Linear Optimal Control

* What does optimal control mean?

* How could one possibly calculate such a
thing?

* Does this work?



Double integrator

m =1

Equation of motion: ¥ + by = u

Integrate forward one
timestep:
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2D Double integrator
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Solve DARE; simulate for 1000 timesteps
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Solve DARE; simulate for 1000 timesteps
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Solve DARE; simulate for 1000 timesteps
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Solution from a bunch of different starting points
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