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Analysis Method for Saddlepoint Strategy of
Linear—quadratic Differential Game via Wavel ets

ZHANG Chengke'. WANG X ing—~yu’
(1.College of Economics Management, Guangdong University of T echnology, Guangzhou 510080, China;
2. Institute of Automation, East China University of Science & T echnoloty, Shanghai 200237, China)

Abstract: The numerical problem for the saddle-point strategy of linear—quadratic differential game is
studied. A new method is proposed based on the multi-scale multi+esolution approximation feature of
wavelets. The new method changes the problem into algebraic equations. The procedure is very simple and
direct, and suitable for calculation by computers. Numerical results show that the method is ra

tional and effective.
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