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The Solvability of Dynamic LQG T’ea‘m Decision Problems
with Nonnested Information Structure ( J )

Zeng Xiaojun '
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Zheng Yingping
(Institute of Automation, Academic Sinica, Beijing )

Abstract

This paper discusses thé hierarchical team decision problems with
- nonnested information structure and the LQG decentralized control prob-
lem with the control-sharing information pattern, At first, it is shown
“that the information structure of the above two classes of problems is
“Partial control nested”, then the necessary and sufficient conditions for the
existence of optimal strategies (or control laws) are obtained and the
explicit expressions of optimal strategies (or control laws) are glven
Key words——Team theory; Hierarchical team decision; Nonnested
information structure; Decentralized LQG decision problem, Control-sharing

information pattern,





