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Abstract; An iterative algorithm of dynamic integrated system optimization and parameter estimation (DISOPE) approach
is presented for solving nonlinear discrete optimal control problems where the model-reality differences exist. An implementable
algorithm by means of alternative solving the problem of system optimization on the basis of a linear quadratic problem and of
differences. A method of recursive solving nonhomogeneous linear two-point-boundary problem with terminal equality constraints
is induced. A sufficient condition of the convergence is also given. The simulation example illustrates the efficiency of the algo-
rithm.
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Fig. 1 Optimal states, optimal costates, initial states and optimal control curves

7 452 (Conclusion)
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