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Improvement of Hierachical Algorithm for Large
Scale System Dynamic Programming

%ﬂk *1 /i NN /u 'fgf}'ﬁ_g
Dong Yongquan Wang Zhongzhi Xu Fuxia
( 063000)

(Dept. of Math., Tangshan Teacher  College, Tangshan, Hebe, 063000, China)

1 s
9 1 9
0231. 1
Abstract An algorithm for optimizing discrete linear system with a quadratic cost function is
proposed by importting one Lagrange multiplier. The approaching formulae for sub—systems are
dev eloped.
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