g(x,u) =2’z +2'qg+qs +u Riu+ury+2x'Nu, Q1 =0Q7>0,Ri =R, >0

J=a'S1x+2'sy +s3, S1=57>0, %z?x'&%—sé
: 0J oJ
min g(a:,u)—f—%(Ax—i—Bu—l—c)—kE =0

0
i 2u'Ry + 1y + 22" N + (22'S1 + s5)B =0
u

uw* = —R;'(Npzr+rs), Np=N +B'S, r,=

o' Qix +2'qe + g3 + (Npx +r,)' Ry ' (Npx +r5) — (Npx' 4+ 7r5) Ry 'ry — 22/ NRy Y (Npx +15) + ...
2’ S1Ax + ' A’ Sy + shAxr — 22'S1BRT (Npx + rs) — shBR™(Npx + ) + 22/ S1c + she + ...
—HU’Slx + (13/32 + ég =0

—S1 =Q1+NpR;'Ng —2NR'Np + S1A+ A'S, — 28, BRT' Ny

=Q1 — NgR'Np + S1A+ A'S;

—49=q2 +2NpR'rs — NpR{ 'ro —2NRy 'rs + A'sy — 281 BRy 'rs — Ny Ry B'sy + 251 ¢
=qy — 2N Ry 'y + Alsy + 25 ¢

—$3=q3 + TRy 'rs —r Ry — sHLBRy ry 4 she

/ -1 /
=q3 —1r,R] s+ s5¢
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