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General L inear Quadratic D ifferential Gamesand H™ Control
Problen for Periodically Tme-varyingL inear Systans

CH EN Yang-zhou
(School of Electronic Information & Control Engineering, Beijing Polytechnic U niversity, Beijing 100022, China)

Abstract: General linear quadratic differential gamesof periodically tme-varying linear systems are dis-
cussed for the case that the state equation is non-homogenous and the quadratic win or loss function
contains linear temm's  Some necessary and sufficient conditions for the lubility of the cost-guaranteed
gane and saddle-point gane are given Theoptmal strategies are constructed and the optimal gane val-
ues are given The results are applied to H “ control problem for periodically time-varying linear sys-
tans
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