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J(x,u) = /0 ( — 20)"Qo(z — 20) + (u — up)” Ro(u — ug)dt — min,

/T(m — )7 Qi(r — x;) + (u — w;)" Ri(u — w;)dt < t2,
0

z(t) = Az(t) + Bu(t), x(0) = xo.
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ABSTRACT

This thesis is devoted to primal-dual algorithms in the infinite-dimensional
setting. We consider a class of infinite-dimensional optimization problems and
its applications to optimal control problems. A primal-dual algorithm based on
Nesterov-Todd direction is implemented.

Consider linear-quadratic control problems with robust convex quadratically

constrains:

Hau) = [ = 20)"Qofe = a0) + (u = o) Fo(u— o)t — min.

/T(x — )7 Qi(r — x;) + (u— w;)) T Ri(u — u;)dt < t2,
0

i(t) = Az(t) + Bu(t), z(0) = o,

we apply this algorithm to linear quadratic control problems with robust convex
quadratically constrains for the case of robust polytropic constrained.
The problems is reduced to solving the classical linear quadratic control

problem and a system of algebraic equations.



