
.
.

I

i.
do

=  i94419ft



Kut ,
= fu ( Xu , Uh , Wu ) : I a K

-

Uu E U
K

can = min E { gn C xn ) + II. 9ucxu.nu , Wu ) )
o E WE n - I

Unf Uk

C I -

'

. -

TH Jo ¥
Jocko ) Is JEW I Is ?

i
. x

. ← as ! :&
-

o a

Jian ) = gncxn ,

:& t # Bit wit

Jicxu ) = umuienyEE9ucxu.nu . wut Ja! C fianna , was ) }
=

a I

IET't iii. , ten,¥
.

# of 's uw-tuiicxm.K.su#te I
'd



ol- P
,

JJ
.

P
,

Jfk : i vi. III (
'

In . I

o I - Po Joli , # Po She : is ? sit s I

✓ .

.

I To I I & saysµ # , , Is . Pd > Po

' II t 't stay I Sir Is * Had
Pot a wits , II + I Its .

#

.
I

s
.

It % IN Hattie I :*

xu= Is ! L Isi



I Xp , > o

J
,

C xn ) -

- I Po "I
.O

J
,
:C ku ) = max [ Pd ¥

,
Cock ) + a - Pal Jiiicxu - I ) ,

Po Ji
,

Huth t Cl - Po ) JI
,

Cain ]

xn.pl : Jm! C kn . i
) = max [ Pdt Cl - Pd )

, put C I - Pw ) ] = I

jam # Iki

Xiu ,
= 't : Jj

,
Can ,

) = max C Pd + Po CI - Be ) , Po t Pw Ci - Pw ) ] = Pdt Poll - B )

- Iid ÷ HEI

Jn !Co ) = Max [ Pd Po , Po ] = Po
→ I



Jmc - I ) = Pai → %s÷E ,

Jn ,
C Xm ) = o if xn . ,

C - I

c
I. d. diff. I off Xu ,

Efulxwuuwul e.
i

# da Its fwm
mutual'M Imig r I

.

. xu Text : I Is
a

. -
-

061 I
sew , Jai men , . II

1.Xue { I ,
. . . in } If

Pi
,

.cn/=Pfc4fj/xa--i, un -
- a ]

Emit
.

⇐ '

Eto 't

Kut ,
= Fk ( Xu , U

ul Wh ) = W
k



p [ we =j I ka = i
, ME u ] = Pij C u )

Jfc is = um
a ,

E { 9. ii. us +

Jai
,

can }

= min [ guci.us + § Pij cutJi
,
Cj ) ]

Ut Uci )

( ④ minef) III. &
*

Jn ( i ) = o i =L
,

.  - .

, n

Jfc i , = min { RightJu! eh , gci ) t §,
Rj

 

J
µ ,

'D }



Jnf Ci ) = min { Rtg in
, g cis }

g Cl ) E g Cz ) I .  - . I 9 Cn )

' Ii Rtgukgcii Eia , ← Ii # ii. I

Jntici ) = min { Rtg Cll t Jn ! cis , 9 cis t §,
Pij Ja ,CJ ) }

-
R + 2 g ch

. fix a # Eat it IF



( Jd # I f) I
*

Jn Ci ) = Rei ) I si En

Jati) = min { His + Cft § Pij cut ) ji , his test } Picus, I ! g 's)

if
. ( time lags ) I fist

Xh+,
= fu ( Xu , Xu - I l U

u , Muy I
w k )

x ,
= Fo ( Xo , Uo , Wo )

.

 - EIJI , Su -
- Um , , Yeh ,

!!! ) = f
th "

" '

÷:" " " '

) = I can . msn.ua . was



* bi Ia = cxniyu.su ) ! ox III #

(
i

IfOj ,wigs I 6¥ www.I.d-we , ,

I

. I 6%5
. Tweet,

- twat }
,

d ¥5

. I yw -

- win HI

(
'

;:! ) = (
th ' " " " ' " ' " a '

) = Iucxwywuu . Ed
Xyut }

u



CHJB ) Hamilton - Jacobi -
Bellman two-

-

I = fix ,
u ,

t )
(A) {

keto ) = Xo

min ← J = hcxctf ) , tf ) tf !! gcxct ) , nuts ,
t ) dt

MGCftp.tfl-o Iit II , tf LE . mate Vad ,
I " ↳co

. IT

Hy Eat His Ed%

J
't

Cy , t ) = minn { f! cxisi.ucss.sjds-J-fxtt-is.tl,
t - ist ) }

L

subject to . XHKY

ftp.11.ryxls

)



j
* Cutest )

,
tts t ) =

 J
't

C x Ctl
,

t ) t 25¥ Guts ,
t ) . St

+ Tfc J
*

C x Ltt
,

t ) . ( Xcttst ) - htt ) + o Cst )

: I
, Eli . I

xltt-LII.es#K%4fIyj*/yt, = min { It Atg Gass , nests ,

dst-M.tt?IIcy.tsst
+ Da Jt Cy ,

t ) . ( X Cttst ) - outs ) to Cst ) }
-

-

:& Sto
, Sts a

o = min f g cacti , acts ,
t ) + III Cy

,
t ) + The J

*
Cy ,

t ) .
Itt ) }

U

- 25¥ Cy , t , =
min { g Cy in it I t The Cy , ti . fly

,
u

,
t ) }

U



← HCY.u.TW#.t)=gcy,u.ti-PaJ*Cy,t).fcy.uit
)

Hamiltonian &
*

- 35¥ = min Hey ,u,Dn¥ ,
t ) : CHIBI do

MEU
9 ad

÷.io#iItfy.Irw-..tsei4iwhiI..e5id.w-fwiH
t

-

f
- - - - tfg-

*
Cy , tf ) = hcyitf ) #

y

I

mcyitf-o.su
, Is

mcxctfhtft-oqgoysdts.IT#mly,t)--o## wish # 5
'

y



.
K

= Axtu
- I

J = I Ket ) It Is In Ct , Tdt

A = IN 't The . ( Axtu )

III. ZE - o HE , mink In HI , I

*

3¥ = n + The J
't

→ a-  - This EE

( 7¥ > o ) # *

( Hyo , f- FIT" #- IIR it
'

-1 The* Ax

J*Cx
,

T ) = Iz txt
'



.

✓

41.61 Bth ⇐ I

JCxitl-KXTBCHXFCHJB.%fd-ggf.me#m
- la XT Bet ) X = -

I
, I Bet ) X 12

t Bett X . A x{
Bet ) = I

D= BTB +2ATB


