Hamilton-Jacobi-Bellman Equation
and Pontryagin Maximum Principle

Rafael Murrieta-Cid

Centro de Investigacién en Matematicas (CIMAT)

Abril 2020

Rarael Murrieta-Cld cmar Optimal Control-PMP- and Games Abril 2020  1/17



Rarae

Outline

@ Hamilton-Jacobi-Bellman Equation

e Pontryagin Maximum Principle

viurrieta-

Id (cimaT)

Optimal Control-PMP- and Games



Rarae

viurrieta-

Id (cimaT)

Hamilton-Jacobi-Bellman Equation

Optimal Control-PMP- and Games



Rarae

Formulation

x(fo) = Xo
x = f(x,u,t)

t
J(to,xo,u(-)):/t L(x, u, 7)dr + K(x(t))

V(t07 XO) = lll?f) J(t07 X0, U())
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Principle of Optimality

fo+At
V(xo,to) = _ inf / L(x, u, 7)dr + V(to + At, xo + AX)
u|[t0 to+At]

(%)
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Approximations

fo+At
/ L(x, u, 7)dr ~ L(xo, u(ly), fo) At
1)

oV
V(to + At, X + AX) = V(fy, Xo) + (<5’AX> + EAt)kto’Xo)
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Substitution

) oV

V(t, x0) = V(to,x0) + inf  (L(xo,u(to), o)At + (—— Ax>+—At)
Ulity g +1]

0~ + inf (L(xo,u(t), to)At+<— AX) + —-Al)

U|[10,t0+Ar]

®)
oV

)
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HJB

Divide by At, and let At — 0

ov ov
0= inf (L to), f — X —
J{}O)( (X0, u(to), °)+<8x’x>+ 81‘)

Rearrange to get HJB:

oV . ov .
~ ot ltox0) = ul(fg)(L(Xo, u(ty), to) + <§,X>|(t0,xo))

In short:

aVv
ot lII?T)( (Xo,U(to),tg)-l- < 6X7X>)
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PMP

@ The maximum principle can be considered a specialization of the HJB equation, which
corresponds to the application of the optimal action u*(t). This causes the inf to disappear,
but along with it, the global properties of the HJB equation also vanish.

@ PMP expresses conditions along the optimal trajectory, as opposed to the value function
V(x(t)) over the whole state space. Therefore, it can at best assure local optimality in the
space of possible trajectories.

@ In the PMP methodology, the optimal control is function of A(t) = V V(x(t)). It is important to
note that at moment u*(t) is chosen, the relation with the state x(t) is lost. That is the reason
one denotes A(t) and not A(x(t)).

@ Later, the optimal motion trajectory of the system is constructed using u*(t). Therefore, the
resulting optimal trajectories are not directly related to the state. However, it is possible to find
this relation using a partition of the state space.
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Hamiltonian

Let

In that case, HJB is
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H(x, u, A, 1) = L(x, u, t) + (X, %)

22

=H -
H(x,u,t) = H(x,u, Bx’t)
—% = igf?—t(x, u, t)
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Adjoint Equation

Suppose (x*(t), u*(t)) is an optimal trajectory-control.

Define
N (0 = S (x (0) (16)
() = gg{a, X (1) (1)
3= TV wxe o)+ 2L oy (18)
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Calculations 1

Recall

"4
SO x) = U )
2V . oM
—m(ﬁx 1) = akx*(t),u*(l),t)
PV oL PV ooy
axot  dx  9x ox Ox
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Calculations 2

Substitute Equation 21 in Equation 18 to get

o Lo ov
T 9x  Ox ox

. 0H
A =g lee oo
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Pontryagin Maximum Principle

If (x*, u*) is an optimal trajectory-control pair, there exists A* such that

: OH
* = 2
o (25)
and
H(x*, u*, X" t) = mJn H(x*, ux*t) (26)
by definition of H
X* = % (27)
122
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PMP Method

@ Construct the Hamiltonian of the system.

@ Obtain the expression for the optimal control u* satisfying it. The optimal control is a function
of VV(x).

© Find V V(x) solving the adjoint equation. Use transversality condition.

@ Use the computed control u* in the integration of the motion equations to find the trajectory
followed by the system.
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Thanks... Questions?

murrieta@cimat.mx
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