Control Theory II – Fall 2007
Time and Place: 

Wednesday 6:40-9:30, SEC 207
Instructor: 
Zoran Gajic, ELE 222, tel: 5-3415, email: gajic@ece.rutgers.edu
Topics:
Linear Stochastic Systems Driven by White Noise

Kalman Filtering

Linear-Quadratic Optimal Deterministic and Stochastic Controllers

Lyapunov and Riccati Equations in System Analysis and Synthesis
Introduction to Dynamic Games (Nash, Pareto, and Stackelberg Optimization)
Introduction to Robust Controllers (H2 and H-infinity optimization)
Introduction to Nonlinear Control Systems

Introduction no Nonlinear Observers and Nonlinear Filters (Extended Kalman Filter)

Literature:  Class Notes based on the following textbooks and reference books
Kwakernaak and Sivan (stochastic linear systems, Kalman filtering and linear-quadratic optimal controllers)

Zhou and Doyle (essence of robust controllers, Riccati equation
Basar and Older (dynamic games)

Khalil (nonlinear systems)

Bernstein (matrices)

Gajic (Lyapunov equation)

Greval (Extended Kalman filter)
Journal Papers (on selected topics)

Grading:
Homework 20%

Projects 20%

Exams 60%
