
Journal of Management 
Research, Vol 2, No 1 
(2010)

HOME ABOUT LOG 

IN REGISTER 
SEARCH CURRENT 
ARCHIVES 
ANNOUNCEMENTS JOIN 

US  

Home > Vol 2, No 1 (2010) > 
Das 

Revisiting Sub-
Optimality of the 
Decentralized 
Decision making: 
A note

Font Size:       

Amaresh Das

Abstract

The  famous 1968 Witsenhausen 
demonstrated that for a multi-
agent linear quadratic Gaussian 
(LQG), the optimal linear 
solution is, in general sub-
optimal. The note gives an 
example which is easier and 
more sophisticated than the 
Witsenhausen example.
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