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摘要：Bellman's Dynamic Programming is a powerful theory for addressing multistage decision making problems and has been used to solve the optimal control problem. However, its well-known shortcoming is the so-called 'curse of dimensionality', and optimal controllers designed rely on the solution of
certain HJB equation, a PDE which is very hard, if not impossible, to solve for general nonlinear systems.
Approximate/adaptive dynamic programming (ADP) has been introduced to overcome the curse of dimensionality and recently utilized in optimal controller design.
In this talk, we present some preliminary results on our research on the development of a novel methodology called 'robust adaptive dynamic programming ' (robust-ADP),
that aims to generalize ADP theory to nonlinear systems with dynamic uncertainties and unknown dynamics. Drug dosage control and power systems are presented to illustrate the potentially wide applicability of the robust-ADP theory.
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