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Abstract Main Result

This paper presents the solution to a general decentralized state-feedback i1,2,3,4} - {1,2,3} - ) Define matrices X recursively by X7 = Q’]Z'“ and
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problem is decomposed into independent subproblems, which are solved by Node 2 cee Wy . Wy | |wp | wy t+1 t41

dynamic programming. In special cases with only sparsity or only delay where s is the unique node with 7 — s in the information graph.
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Problem The optimal control policy is given by uy = > . s IV’SKfo.
Find a policy that minimizes a quadratic cost Time The states ¢/ evolve according to {5 = )i, IS’{Z}CU%) and
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subject to linear dynamics and a partially nested information constraint.
Plant sparsity and information constraints are encoded by a network graph:

Information Graph
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We give a general solution for any such problem; an arbitrary directed

Each T _co_rres onds t_o _a node in the information graph. The {7}, are
graph with each edge having the label '0" or '1". Gt P srap ¢t}

independent because they are functions of different noise terms. [=] 5 [=]::
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