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52 Chapter 3. Introduction to Dynamic Programming

Summary of the DDP algorithm for linear optimal control problems
The procedure for solving the discrete-time linear optimal control problem is as follows:

1. Calculate vy and Wy by using (3.27) and (3.28).

2. Calculate v; and W; recursively fori = N — | toi = | by using (3.25) and (3.26)

and store the matrices H;', HZ,, and Hy,'hs; in the process.

3. If the initial conditions are unspecified, then calculate x, by using (3.29).

4. Calculate u; and x; recursively fori = 1 toi = N — | by using (3.24) and (3.18),
respectively.

The computational requirements for implementing the DDP algorithm are as follows:
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