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Optimal control is the theory to control time-varying states of systems
under given criteria. In usual optimal control, it is assumed that systems have Markov property
which means the future state of the system is determined by the current state. On the other hand,
path-dependent systems where future states also depend on past states attract interests of
researchers in various fields including engineering. In this research project, we obtained results
on dynamic programming methods for path-dependent systems, also for systems which are not included
in conventional frames of systems.
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