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Modified Domain Decomposition Method for
Hamilton-Jacobi-Bellman Equations

CHEN Guang-hua', CHEN Guang-ming’, DAI Zhi-hua'
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Abstract: A modified domain decomposition method for the numerical solution of discrete
Hamilton-Jacobi-Bellman equations arising from a class of optimal controls with diffusion mod-
els. The convergence theorem was established. Numerical results indicate the efficiency and

accuracy of the method.

Key words: optimal control ; discrete Hamilton-Jacobi-Bellman equations ; variational inequality ;

modified domain decomposition method ; convergence



