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ABSTRACT

In this thesis, we consider the robust perturbed linear-quadratic control prob-
lem on semi-infinite interval (RPLQ). This problem is a generalized version of a
linear-quadratic control problem, a classical problem in optimal control theory. We
give a full description of the solution of the problem in the semi-infinite interval.
We are also able to show the uniqueness of the solution. One of the applications of
RPLQ is it is the key step for solving Multi-criteria linear quadratic control problem
(MCLQ) with robust polytopic constrain on semi-infinite Interval. By using primal-
dual interior-point algorithms, we need to find a descent direction which drives the
duality gap to zero. By using a well known descent direction, NT-direction, we
need to solve RPLQ on each iteration. Consequently, this result allows us to find
an approximation and automatically prove the uniqueness of the robust MCLQ with

robust polytopic constrain in a semi interval.



