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Optimal control for continuous-time Markov jump systems
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Abstract: Optimal control problem for continuous-time Markov jump systems is studied. Firstly, an optimal controller
is designed based on the stochastic maximum principle under complete states information and unconstrained control inputs
conditions, which is extended to incomplete states information situation further more. The Riccati differential equation of the
optimal control coefficients is deduced through a way of integrating the characters of Markov jump systems and the primal

definition of differential coefficient. Finally, an example with incomplete states information is given to exam the presented

optimal controller.
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