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This course will covers the major topics involving measurement, principles of
optimality, dynamic programming, variational methods, Kalman filtering, and
other solution techniques. The following topics will be taught: Performance
Measure for Optimal Control Problem, Calculus of Variations, Static
Optimization, Optimal Control of Discrete Time System, Optimal Control of
Continuous Time System, The Tracking Problem and Other LQR Extensions,
Final-Time—-Free and Constrained Input Control, Dynamic Programming,
Optimal Control for Polynomial Systems, and so on,
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