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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.
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110/02/22~ .
1 110/02/98 Syllabus, Introduction — Performance Measure for
Optimal Control Problem
110/03/01~ o
2 110/03/07 Calculus of Variations
110/03/08~ o
3 110/03/14 Calculus of Variations
110/03/15~ o
4 110/03/91 Calculus of Variations
110/03/22~ . L
5 110/03/98 Static Optimization
110/03/29~ . ) ]
6 110/04/04 Optimal Control of Discrete Time System
110/04/05~ . ] _
7 Optimal Control of Continuous Time System
110/04/11
110/04/12~ . ] _
8 110/04/18 Optimal Control of Continuous Time System
110/04/19~ . ] _
9 110/04/95 Optimal Control of Continuous Time System
110/04/26~| _ .
10 110/05/02 Midterm Exam




110/05/03~
11 110/05/09 The Tracking Problem and Other LQR Extensions
110/05/10~
12 Final-Time-Free and Constrained Input Control
110/05/16
110/05/17~| __. ) .
13 110/05/23 Final-Time—-Free and Constrained Input Control
” 110/05/24~ D i p .
110/05/30 ynamic Programming
110/05/31~ . .
15 110/06/06 Optimal Control for Polynomial Systems
110/06/07~
16 110/06/13 Output Feedback and Structured Control
110/06/14~ .. .
17 Robustness and Multivariable Frequency—-Domain
110/06/20 .
Techeniques
110/06/21~| __.
18 110/06/27 Final Exam
i3 3l
AREIE
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gl 4 e Donald E Kirk, Optimal Control Theoyr: An Introduction, Prentice—Hall, 1970,
?ﬁ % % | Frank L. Lewis and Vassilis L. Syrmos, Optimal Control, 2nd edition, John
o Wiely & Sons, 1995,
P Enid R. Pinch, Optimal Control and the Calculus of Variations, Oxford
70 University Press, 1993. (imported by &L %)
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