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This course introduces the mathematical preliminaries for optimal control,
including linear quadrati (LQ) c¢ optimal control, linear optimal regulation &
tracking control, observer based linear optimal control, and loop shaping
and LTR control for linear systems with the specific performance index.
Concepts such as optimality condition, linear quadratic regulation (LQR), and
linear quadratic gaussian (LQG) problem, loop shaping and the loop transfer
recovery (LTR) techniques are also included in this course.
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Anderson, Brian, and John Moore., Linear Optimal Control. Upper Saddle River,
NJ: Prentice Hall, 1971. ISBN: 9780135368701.
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