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We deal with dynamic optimization problems. Optimal control theory is a
modern extension of the classical calculus of variations. The main result in
optimal control theory was developed in the 1950s by a group of Russian
mathematicians.
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104/09/14~
104/09/20

Introduction to the course

104/09/21~
104/09/27

Optimization with Equality Constraints

104/09/28~
104/10/04

Optimization with Equality Constraints (continued)

104/10/05~
104/10/11

First—order Differential equations, Second-order
Differential equations

104/10/12~
104/10/18

System of differential equations
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104/10/25

The nature of Dynamic Optimization
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ERAEEE—R)

104/11/02~
104/11/08

Optimal Control: The Maximum Principle (continued)

104/11/09~
104/11/15

Optimal Control: The Maximum Principle (continued)
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104/11/16~
104/11/22
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104/11/23~
104/11/29

Go over the midterm examination
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104/11/30~
104/12/06

Optimal Control: The Maximum Principle (continued)
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13] |o/1013 | Optimal Control: The Maximum Principle (continued)
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14 /1220 | Optimal Control: The Maximum Principle (continued)
104/12/21~ .
15| Luu/19/97 | More on Optimal Control
104/12/28~ .
16| 1450103 | More on Optimal Control
105/01/04~ .
17| 1os/01,10 | More on Optimal Control
105/01/11~ s
8 105/01/17 R R
o
AR EIE
wEXE | T BHYK
Elements of Dynamic Optimization, Alpha C, Chiang, McGraw Hill
%4424 | Further Mathematics for Economic Analysis, Knut Sydsaeter, Peter Hammond,

Atle Seierstad, and Arne Strom, Prentice Hall
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Fundamental Methods of Mathematical Economics, 4th Edition, Alpha C.
Chiang, McGraw Hill
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