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Rank-constrained LMI Approach to Simultaneous Linear Quadratic
Optimal Control Design
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Abstract : This paper presents a rank-constrained linear matrix inequality(LMI) approach to simultaneous linear-quadratic(LQ)
optimal control by static output feedback. Simultaneous LQ optimal control is formulated as an LMI optimization problem with
a nonconvex rank condition. "An iterative penalty method recently developed is applied to solve this rank-constrained LMI
optimization problem. Numerical experiments are performed to illustrate the proposed method, and the results are compared

with those of previous work.
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Fig. 1. Computational behavior of the PFM for example 1.
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