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Linear Quadratic Regulator (LQR)
~
total cost

cost

-minimize

⑲,to,

in mininizer (i.e. be e
subject to

I
u(t) =- kx(t)

and the minimum (i.e., the minimum cost) is WEIGHTS
XoP Xo

·

where K

and
i can be found in python as follows:


