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Abstract
    We design a new fast algorithm for a class of infinite dimensional optimal control problems with constraints on both state and control variables. Instead of searching global minimizer(s) from all feasible paths, we consider the subset of paths with structure of optimal paths. By leveraging these paths, we transfer our infinite dimensional optimal control problem with constraints to a set of finite and different dimensional optimization problems with constrains. Moreover, for each of these finite dimensional optimal control problems, we apply methods from stochastic differential equations in order to find numerically all possible global minimizers of our original optimal control problem. Comparing to the existing methods, our method is fundamentally easier and faster. Examples for some shortest path problems, fogger problem and generalized Nash equilibrium will be presented.
    This is joint work with Magnus Egerstedt (ECE, Georgia Tech). Wuchen Li

(Georgia Tech), Jun Lu (Wells Fargo) and Haomin Zhou (Georgia Tech)
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