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IR R OBEEE (330) : We devised an iterative algorithm, called a fixed point optimization
algorithm, for solving a linear-quadratic control problem, which is one of the central issues
in optimal control and conducted a convergence analysis on the algorithm. We also applied
the algorithm to concrete network resource allocation problems such as power and
bandwidth allocation and provided numerical examples for these problems. The numerical
examples showed the effectiveness of the algorithm. The proposed algorithm may be
modified to work for large-scale and complex system networks with incompleteness and
asymmetry.
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