You=xian
(National Key Lab of Industrial Control Technology, Zhejiang University, Hangzhou 310027, China)

Abstract: T he mixed H »//, optimal control is dealt with. Lower approximation solution is used to solve
it. First, it is converted into finite dimension convex quadratic programming, and solved with Lemke
complementary pivoting algorithm. Then the dimension is added until the solution convergents. At last
an example is given to prove this algorithm.
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