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Abstract For the LQG problem with unknown parameters,
a novel suboptimal dual control approach is proposed in this
paper. First, Kalman filter is used to deal with the noises of
process and measurement and posterior probabilities at the pre-
vious moment are used to linearly approximate the cost-to-go
at the present moment. Then dynamic programming is adopted
to obtain a suboptimal control law. Finally, an example is pre-
sented to illustrate the implementation process of the developed
controller. The result shows that this control law has good dual
property and achieves a better balance between learning and
control.
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