
3/10 : Dynamic Programming
Announcements:
- HW3 out, due 3/26
- Mid-semester survey out, due 3/17
- Project milestone due 3/19
- 2-6 pg.
- intro/related work, problem def,

timeline

Last time :
- intro to optimal control
- LOR (as a OP)

Today :
- LQR (via dynamic programming)
-

Recall : optimal control
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Consider the optimal control subproblem
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key idea : break down long horizons into shorter
subproblem
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Bellman's principle implies :
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Alg1 (Dynamic programming)-
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Pros :t optimal feedback policy-
Cons : -"blows up" with IX1
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e . g. LOR
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↑ same as the open-loop case

upshot : for LQR
, equivalence 5/w open-

and closed-loop
-

Interesting extension : T->0
, Ot =Q , R+= R

it1A
,
B) is "stabilizable"
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"discrete agebraic Riccati equation (DARE) "

-

Takeaways :
-

recursionprogramming
uses "s()

- dynamic
to find

-generally intractable, but clear for LQK


