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0 Introduction to optimal control and Hamilton-Jacobi equations

Examples and problem set-up
Existence of solutions
Necessary conditions
Dynamic Programming
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e Introduction to semiconcave functions, generalized differentials,
and singularities
@ Semiconcavity of value functions
@ Semiconcave functions
@ Generalized differentials
@ Singular sets
@ Rectifiability of singular sets

P. Cannarsa & C. Sinestrari (Rome 2) Optimal control, HJ eqns, singularities September 3 - 7, 2012

MIIE g,

2/12



	Main Talk
	Introduction to optimal control and Hamilton-Jacobi equations
	Existence of solutions
	Necessary conditions
	Dynamic Programming
	Hamilton-Jacobi equations

	Introduction to semiconcave functions, generalized differentials, and singularities
	Semiconcavity of value functions
	Semiconcave functions
	Generalized differentials
	Singular sets
	Rectifiability of singular sets



