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A Controller Design Algorithm with Learning Property
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Abstract A new controller design algorithm with learning characteristic is proposed for the ubiquitous stochastic optimal

control problem with unknown parameters. This algorithm estimates system unknown parameters by Kalman filter and

obtains control gains by dynamic programming and continuous rolling optimization mechanism. In order to endow the

controller with learning characteristics a learning control component which minimizes next moment estimated variance is

attached to the LQG control law. Simulation results show the effectiveness of the algorithm.
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