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The authors present analytical methods for
synthesis of linear stationary and periodical
optimal controlled systems, and create
effective computational algorithms for
synthesis of optimal regulators and filters.
The procedures of Youla-Jabr-Bongiorno
(1976) and Desoer-Lin-Murray-Saeks
(1980) are special cases of this procedure.
The monograph also includes original
computational algorithms (solutions of
usual and generalized Lyapunov and
Riccati equations, polynomial matrix
factorization) and illustrates the
effectiveness of these algorithms by
examples in the field of numerical methods
for optimization of linear controlled
systems.
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