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A FOUR-LEVEL ALGORITHM TO IMPROVE
'THE CONVERGENCE OF THE THREE-LEVEL
'COSTATE PREDICTION METHOD

Kuang Shao, Wang Dlngwm

(Huazhong Inst1tute of Technolog)’. Wuhan)

Abstract

The four-—level algorithm gwen in th1s paper is a hxerarchlcal
algonthm whlch is developed from the three-level costate predwnon"
method of Hassan Smgh f01 solvmg large—-scale non—-hnear dynaml?
cal‘ system probleme In order to obtam the more reasonable predw;
ion ior the tragectomes x*, u* the maln 1dea of the Kalman filter
1§ used to modlfy the orxgmal predlctxon algorlthm In practlcali ‘
phcatxons, thxs mod1f1ed four—level algorxthm does appear to pro-
vide more excellent convergence than ’che three—level ‘algorithm.
Fxnally, a proof of the convergence of this algonthm is giv en in the
pendm )





