
3/12 : iLQR

Announcements:
- HW3 out, due 3/26
- Mid-semester survey out, due 3/17
- Project milestone due 3/19
- 2-6

- introrelated work
, problem

def, timeline

Last time :
- dynamic programming

Today's g: How
do we apply to nonlinear sys?
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2 . Dynamic programming
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special case : LOR (two views
coincide)

Q: How do we extend these results ?
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1. Linearize system about 5, use

LQR

2. Linearize about many points,
look LORgains

3. iLQR
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Idea 3 : Iterative LQR

suppose we have initial guesso.t , to :++

key idea : At = Gcaline B=
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To derive this , we use Taylor expansions
of the cost/dynamics
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For this variation of LQR ,
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V (Sx) =PES+So Set
We can define "the Q-function"
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Get an LOR-style recursion
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repeat until convergence
Et, backward (or ,To:+1)

for t =o , .... T-1 // forward
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Discussion :
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-- no convergence guarantees
*
-

very" sensitive to initialization

-

provides you / feedback

- need to add reg .
to Hur

* > 0CHun +&1)-
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- often overlinesearch


