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Design of an optimal controller for the discrete time bilinear system
by using a successive approximation method

Beom-Soo Kim, Myo-Taeg Lim
Department of Electrical Engineering, Korea University

Abstract - The finite time optimum regulation
problem of a discrete time bilinear system with
a quadratic performance criterion is obtained in
terms of a sequence discrete algebraic
Lyapunov equations. Our new method is based
on the successive approximations. This
algorithm saves the computation time to solve
the optimal problem, and the design procedure
is illustrated for an example.
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