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Hamilton-Jacobi

HJB Hamilton-Jacobi

Hamilton-Jacobi (HJ ):
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(Hamilton-Jacobi Taylor )
Hamilton-Jacobi :

BuAxx

02
1 dtRuuQxxJ TT

)0(
2
1)( PPxxxV T

0)(
2
1 1 xQPBPBRPAPAx TTT

(2)

Riccati
PA + ATP – PBR–1BTP + Q = 0 

P (> 0)
u = –R–1BTP x
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Hamiltonian :
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Riccati

Hamiltonian Riccati

( iI – A + BR–1BTP)vi = 0 
( iP+ Q + ATP)vi = 0 
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