Index

adjoint variable, 49
average-cost, 21

bang-bang control, 6
Bellman equation, 3
Brownian motion, 61

certainty equivalence, 43
chattering, 47

closed loop, 3

control variable, 2

controllability, 29

controllable, 29

controlled diffusion process, 61, 62

decomposable cost, 4

diffusion process, 61

discounted programming, 11
discounted-cost criterion, 9
discrete-time, 2

dynamic programming equation, 3

feedback, 3

finite actions, 15

fixed terminal time, 53
free terminal time, 53

gain matrix, 27
Gaussian white noise, 62

Hamilton Jacobi Bellman equation, 45
Hamiltonian, 49

individual optimality, 60
infinitesimal generator, 57
innovation process, 40
innovations, 42
interchange argument, 10

linear least squares estimate, 41
LQG model, 25

Markov decision process, 4
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Markov dynamics, 4
Markov jump process, 58
Markov policy, 17
myopic policy, 16

negative programming, 11

observability, 37

observable, 37

one-step look-ahead rule, 18
open loop, 3

optimality equation, 3
optimization over time, 1

perfect state observation, 4

plant equation, 3

policy, 3

policy improvement, 23

policy improvement algorithm, 24
Pontryagin’s maximum principle, 49
positive programming, 11

power, 63

principle of optimality, 2

r-controllable, 29
r-observable, 37
regulation, 25
Riccati equation, 27

separation principle, 43

social optimality, 60

stability matrix, 33

stabilizable, 33

state variable, 3

stationary Markov policy, 17
stochastic differential equation, 61
stopping problem, 18

successive approximation, 14
switching locus, 51

time horizon, 2
time to go, 5

time-homogeneous, 5, 10
transition intensity, 57
transversality conditions, 50

uniformization, 59

value iteration, 14
value iteration algorithm, 23
value iteration bounds, 23

white noise, 27
Wiener process, 61
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