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An introduction to
 
 
Abstract 

The objective of this seminar is to familiarize students with the theoretical and numerical issues 
associated with deterministic optimal control problems and dynamic optimization. This lecture, on 
the one hand, provides the basic analysi
provides insight into optimization techniques so that they can be effectively used for solving 
practical problems. The seminar include

• Calculus of Variations - Existence of a solution. Euler's equation. Sufficient con
of Lagrange multipliers for constrained extrema.

• Optimal Control - Pontryagin maximum principle (PMP). Hamilton
equation.  

• Applications - Applications of the theory, including optimal feedback control
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