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Abstract: A successive gpproximation algorithm of feedfow ard and feedback optimal control for linear system sw ith
state time-delay affected by persistent disturbances is presented The linear wo-point boundary value (TPBV )
problen with both time-delay temms and time-advance tems is transformed into a sequence of nonhomogeneous
linear TPBV problensw ithout time-delay temm s and time-advance tetmms T he sequence of the lutions uniform ly
converges to theoptimal control lav for the systens The optimal control lav obtained is composed of feedfomw ard
and feedback optimal terms w ithout time-delay in analytic forms and a compensation temm with time-delay in a
sequence limit form of adjoint vectors By taking the finite-tmes iteration of the compensation sequence, a
suboptimal control lav isobtained Smulations show that the algorithm is robustw ith repect to external persistent
disturbances
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