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The Extended Linear Quadratic Control Problem is an 
extension of the standard Linear Quadratic Control Problem. 
The Extended Linear Quadratic Control Problem is the 
computational workhorse for linear model predictive control as 
well as nonlinear model predictive control; it is the subproblem
arising in interior-point as well as active-set quadratic 
programming algorithms for constrained optimal control 
problems. These algorithms can be used for embedded MPC 
of individual energy units.
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