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Linear Quadratic Optimal Control Problems
with Terminal Constraint
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Abstract; In this work, solvability of linear quadratic optimal control problems with terminal constraint
have been studied, and optimal control’s open-loop representation and closed-loop representation been
presented. Based on Riccati equation, it is proposed that an algorithm should compute the optimal state
and the optimal control. Finally, an example has been carried out to show the first order convergence.
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