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maximize Z_: Uz(t), u(t)) + v(z(T)) (8.1)

subject to
et+1) — z(t) = f(z@),u(®), ¢=0,...,T=1) (8.2)
g(z(t),u(®)) > 0, t=0,...,T7-1) 8.3
z(0) = o (8.4)
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maximize U(x(T —1),u(T — 1)) + v(z(T)) (8.5)
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subject to
gl - DT -1) > 0 (3.6)
o(T) = o= 1) = f(o(T = 1), u(T—) (8.7)
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V(T = 1)) = U(a(T = 1),u(T = 1)) + v(e(T = 1) + F(o(T = Dyur_1 (o(T = 1)) (85)
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V((®) = max{U(@(t), u(®)) + V(a(t + 1)) | g(@(t), u(®)) 2 0, 2t + 1) —2(t) = f@(t), u()}  (8.9)
V(z(T)) = v(x(T)) (8.10)
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V(e(t)) = Ulz(t), u(®)) + V(2 + 1), 2(t) + f(x(t), u(1))) (8.11)
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maximize Z_: Uz(r),u(r)) + v(z(T)) (8.12)

subject to
e(r+1) — z(r)=fle(r),u(r), (r=t,...,T=1) (8.13)
g(z(r),u(r)) > 0, (r=t,....,T=1) (8.14)

() = a4 (8.15)
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VTrﬁﬁ==g%§{U@iUﬂdﬂ)+VT$U4-U4:ﬂxU%UUD)Ig@iﬂﬂdﬂ)z(% (8.16)
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Vix(t)) = v(z(t)), =(0)=xg (8.17)
0000 0{V(@()}— 0000000000000 w(t)00V(e())00000
maximize Ux(t),u(®)) + V(e(t) + f(x(t), u(t))
subject to g(z(t),u(t)) >0 (8.18)
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Y; = F(K,) (8.19)
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[(t-l—l —_ [{t = It —_ 6[{t (821)
Ko = given (8.22)
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T-1
> Bu(Cy) + BTv(Kr) (8.23)
t=0
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F(K)=K], 0O<ax<l (8.24)
u(Ct) = log Cy (8.25)
I/([(T) = Apr + By log Kr, 0< Bp (8.26)
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V(K7) = 8T (Ar + Brlog K7) (8.27)
ooo07T-1000

vxﬁ%_g::gmxkg(%_l+¢¥XAT4-BTkg(K%_1—cb_g) (8.28)
T—-1
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Chp_y= ———— K¢
T-1 1+BBT T-1
ogoooo
V(Kp_1) = 8" (Ap_14 Br_1log Kr_1)
oooo
1 BBy
Ap_1 =log —— + BAp + fBrlog ———
T-1 & 1T 3By BAr + BBr &1+ 3B,

Br_1 =a(l+ 8Br)
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A, =log ——— A B log —————
¢ = log + A + BB Ogl—I-ﬁBtH

1+ 8B4+
Bt = Cl(l + ﬁBt-I—l)
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