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For this dynamical system,
xk+1 = xk + 3uk, x0 = 10,

find u∗
0 , u∗

1 and then x∗1 , x∗2 such that J =
1

∑
k=0

u2
k + 2x2

k is minimized, using the principle of optimality

and dynamic programming.

Solutions:

Similar to the example in Module 05, solution is: u∗
0 = −120/38 and u∗

1 = 0.
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