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OPTIMAL CONTROL FOR A CLASS OF DISCRETE
LINEAR SWITCHED SYSTEMS*
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Abstract This paper studied the quadratic optimal control for a class of discrete linear switched systems with

switched time and fixed switched number. By using the discrete dynamic programming principle, a multistage de-

cision process was disintegrated into a series of single decision processes, which was easy to find feasible solu-

tions, and the optimal control sequence and the optimal switched sequence were given. Finally, a numerical ex-

ample was given to illustrate the effectiveness of the proposed approach.
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