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A New Approach to Infinite Dimensional LQ
Optimal Control Problem

Pan Liping
(Dept. of Math., Fudan University, Shanghai, China )

Abstract
In this paper we construct the corresponding approximation of the solution to infirite

dimensional LQ optimal control problem by virtue of Yosida approximation of the dy-
namic operator, which is shown strongly converges to the solution of the original problem.

Keywords Infinite dimensional, optimal control, Yosida approximation.
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