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Abstract

This paper gives a review for optimal control problems with state inequal-
ity constraints. To solve the problem with pure state inequality constraint,
we use different approaches with complementary slackness(first order con-
straints), the indirect adjoining approach for higher order constraints and
the indirect adjoining approach with continuous adjoint functions. Further-
more, the application of optimal control problems conditions is demonstrated
by solving illustrative examples.
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Notation

Ft] Objective function

X State equation

U,U(t) Control vector

X, X(t) State vector

A(t) Co-state vector(adjoint vector)
Ht] Hamiltonian

Llt] Lagrangian

u*, u*(t) Optimal control vector
u(z(t),t) Optimal region

(x*,u*) Feasible or admissible pair
x*, x*(t) Optimal state vector
hlt] Mixed constarint

[
k[t] Pure state constarint
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Chapter 1

Basic Concepts And Definitions

1.1 Introduction

Optimal control is one of the important branches of optimization. Optimal
control deals with the problem of finding a constraint law for a given sys-
tem such that a certain optimality criteria is achieved. A control problem
includes a cost functional that is a function of state and control variables.An
optimal control is set of differential equations describing the paths of the
control variables that minimize the cost functional. the optimal control can
be derived using pontryagin’s maximum principle (a necessary condition also
known as pontryagin’s minimal principle or simply pontrygin’s principle),or
by solving the Hamiltonian Jacobin Bellman equation (a sufficient condi-
tions). Suppose that the state of a certain system is described by a number
of parameters y = (y1, ¥, -.., Yn) Which evolve according to the state equa-
tion y(t) = g(t,y,u) where u(t) = (ui(t),us(t),...,un(t)), represents the
control (input or decision) vector exercised on the system. We Assume that
u(t) € U,q is from some suitable vector space.

The initial and /or final conditions of the state of system be given by y(0) =
Yo, y(T) = yr where T is the final time of consideration. The cost functional
is given by:

Pl = [ (7ltpte).utt)ar (1.1)

where f measures how good a choice of the control u. Then a pair (y,u) is
said to be feasible or admissible if the following are satisfied

i). Control constraints u(t) € Uy, t € [0,T].

ii). State law: ¢(t) = g(t,y, u).

iii). The end-point conditions: y(0) = yo, y(T') = yr are satisfied



optimal control problem is:

maz Fly,u) = / (F(t, (), u(t))dt

Subject to: u(t) € Uyq (1.2)
y(t) = g(t,y,u)
y(0) =Yo,y(T) =Yr

1.2 Lagrange multipliers and the Hamiltonian

First assume that U,; the entire vector space. Thus the only constraint of
the problem will be the differential equation together with the appropriate
boundary or initial conditions y(t) = g(t,y(t)),u(t)),y(0) = yo,y(T) = yr
= g(t,y,u) —y(t) =0

Corresponding to this equality constraint (pointwise) we define a multiplier
function A : [0, 7] — R"

Then the Lagrangian of the problem will be

Ly, A g) = / Fltyou) Aol yow) — gD (13)

Theorem 1.1
If (y*,u*, \*,¥*) is a minimizer of L, then (y*,u*) is also a minimizer of F.
Proof

Define ply,u,\) = / Ag(t, . w) — §(t))dt

Let A* corresponds to the pair (y*, «*) such that (y*,u*, A*,y*) is a minimum
for L.

Then L(y*,u*, X\, y*) = F(y,u)+P(y, u, \)andL(y*,u*, \*,y*) < L(y,u, \,9), for all (y, u).
if the pair (y*,u*) is feasible,the state condition must be satisfied. That is:
U« (t) = g(t,y*, u")implies P(y*,u*,\) =0
F(y*,u") + P(y*,u", \*) < F(y,u) + P(y,u, \") for all (y,u) feasible.

Implies F(y*,u*) < F(y,u) for all feasible pair (y,u). ie. F(y*,u*) is
minimum. Ml

Let Gy, u, N\, 9,0, \t) = f(t,y,u) + A(g(t, y,u) — §) then L(y,u, A, 9).
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becomes a variational problem.Hence (y*, u*, \*) is an extremal.
This implies that the Euler Lagrangian Differential Equation (ELDE):

L d.o0G, 0G .
i) E[a—y]—a—yi—k—ffr)\gy
. d oG, 0G
W Gl = gy = 0= Jut Ao
. d.0G, 0G _
iii). E[ax] oy = 0=9tyu) —y
Now define the Hamiltonian of the problem by:
H=f+)\g
:fy+)‘gy
Ozfu+)‘gu

In terms of the Hamiltonian, the necessary conditions for optimality can be
written as: '

i). The Adjoint Condition:A(t) = =%, A(0) = N(T) = 0, (TR)

ii). The Optimality Condition:0 = 2

iii). The State Condition:y(t) = g(t?zfy, u), ¥(0) =0, y(T) = yr (End point
condition)

Example-

If F(y,u fo t)dt and y = u + ay, for some a € R, determine the
optimal control under the initial condition y(0)=1.

Solution

The Hamiltonian of the problem is: H = f + Ag = u® + A(u + \y)
1. Adjoint Condition

Transversality condition (TR condition) A\(0) =0
Aar=0

At) = Ke ™™

With A(0) =0=K =0= A(t) =0
2. Optimality Condition
OH

ou

3



20+A=0
1
u=0~0

3.State Condition
y=ut+oay=ay

y(t) = Ce™ with y(0) = 1
=(C=1
y*(t) — eat;

u*(t) = 0,vt € [0,1].
with,

A*(t) =0,vt € [0,1].
i.e. The optimal control (if it exists) must be u*(t) = 0.
Example 1.2

1
min F(z,u) = / w?(t)dt
0
Subject to : j(t) = u(t)

End point conditions: y(0) =y =1,y(1) =0

Solution:

To solve the problem first reduce the second order equations to first order
system with components

Y=Y

Y2=1Y

So that ylzy:yg, yQZgj:uand

end point conditions:y;(0) = 0 = y1(1) and y2(0) =1

The Hamiltonian is :

H(t,y(t),u(t), A1) = u(t) + Ai()y2(t) + Aa(t)u(?)
1. The Optimality Condition

SLH(E (D) u(1) =0

2u+>\2:0

u = ——)\2



2. The Ad_]OlIlt COHditiOIlS
n H Y , U - 1 — 0

5o H (0. u(t) = Yo =0

XQ - —)\'1

Therefore the optimality equations together with end points are:

1
=—-)\
Uu 5 2
)\.1:0
XQI_)\'l

yl = y27?jQ = u7y1<0) - 1:91(1) = 07y2(0> - ]‘? and >\2(]‘> =0

Now from the above conditions:

)\1(15) = )\1 = Cland)\l (t) = Cl, but)\2 = —);1
)\2(t> - —Cl
Ao(t) = =Ci(t) + Cy

1 1 1
Therefore,u(t) = —5(—01(15) + ) = —éclt — 50
But go(t) = u(t)

inlt) = —5(C1(1) + C)
o) =~ [Gi-cit+ ey
yg(t) = i(Cth — %Cgt + 03

1 1
y1(t) = /yg(t) = Ecltg — ZCQtQ + Cgt + 04

where ', Cy, C3 and C, are constant that will be determined. Now let solve
all constant using given conditions
y1(0) =1 and 3,(1) =0

1 1
y1<0) = ECI(O)g — 102(0)2 —+ 03(0) —+ 04 = 1,04 =1



n(l) = %Cl(l)g - 302(1)2 +C3(1)+1=0

1 1
ECI — ZCQ + C34+ 1 =0,where y2(0) =1
1 1
yg(O) = 101(1)2 — 4_102(()) + 03 = 1, 03 =1
Therefore
1 1
ECI - 4_102 + 2 - 0

(TR),but )\2(1) = 0, )\2<1) = —01 + CQ =0
We can solve C and C5 simultaneously

ﬁcl — 102 = -2
Cy—3C,=-24
—01 + Cg =0

The optimal solutions are:

u(t) =6(t+1)
p(t) =1 =3t +t+1
yo(t) = 3t — 6t + 1
The optimality conditions are necessary for all optimal solution.

Theorem 1.2

let f and g be convex functionals with respect to (y,u) for each fixed ¢t €
[0, 77, then every solution of the optimal control problem (1.1) that satisfy
the necessary conditions will be an optimal solution of the optimal control.
Proof

Assume that the pair (y*, u*) satisfy all the necessary conditions and let (y, u)
be any other admissible pair.

F(y,u) — F(y*,u") = /[f(t,y, w) — f(t,y*,u")]dt, F is convex implies
fty,u) = [t y"u") = fyly —y7) = falu —u)

o 0
> [ G — )+ w0 =



= [ A Ghy =) = AGA =

T T T
/ Agy(t, y", u”)(y —y*)dt—/ A(y—y*)dt—/ Agu(t, y*, u") (u—u")dt
0 0 0

T T T T
/ Agy (Y t— [yl + / )\y'dt+[)\y*]g—/ )\y*dt—/ Ay (u—u*)dt
0 0 0 0

- / NG — 9+ 9y (y — u") + gulu — u))dt

T T
0 0
<g(t,y,u) —g(t,y",u"), by convexity of g.

Z _/0 )‘[g<t7 y*> U*) - g<t7 Y, u)]dt - /0 )‘[g(ta Y, u) - g(ta Yy U*)]dt

We have that
F(y,u) — F(y*,u*) > 0,¥(y,u). Hence (y*,u*) is minimizer of the Optimal
Control problem.H

1.3 The Bang- Bang principle

Consider the optimal control problem

max {F(0) = [ [At) + flt.opu(o)]}

Sit:d=q(t,x)+ got, v)u(t), z(0) = z, (1.4)
a<u(t) <bVtel0,T]

Definition
A control u € U,q is called bang- bang if for each time ¢t > 0 and each index
i=1,2,...,m, we have |u;(t)| = 1 where u(t) = (ui(t), us(t), ..., uy(t)) if the
control problem (1.3) is given, then the Hamiltonian will have the form:

= (fi(t,x) + Ag1(t, z)) + fa(t, ) + Aga(t, x)u, and also linear with respect
to u.

Then, the optimality condition in Pontroyagins max principle becomes:

oH

B = folt,z") + Aga(t, %), which does not explicitly depend on u. (1.5)
u



In particular, when 22 = 0 (a < u(t) < b).

- There is no characterization of w,that means, we can not find a solu-
tion u* from this procedure

Hence u*(t) is either a or b. There is a function ¥(t) = fo(t, ) + Aga(t, x)
is the Switching function. Therefore ,u(t) takes values of the boundaries of
Uaa, but the times ¢;, that u(t) switches its values from one boundary to
the other is given by the switching function ¢ (¢). The switching times ¢;, is
found by setting

P(t:) = 0= folti, 2(t:) + Ati)ga(ts, (i) = 0

1.4 Pontryagins Maximum (or Minimum) Prin-
ciple

Pontryagins maximum (or minimum) principle is used in optimal control
problem to find the best possible control for taking a system from one state
to another especially in the presence of constraints for the state or input
controls. The principle states informally that the Hamiltonian must be min-
imized (or maximized) over U, the set of all permissible controls. If v* € U
is the optimal control for the problem then the principle states that:

H(t, " (t),u*(t), \"(t)) < H(t,z(t),u(t),\(t)),Yu € UVt € [0,T]  (1.6)

where z* € C'0,T] is the corresponding optimal state trajectory and \* €
[0, 7] is the optimal costate trajectory.
Consider the optimal control problem in maximum form :

mazr F(x,u) = /0 ft,x(t),u(t))dt + S(=(T),T)

Subject to : &(t) = g(t,z(t),u(t)), z(0) = x, (1.7)

where S(z(T),T') is known as the salvage functions. Suppose x(t) and wu(t)
represent the state trajectory and optimal control respectively. Then there
exists an adjoint A(t) such that together z(t), u(t) and A(t) satisfies the
following conditions.
1. Adjoint condition:

31 (1) = — o H (1, (1) (1), (1)



2. State equation:  @*(t) = g(t, z*, u*), with x(0) = z,
3. The transversalis condition:

NT) = Sy (2(T),T)

4. The maximum conditions: H (¢, z*(t),u*(t), \*(t)) < H(t, z(t), u(t), A(t))

Bounded controls

Consider the optimal control problem

mazx F(x,u) = /0 f(t,z(t),u(t)dt + S(x(T),T)
Subject to: (t) = g(t, y(t), u(t)), y(t) = yo (1.8)
a<u(t)<bVte|0,T],a <b.

Hence the conditions for optimality for bounded controls are given
1. State equation: §(t) = g(t,y(t), u(t)), with y(0) = yo
2. Adjoint condition:

4. The Optimality conditions:
i. u*(t) = a,if fu +Ag, <0att
it.a <u*(t) < bif fu+Ag.=0att
iti. u*(t) = b,if f, + Agy > 0 at t

Hence the last conditions (the maximizing the Hamiltonian) in the Pontrya-
gins maximum principle is replaced by

oH
f=a,if — <0
u a, i 5
a <u® <b,if a—H:O
ou

0H
*=0bif —
U )1 8u>0



Example 1.3

max/o [22(t) — 3u(t) — u?(t)]dt
Subject to : ©(t) = z(t) + u(t),z(0) =5
0<u(t) <2

Solution

The Hamiltonian is: H = f + A\g = (22 — 3u — u*) + Xz + u)
i. The Adjoint Condition

. 0H
A= 5" =0A2)=0(TR)
N=-2-)\

M(t) = Ke' )\ (t) = Awhere A = —2.
A1) = () + A1)

At) = Ke™*—2
AM2)=0=Ke?-2=0
K:%:Zﬁ?

p

N(t) =2t —2=2(e""— 1)
ii. State Condition

t=z+ux(0)=5 2°(t) = Ke' +z,(t),2(0) =5
iii.Optimality condition (maximum condition)

0H

ou

o If 0 < u* <2, then

=-3-2ut+A=—2u—3+26*"-1)

o0H
—— =0=>2u=2*"-5
ou
5
N *t: 2_t__
u (t) =e 5

10



e If u* =0, then

OH
< 0=241-5<0
ou

2 5

_t<lng:>2—t:ln—

=
¢ 2

2—ln§ <y<2
2
, i) .
ie.t € (2—ln§,2],u =0

o If u* =2, then

OH
> 0= -2x2+2*"—-5>0
ou

ﬁeQ_t>1n§:>2—t21ng

9
2—-In->t>0
ng >
. 9 .
i.e;t € (0,2 —1In 5),then ut =2
Therefore,

2, when0§t<2—1n%
uw(t) =< et —5 when2—Inf<t<2-In3
0, when2—1n%<t§2

The corresponding state solution is

Kiet — 2.t €[0,2—1n2)
*(t) = Koe' — 3> '+ 2 t€[2—InJ, 2 —In2]
Kse',t € (2—1n2,2]
$*(O):5:>K1—2:5:>K1:7

x*(t) is continuous.

a)
1 5
7t1_2: tyn, 2t Y
e }<2€ 26 5

1 5
Tel + 562_t1 — 2+ 5 = Koelt

11



The solution is:

Tet —2,t€[0,2—InJ]
r(t) = Tet + 3,t € [2—lng,2—lng]

Te!+3,t € (2—In3,2]

12



Chapter 2

Analysis of Constrained
Optimal control problems

2.1 Introduction

Optimal control problems with state variable inequality constraints are an
important in different areas, especially in Mechanics, aerospace, management
science and economics. These problems are not easy to solve and even the
theory is not unambiguous, since there exist various forms of the necessary
and sufficient optimality condition .more specifically, we deal with problems
with pure and mixed state variable constraints. Pure constraints are inequal-
ity constraints expressed only in terms of the state variables and possibly
time. Mixed constraints are constraints on control variable that may depend
on the state variables and time [6]

2.2 Optimal control problem with control state
constraints

state x(t) € R,control u(t) € RN. all functions are assumed to be sufficiently
smooth boundary reconditions

w(t) = f(z(t), u(t))a.et € [0,tf],
z(0) = g € R", Y(z(t;) = 0 € RF,
(0 = ¢(x(0), z(ty) mixed boundary conditions

mixed control state constraints

13



a <c(x(t),u(t) <B,t€[0,tf],c: R x R™ — R control bounds
a < u(t) < Bareincludedbyc(x,u) = u Hamiltonian
H(z, M\ u) = Nofau) + Af(z,u)\ € R*(rowvector)

2.3 Problem with mixed inequality constraints

Optimal control problems in which the state and control are subject to mixed
constraints. optimal control problems with state inequality constraint arise
frequently in practical application. optimal control with the state x and
control u are subject to joint ,or mixed constraints through the condition(
x(t), u(t) an element of S(t) Consider the problem to find a piecewise con-
tinuous control u* € C[0,T] with associated response z* € C'[0,T] and a
terminal time 7™ € [0, T'] such that the following constraints are satisfied and
the cost function takes on its maximum value:

T
maxF:/ ft, x u)dt

Subject to : &(t) = g(t, z(t),u(t)), z(0) =z, and x(T) = xr (2.1)
h(t,z(t),u(t)) <0

Assume that the components of h(t, z(t), u(t) depend explicitly on the control
u and the following constraint qualification condition holds.The matrix

oh
<8u
is full rank. In other words, the gradients with respect to u of all the ac-
tive constraint h(t,x(t),u(t)) < 0 must be linearly independent. A possible
way of attempting to solve optimal control problems with mixed inequality
constraints are to form a Lagrangian function L by adjoining h(t, z(t), u(t))
to the Hamiltonian function H with a Lagrange multiplier vector function p
[2].
L(t,x,u, A\, pu) = H(t,z,u, \) + ph(t, z,u)
where, H(t,z,u,\) = f(t,z(t),u(t)) + Ag(t, z(t), u(t))

diag(h)) (2.2)

2.3.1 Necessary conditions for optimality

Consider the optimal control problem [4 |
Necessary conditions of optimality are derived for optimal control problems
with pathwise state constraints.

mazx F = /T ft,x,u)dt (2.3)
0

14



Subject to : &(t) = g(t, z(t),u(t)), z(0) = xo,x(T) = 7
h(t,z(t),u(t)) <0

With fixed initial time and free terminal time and where f, g and h are con-
tinuously differentiable with respect to (¢, z,u) on [0,7] x R™ x R .Suppose
that «* € C[0,7T] is a maximizer for the problem and let z* denote the op-
timal response. If the constraint qualification conditions are holds for every
tel0,1]:

1. The function

H(t,z*(t),u(t), \*(t)) attains its maximum on U(z*(t),t) at u = u*(t)
for every t € [0, T]

H(t,x*(t), u*(t), \(t)) > H(t,z*(t),u(t), \(t)) Yu € U(z*(t),t)
where, U(z(t),t) := {u(t) € R" : h(t,z(t),u(t)) < 0}
2. The quadruple (t,z*, u*, \*, u*) satisfies the equations
T*(t) = La(t, z,u, A\, p)
/\(t) = —L,(t,z,u, \, p), and
0= Ly,(t,x,u, A\, p)

at each instant t of continuity of u*.

3. The vector function p* is continuous at each instant of continuity of u*
and satisfies: p(t)h(t, z(t),u(t)) =0,u(t) >0

2.3.2 Extension to General state Terminal constraints

The maximum principle given in above conditions can be extended to the
case where general terminal constraints are specified on the state variables
as:

a(x(T),T)
b(x(T),T)

v

0
0

15



and a terminal term is added to the cost functional as

mazx F = /T f(t,z,u)dt + S(x(T),T) (2.4)

where a,b and S are continuously differentiable with respect to (¢, z) for all
(t,x) € [0,T] x R™. Suppose that the terminal constraints satisfy the con-
straint qualification conditions [7].

( Zﬁéz dz’ag(a) > (25)

is full rank . Then in addition to the necessary condition of optimality there
exists Lagrangian multiplier vectors a € R! and 3 € R! such that:

AT) = Su(@(T),T) + aa,(x(T),T) + Bby(x(T), T) (2.6)

Where o > 0, aa(z(T'), T) =0
Example 2.1 Consider the problem [7]

1
maxF:/ udt (2.7)
0

subject to:
Tt =u,z(0)=1

u>0andx—u>0
Note that the constraints « > 0 and x — u > 0, are mixed type and they can
be rewritten as 0 < u < .
Solution: The Hamiltonian H = u+ Au, H = (1 4+ Nu
So that the optimal control has the form u«* = bang[0,z; 1 + A].
To get adjoint equation and the multiplier associated with constraint
u>0,x —u >0 we form the Lagrangian
L=H +pmu+ pa(zu) = pox + (1 + A+ 1 — pio)u.
From this we get the adjoint equation

X = —L$(t,I7U, )\7[,6) = —H2, )‘(1) =0

and also note that the optimal control must satisfy:

g—ﬁzl+/\+ﬂ1—ﬂ2:0

16



Where 1y and poy must satisfy the complimentary slackness conditions

p1 > 0, pru =0
o > 0, po(z —u) = 0.
The mixed state constraint z(t) — u(t) > 0 being active for each 0 < ¢ < 1,

then we have u*(t) = 2*(¢). Since x(0) = 1 the control u* = z gives z(t) = €'
as the solutions x(t) = €' it follows that u* = x > 0 thus p; = 0.

Since%L:1+>\+u1—u2:O. Then 14+ A — py = 0 since pp =0
fo =1+ X\ A= —pyand A1) =0, then A = =1 — X
SA+A=—1, A\t)=cet—1=0,

el —1=0=c=ce
At)=e"t—1
pz(t) =elt>0and x —u* =0

2.4 Problems with pure state inequality con-
straints

Consider the function:

k(t,x) where k : [0,7] x R".Then the pure state constraints k(¢,xz) > 0 are
generally, more difficult to deal with since k(t, z) does not explicitly depend
on u, and x can be controlled only indirectly. It is therefore, convenient to
differentiate k(t,z) with respect to time ¢ as many times as required until
it contains a control variable. Let us for the moment define k'(t, )i =
1,2, ..., p; recursively as follows

begin (center) k°(t, z,u) = k(t, z)

end( center)

kLt x,u) = j%k = ky(t,2)g(t, x,u) + k(¢
kQ(t,x,u) = Ekl = ki(t,x)g(t,x,u) + ktl< ,ZE)

kp(ta Z, u) = %kp_l = kg_l(t> €z, u)g(t, Z, u) + kf_l<t7 $)

where subscripts denote partial derivatives. Depending on the context we

also use a subscript such as i to denote the i component of a vector.
If

Ki(t,o,u) =0, for 0 <i<p—1,k(t,x,u) #0 (2.8)
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Then the state constraint k(t,z) > 0 is of order p . In more general case
of k(t,x), the corresponding order p; for each component k;(t,z) of k(t,x) is
obtained from equation of 2.8 and 2.9. If the state constraints will be order
of p = 1, then it is easier to treat than the higher order cases [6]. With
respect to the i constraint k;(¢,z) > 0, a subinterval (71, 72) € C[0,T] with
71 < Ty is called an interior interval of a trajectory if k;(z(t),t) > 0 for all
t € (1, m2) an interval |1y, 73] with 77 < 7 is called a boundary interval if
ki(z(t),t) = 0 for t € [11,72]. An instant 7y is called an entry time.

If there is an interval ending at ¢ = 7; and a boundary interval starting at
71; correspondingly , 7 is called an exist time if a boundary interval ends at
79 and an interior interval starts at 75. If the trajectory x just touches the
boundary at time 7.i.e; k(7, x(7.)) = 0 and if the trajectory x is in the interior
just before and after 7, then 7 is called a contact time. Taken together entry
exit and contact times are called junction times .Assume that the following
full rank conditions on any boundary interval |11, 7];

0 1.n
sk -

0 psl

gulty

is full rank for all ¢t € (7,7), where kX(t) = 0, for i = 1,2,...,5 < s
and kf(t,x) > 0, for i = s + 1..s for t € (11,7) and p; is the order of
constraint k;(t,z) > 0 i.e the gradients of k}*(¢,x) with respect to u of the
active constraints k;(t,x) = 0, i = 1,2, ...,s must be linearly independent
along an optimal trajectory [2 ].

2.5 Direct adjoint approach

In this approach, the Hamiltonian H and Lagrangian L are defined as fol-
lows:
H(t,x,u,\) = f(t,x,u) + \g(t, z,u)

L(t,x,u, A\, p,v) = H(t,z,u, \) + ph(t, z,u) + vk(t, x),

Where the vector A € R"[t] is the adjoint function and p €® R[t] and v € RI[t]
are multipliers. This method derives its name from the fact that the mixed
constraints h(t, z,u) > 0 as well as the pure state constraints k(¢,z) > 0 are

directly adjoined to the Hamiltonian in order to form the Lagrangian.
Theorem 2.1:
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Let (z*,u*) be an optimal pair for optimal control problem over a fixed in-
terval [0, T], such that w*(.) is right continuous with left hand limits and
the constraint qualification condition of equation 2.1 holds for every triple
(t,z*,u*),t € [0,T] with u € U(t,2*(t)). Assume that x*(¢) has only finitely
many junction times where A(.) are discontinuous at junction time. Then
there exist a constant A\g(t) > 0, a piecewise absolutely continuous costate
trajectory A(.) mapping [0,T] in to R", piecewise continuous multiplier func-
tion u(.) and v(.).Mapping [0,T] in to R° and R? respectively, a vector
n(r;) € R for each point 7; of discontinuity of A() and a@ € R, 3 € R
and 7 € R? such that (A, A(¢), p, v, o, B,1(11), ..., n(7;) # 0 for every ¢ and
the following conditions hold almost everywhere[6]:

u* (t) - a’rgmaxueU(t,x(t))H(ta I*, u, >\07 )‘()

mal‘ueU(t,x(t))H(ta z*,u, Ao, )‘()
Lylt] = Hu[t] + phult] = 0
A= —L;]
pu(t) =0, ph*(t,z,u) =0
v>0,vk*(t,x) =0

At the terminal time T, the following transversality conditions hold:

ANT™) = XSy [T] + aa,[T] + B0 [T + vk3[T]
a>0,v>0, ad[T) =~k*[T) =0

For any time 7 in a boundary interval and for any contact time 7.,the co -state
trajectory A may have a discontinuity given by the following jump conditions:

A7) = A(TT) +n(r)k;[7]
H'(r7) = (%) = n(r)ki [
n(r) = 0,n(r)k*[r] =0
Where 77 and 7~ denotes the left hand and the right hand side limits re-
spectively.
Proof
1. Now to formulate the maximum principle for the problem defined by the

state equation, objective function, mixed inequality constraint and pure state
variable inequality constraints, we form the Lagrangian as follows :

p_—
p——

L(t,z,u, N\, p,v) = H(t,z,u, \) + Ag(t, z,u) + ph(t, z,u) + vk(t, ),

19



Where the Hamiltonian is:

H(t,z,u,\) = f(t,z,u) + \g(t, x,u)

Now we can show that the maximum principle from Hamiltonian equation
the only difference is that the expression of
F(z*,u*) — F(x,u) >0

A[ﬂaﬁuxwa»—fawuxMMﬁzo

This equations are proved in theorem (1.1) then it follows that a necessary
conditions for u* = u to be maximizing control is that F(z*,u*) > 0 for all
admissible. This implies that H (¢, x*(t),u*(t), \*(t)) > H(t,z*(t), u(t), \*(t))
for all admissible v and all ¢ € [0,7]. This state that u* maximize the
Hamiltonian.
Therefore, u*(t) = argmazycu @) H(t, ©*,u, Ao, A(.)
2. From equation of Euler Lagrangian equation derivative in chapter one we
can get:

Lylt] = Hy[t] + phult] = 0

A=-Li[f

Since the vector function p(t) and v(t) is piecewise continuous at each time
t of continuity of u ,then it is satisfies the following condition :

pu(t) = 0, ph*(t,z,u) = 0

v>0,vk*(t,x) =0

3. Suppose that the point 7; at which the control switches between the max-
imum and minimum time. Therefore, at this time the jump conditions form
for the adjoint variable and the Hamiltonian function. Then we would have
that A(.) and H(.) are discontinuous at this time. Therefore, at any entry/
contact time 7;, the adjoint function and Hamiltonian function may have
discontinuities of the form:

A7) = AT") + n(n)ki[7]
H*(77) = H*(7") = n(7)k;[7]

Where the Lagrange multiplier vector n(7) satisfies the condition:
n(r)k;[r] = 0,n(T)A > 0.

Proposition 2.1. The adjoint function A is continuous at a junction time
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7, i.e n(7) = 0 if either (1) or (2) below holds:
1.The control u* is continuous at 7 and the matrix.

Lh*lr]  diag(h*[7] 0
(B0 gt ) 29

is full rank where k'(¢, z,u) is defined in equation 2.9.

2. The entry or exist is nontangential i.e k'*(7~) < 0 or ¥™*(T") > 0,then
A(t) is continuous at time t = 7 [6].
Definition 2.1.
The Hamiltonian is said to be regular if along a given, x(t), A(t),n(t) and
H(x(t),u(t),\(t),n(t)) has a unique maximum in u for all ¢ € [0, T.
Proposition 2.2.
If the Hamiltonian is regular, which in this context means that the maxi-
mization of H with respect to u is unique, then u* is continuous everywhere
including the points on the boundary .
Proof.
Suppose Hamiltonian is regular then we want to show that w(t™) = u(t").
Let(z, u) be an admissible pair for optimal control problem; therefore, Hamil-
tonian look as follows:

H(t,x(t),u(t)) = f{t, (1), u(t)) + A(O)g(t, x(t), u(t))

Then on the subinterval [0,¢~] the control functions are :

H,(t,z(t),u(t)) = 0= fu(t,z(t),u(t))+A(t)gu(t, x(t),u(t)) = 0,wheret € [0,t]
and also on the subinterval [t*,T] the control functions are:
H,(t,x(t),ut)) =0 = fu(t,2(t),ut))+Nt)gu(t, z(t),u(t)) = 0wheret € [t*,T].

: : ou(t) g u(t)
Hence the control functions are if the lim, ", = lim, ", .

H, (7, 2(7), u(t™)) = fult™ 2(t7),u(t™)) + A )gu(t™, z(t7), u(t”))

= Hu(t",z(t"),u(t)) = fut",2(t7), u(t")) + At )gu(t", 2(t7),u(t")) =0
Therefore,
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make both sides limit

limy - (fu(t_7 :L‘(t_), u(t_)) + )‘(t_)gu(t_a "L‘<t_)7 u(t_)) =0
limy e (fu(tT, 2(t7), w(th)) + AMET)gu (¢, 2(t"), u(t")) =0

Therefore, u(t) is continuous everywhere including the points on the bound-
ary.

2.6 The indirect adjoining approach with com-
plementary slackness:(first order constraints)

The idea behind this approach is the following. if the trajectory hits the
boundary at time 7 i.e k(x(m), ) = 0,then for it to remain on the bound-
ary up to time 7y requires.

E'(t, 2*(t),u"(t)) = 0, for t € (11, 7»)

Where k!(t,z,u) may or may not depend explicitly on the control variables.
This asserts that the phase velocity of a point moving along the trajectory
is tangential to the boundary at time ¢. At the exit point 75 we must have
k¥ (757) > 0. Thus, one could formally impose the constraint k*(¢,z,u) > 0
whenever k(t, x) =0 in order to prevent the trajectory from violating the
constraint k(t,z) > 0. Then the Hamiltonian and Lagrangian can be defined
as follows:

Hl(tv xz,u, )\07 )‘1) = >\Of(t7 SB,U) + Alg(tv ZL’,U)
LYt w,u, Ao, Ay, v') = HY(t, 2,0, Mo, V) + ph(t, o, u) + v RN (E, 2, 0)

Because the derivative k'(¢, z, u) of k(t, ) rather than k(¢, z) itself is adjoined
to H in forming the Lagrangian , this approach is known as the indirect
adjoining approach.
The control region:

Ult,z) ={u e R | h(t,z,u) > 0,k*(t,x,u) > 0,if k(t,x) =0}

The necessary conditions of optimality that are used as a procedure while
applying the indirect adjoining approach are now stated as follows.
Theorem 2.2.

Let(z*(.),u*(.)) be an optimal pair for optimal control problem such that
x*(.) has only finitely many junction times and the strong constraint qualifi-
cation condition of equation 2.10 holds. then there exists a constant A\g > 0
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a piecewise absolutely continuous costate trajectory A!(.) mapping [0,T] in
to N™, piecewise continuous multiplier function u(.) and v'(.) mapping[0, T
in to N* and N7 respectively ,a vector n'(;) € R? for each point 7; of dis-
continuity of A'(.) ,a € R and f € R not all zero, such that the following
conditions hold almost everywhere[6]:

u*(t) = argmaxueU(t,x(t))Hl(t, ¥, u, A, A (L))
M=~
L[t} =0
w(t) >0, uh*(t,x,u) =0
v} is non increasing on boundary intervals of k;(t,z), i=1,2,...,q.
with v1(¢) >0, v! <0, vk (t,z,u) =0
and £H'[t] = 4 L[t] = L;,[t]
Whenever these derivatives exist. at the terminal time 7' the transversality
conditions

M(T™) = XoSE[T] + aa,[T) + Bb.[T] + vE:[T]

xT

a>0,v>0,then aalT| =~k*[T] =0

holds. At each entry or contact time, the costate trajectory A! may have a
discontinuity of the form

Proof

Suppose that the constraint k(¢,xz) > 0 is called a constraint of first order
since first derivative of k(t,x) the first time at a term in control u appears
in the expression by putting ¢(¢,z,u) for . Then in the case of first order
constraints, we need to define k'(¢,x,u) as follows:

d 0 d
kl(taxau) = %k@?x) = £k9<t,$,u) + %k‘(t,ﬂ?)

Then using first order conditions we can form Lagrangian function as follows:

LYt m,u, Ao, Ay, vt) = HY(t, 2, u, Mo, AY) + ph(t, o, u) + v RN (t, 2, 0)
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where the Hamiltonian is

Hl(t,{,(},u, )‘Oa )‘1) = Aof(t,l’,u) + )\lg(t,x,u)

Then from above Lagrangian equation we can derivative the maximum prin-
ciple states that the necessary conditions for v* with the state trajectory x*
to be an optimal control for the problems. Then there exist adjoint variable
A and Langrangian multipliers u, v, a, 8 and the jump parameter n which sat-
isfies the conditions, then to find adjoint equation and optimality condition
using partial derivative interims of x and u and the proof of the Hamiltonian
maximizing condition is similar to Theorem (2.1) as follows:

H (t, (), u*(t), \'(t)) > HY (¢, 2*(t), u, \'(t))

at each t € [0, T] for all u satisfying the following conditions
g(z*(t),u,t) > 0,and k'(x*(t),u,t) > 0,whenever k(z*(t),t) = 0.
Therefore,

u*(t) = argmaxueU(m(t))Hl(t, ¥, u, A, A (L))

L] =0

wu(t) >0, uh*(t,z,u) =0
Since the derivative of v less than zero then v is non increasing on the bounder
interval of k;(t,z). At any entry or contact 7 the control is switches between
maximum and minimum. Therefore, at this time the adjoint function and

Hamiltonian function have discontinuities,then it is the form of:
A7) = M) + 0 () [7]
H* (r7) = H" (%) = ' (7)k{[7]
n' (1) = 0,n'(r)k*[r] = 0

2.7 The indirect adjoining approach for higher
order constraints

In this section, we shall consider constraints of higher order ,i.e p > 2. This
means if p = 1 and k'(¢, 7, u) does not depend on the control variable u, then
we differentiate k(¢, ) with respect to time ¢ as many time as required until
it contains a control variable u. Then such type of condition are said to be
indirect adjoint approach for higher order constraints. The Hamiltonian and
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Lagragian of the indirect adjoining approach for the state constraint of order
are now:

Hp(tv Zz,u, >\07 )\p) = AOf(tv ZL’,U) + )‘pg(ta ZL‘,U)
LP(t, x,u, Aoy, AP, i, VP) = HP(t, z,u, Ao, AP) + ph(t, z,u) + vPkP(t, z,u)

With kP defined in equation of 2.5. Then the control region UP(¢, x) is defined
as follows:

UP(t,z) = {u € R"|h(t,x,u) > 0}, kP(t,z,u) > 0,if k(t,z) =0}

Theorem 2.3

Let (z*(.),u*(.)) be an optimal pair for optimal control problem with z*(.)
having only finitely many junctions times, and where constraint k(¢,x) is
of order p, let the constraint qualification condition, of equation 2.7, holds.
Then there exist a constant A\g > 0, a piecewise absolutely continuous costate
trajectory AP(.) mapping [0, 7] in to R, piecewise continuous multiplier func-
tion p(.) and v(.) mapping [0,7] in to R* and R?, respectively, vectors
nt(r;).mP(1;) € R for each point 7; of discontinuity of M(.),a € R! and
B € R'not all zero, such that the following conditions hold almost every-
where [6].

u*(t) = argmaryeu (o) H (T, °,u, Ao, ()

A= —L[t]
L[t} =0
p(t) >0, puh*(t,z,u) =0

The multiplier function v? is p1 times differentiable and (v?)?~lis of bounded
variation

(=1 )" (t) >0, r=0,1,...,p. VPEP*(t,z,u) =0
d d

Yoy — @ opapp

el [t] L t] = L;"[t]

At the terminal time T, the transversality conditions with A(.) replaced by
AP(.). At entry times, the costate trajectory A? may have a discontinuity of
the form:

N(T7) = M) + ) () (k)17
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HP(r7) = HP(75) + o (r) (k)i [7] (2.10)

Proof

The condition of the maximum principle states that the necessary conditions
for u* with the state trajectory z* to be an optimal control for the prob-
lem is the same approach as first order state constraints (indirect adjoining
approach). Suppose that the constraint k(t,x) is derivative p times until
it contains a control variable u.In the case of p order constraints, we need
to define kP(t,x,u) as defined in the equations of (2.6) .Then using p order
conditions we can form Lagrangian functions as follows.

LP(t,x,u, Ao, AP, o, vP) = HP(t, x,u, Ao, \P) + ph(t, z,u) + vPEP(t, z,u)

Where Hamiltonian is

Hp(tv T,u, )‘07 )\p) = )‘Of(t7 xz, U) + )\pg(tv xz, u)
Note: P is indicate order.
Assume that the function g and k are continuously differentiable with respect
to all their argument up to order p — 1 and p respectively, the necessary con-
dition of optimality as follows:

u*(t) = argmax ey (o) H? (t, vx,u, Ao, AP(.))

= —Ll
Lf[t] =0
w(t) >0, ph*(t, z,u) = 0.

If the switching function of order p the jump condition at entry times, the
costate trajectory AP and Hamiltonian function may have a discontinuity of
the form:

(1™ +Zn (k" 1)il7]

HP[r~ +Zn )K" (7]

W (r) > 0,0 (k] = 0,0 = 1,2, p
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2.8 The indirect adjoining approach with con-
tinuous adjoint functions

In this section, the adjoint function A is continuous. The Hamiltonian H and
the control region U respectively:

I:I(t, T, U, Moy N 1, ) = Mo f (2, u) + Ag(t, o, u) + ph(t, z,u) + ok (t, z,u)
Ult,x) =u e R h(t,z,u) >0,k (t,z,u) > 0,ifk(t,z) =0
U@ e R ht, z,u) > 0,k (t, 2,u) <0,if k(t,z) =0)

Theorem 2.4.

Let (2*(.),u*(.)) be an optimal pair for optimal control problem such that
the strong constraint qualification condition, of equation 2.4, holds. Then
there exist a constant \g > 0, a continuous and a piecewise continuously
differentiable adjoint function A(.) : [0,7] — R", and multiplier function
p(.) [0, 7] = R*, and © : [0,7] — R9,such that the following conditions are
satisfied whenever u is continuous.

W (t) = argmazueu o) H(t, 2w, Ao, A1), u(t), 0(t))

H,[t] =0
dﬁt = H,[t
T [t] = H,[t]

the multipliers u(.) and 7(.) are continuous on intervals of continuity of u*(.).
Furthermore,(.) is non increasing on [0, 7], continuous when ever K;(.) is
discontinuous ( i.e when entry to or exist from the corresponding state con-
straint is nontangential), and constant on intervals up on which K;[.] > 0.
At the terminal time 7', the following transversalty conditions hold [6]:

MT) = XS, [T + aa,[T] + Bb.[T]
a>0, ad[T) =0

Proof.

Suppose u* is continuous the Hamiltonian is regular along a given x(t),
A(t),n(t) and H(t,z(t),u, A(t),n(t)) has a unique maximum in u for all
t € [0, 7] including the points on the boundary by proposition (2.2). There-
fore, the necessary conditions are holds since maximum principle is unique
and using partial derivative we can obtained optimality conditions and the
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adjoint equation as follows.

u*(t) = argmarycuy@z@)H(t, 27, u, Ao, A1), u(t), (1))

)L‘: _f{:v[t]
H,[t] =0
d -~ .
S 11t = Hi[t]

Since adjoint function is continuous then at the terminal time 7", the follow-
ing transversality conditions holds as follows:

MT) = NSE[T] + aa,[T) + b,[T]
a>0,aalT] =0

2.9 Existence result

we can review several different sets of optimality conditions for optimal con-
trol problems since optimality conditions do not mean much in the absence
of an optimal solution then we briefly provide some existence results for the
problems our purpose here is not to make a review of existence result we
choose to mention two characteristic:

e The first result uses strong assumptions such as boundedness of all
admissible state and control paths.

e The second result uses growth conditions on the state and control vari-

able [6].

The growth condition[2] if and g satisfy the following conditions for every
bounded subset X of R" ,then there exist a constant ¢ and a summable func-
tion d such that, for almost every ¢, for every (z,y) € domf(t,x,u) with
x € X, we have:

g2 (t, W)l < clg(t, z,w)| + f(t, 2, u) + d(t)
and for all &,

€11+ [gu(t, 2, w)ll) < eflgu(t, 7, w)] + f(E, 2, u)} 4 d(2)

28



We define the (state dependent) control region:

U(t,x) = {u € R"|h(t,z,u) >0 C R"
and the set

N(t,x) = {(f(t,z,u) +v,9(t z,u)/y<0,ucUtz)CR"}

Lemma 2. 1.

Let U(y) be the upper semicontinuous set-valued mapping R™ — R™ with
compact values. Then, on any compact (and hence on any bounded) set of
y; the values U(y) are uniformly bounded, i.e., for any compact set K € R™
there exist a constant ¢ such that the set U(y) is contained in the ball B(0, )
for any y € K [2].

Proof.

Since U(y) is an upper semicontinuous mapping, for any y there exists a
neighborhood O(y) of y such that the inclusion U(y*) C U(y) + Bi(0,9)
holds for any y* € O(y). The union of these neighborhoods O(y) over all
y € K covers the entire compactum K; and, by the definition of a compact
set, a finite subcovering can be chosen from this covering. Namely, there
exist finitely many points y1,ys, ..., ym € k ; and their neighborhoods 0(y;);
such that the set U(y*) is contained in U(y;) + B1(0,0) for any y* € 0(y;);
and these neighborhoods cover the entire compactum K. The union V of the
bounded sets U(y;) + B1(0,9) over all i=1,2,...,m is also bounded, i.e., it is
entirely contained in the ball B(0,d) for some §. Since for any y € K; there
exists a number ¢ such that y € O(y;); we have U(y) C U(y;) + B1(0,0) C V
; and hence U(y) C B(0,9).

Corollary 2.1.

Suppose that U(t,z) is an upper semicontinuous mapping ™+ — R" with
compact values. Then, for any 7" > 0 and any bounded set () C R™; there
is an R = R(T,Q) such that the inclusion U(t,z) C B(0,d) holds for any
t €10,7] and any z € Q [2].

Proof.

One should apply Lemma above to the mapping U(y); where y = (¢, z); and
to the compact set K = [0;7] x Q.

Theorem 2.5.

Consider the optimal control problem where 7T is free to vary in the interval
[0,T]. Assume that f, g, h,k,S,a and b are continuous in all their arguments
at all points (¢, x,u) € [0,7] x R™ x R".Suppose that there exist an admis-
sible solution pair and that the following conditions holds:

1. N(t,z) is convex for all (t,z) € ™ x [0,T].

Suppose further that
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2. There exists § > 0 such that ||z(t)|| < d for all admissible pair (z(t), u(t))
and ¢.

3. There exists 0; > 0 such that ||ul| < 0, for all u € U(t, z) with ||x(t)| < 6.
Then there exists an optimal triple (7, 2*, u*) with v*(.) measurable [6].
Proof.

let (f1<t,$,U) + Vlvgl(tax7u))and(f2(tvx7u) + ’}/2792<t,$,U)>>
be two value of N(t,z). Then for all any 0 < a < 1:

a((fl(t,x,u) +71591(t:$7u)) + (1 - a)(fg(t,:v,u) + Y2, 92, (t,x,u))
afi(t,x,u)+ayr,aq (t, z,u))+(fo(t, x,u)+7v2, g(t, x,u))—a( fo(t, x,u)+2, g2(t, x, 1)),

collect like term together

(CL((fl(t’ Z, u) +71) + (1 - a)(f2<t7 €, u) + 72))? agl(ta €, u) + (1 - a)QZ(t’ Z, u))
(CL((fl(tv xz, u)_f2<t7 z, u>+f2(t7 z, u)+<a(71_72>+72)7 agl(tv xz, u)+(1_a)92(t7 z, u)

Therefore, N(z,t) is convex.

By Lemma and Corollary 2.1 above there exists § > 0 such that ||z(t)]| < §
for all admissible pair (x(t),u(t)) and ¢ and also there exists d; > 0 such that
||u|| < 0y for all w € U(t,z) with ||z(¢)|| < d. Therefore, the triple (T, z*, u*)
always belongs to the compact set [0,7] x B(0,6) x B(0, ;).

Thus, the set of solutions z(t) of optimal control problem is uniformly bounded
and continuous, and the set of controls u(¢) is uniformly bounded.

2.10 Sufficient conditions and uniqueness

Theorem 2.6.

Let (z*(.),u*(.)) be a feasible pair for the optimal control problem with a fixed
horizon time T' < oo. If there exists a piecewise continuously differentiable
function A : [0,7] — R" such that for every other feasible pair (x(.), u(.))
the following conditions holds [6]:

1. The maximum Hamiltonian:

H(t, @ (),u" (1), A(8) = H(t, 2 (1), ul(t), A1) = A(t)(2(t) —a*(1)), Yt € [0, T].

2. The jump conditions This argues for allowing a jump in the adjoint
variable A(t), which satisfays the maximum principle and the precence of
state conistraints allows for a jump A(¢) at a point in time when the state
x(t) inters its conistraints boundery. Moreover,the jump must satisfy certain
conditiopns, which in the case of the state conistraints are:
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A7) = AT (a(r) —27(7)) 2 0.
Vt € [0,T], where A is discontinuous and the transversality condition.
BANT)(x(T) = 2*(t) 2 S(=(T),T) = S(=*(T), T).

Then (z*,u*) is optimal [4].

Proof.

1. Let u € U(t, x) and x be an admissible trajectory generated by u then by
definition of Hamiltonian we:

F@t, 2™ (@), u (1) + At)g(t, 2% (1), u" () — (f(t, 2(t), u(t))+
AB)g(t, 2 (1), ult))) — At (a(t) — (1) 2 0

Since 7 = g(t, z(t),u(t)),
Then f(t, 2 (1), " (£))FA()a* ()= f (1 2(8), u(t) =AE)a(6) = A0 (2 (1) —2*(1)) = 0

Hence, f(t,2"(t),u* (1)) — f(t, 2(t), u(t)) + A(t)2*(t) = A(t)a(t)) — A(t)(x(t) —
x*(t)) >0

Then we have by definition of derivative:
£l (0) () = F(t,2(0), u(t)) — TAE) " (6) — 2(1))] > 0
>

ft, 27 (@), u" () = f(t,2(t), u(t)) %[A(t)(fv*(t) —x(t))]

So that make integration both side then

| #0000, > / (N (1) — (1))t

/0 F (b2 (8). " (£) / F(t,2(t), u(t))dt > Ato) (27(0)~2(0)~A(T) (& (T)—a(T"))
But, by initial and transversality conditions z*(tg) = zo,x(tg) = o and

AT') = 0 such that:

A(0)(113*(0) ( NAT) (2*(T) - (T)) =0

Hence fo x*(t),u (t))dt— fo z(t), u(t))dt > 0

2. The crlterlon for (x*,u*) to be optlmal is the difference:

/OTf(t,x*( ))dt — / flt,x(t),u(t))dt >0



For all admissible pairs (x,u). Let use of definition of Hamiltonian and the
fact that @ = g(t,z(t),u(t)) is satisfied for all admissible pairs, we easily
obtained from conditions one above:

H(t,x*(t),u*(t), A(t)) — H(t, x(t),u(t), A(t)) > )\(t)(a:(t) —a*(t)),vt € [0, 7).
it follows that:

Z/O A(ﬂ(fﬂ(t)—:E"‘(t))ﬂLA(t)(ﬂ'J(t)—fﬂ*(t)))dt=/O (A @™ (1) —(t))]dt

Now we can write this equations as follows:

| GneE @ = el + [ GROE O - o)
Then we obtain:

AT (@ () =" (7)) = A0) (2(0) =2 (0)+MT) ((T) =" (T)) = A(m ") (x(77) 2" (77)).

Using initial condition and transversalies condition z*(0) = zg, z(0) = g
and \(T") = 0 such that

AT )(a(r) = ot (7)) = At a(rt) — (7)) 2 0
)

Since z(77) = (7)) = x(7r) and z*(77) = a*(v "
write as follows:

= x*(7), then we can

A7) (1) = 2*(1)) = M75)(2(r) —2™(7)) > 0
Hence,(A(77) — AM(77)(x(7) — 2*(7)) > 0 Since A(¢)(z(t) — z*(t)) > 0,Vt,s0
that (z*, u*) is optimal pair.
Remark: This theorem does not use any concavity or convexity assumption
[4],[6].
Example 2.2.
In this example we illustrate the approaches in theorem 2.1, 2.2 and 2.4 by
applying them to some illustrate examples. Consider the following exam-

ple:[6]
3
max / —xdt
0

subject to : & = u,x(0) =1
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u+1>0
1—u>0
x>0
z(3)=1
Solution
The Hamiltonian is H = —x 4+ Au which implies the optimal control to be
u* = bang|—1,1; A] ,when >0
and which optimal control on the state constraint bounder is U* = bang[—1,1 :

Al, when z = 0.
The boundary conditionz(0) = z(3) = 1.Thus

—1, for t €0,1];
u*(t) =<0, forte[l,2];
L, fort €(2,3].

and

1—t, fort€]0,1];
z*(t) =<0, for t € [1,2];
t—2, forte (23]

Now let first ,we apply the direct adjoint approach and let form the La-
grangian L as

L=H+ pm(u+1)+ u(l —u)+ve.

The necessary condition of theorem 2.1 are

Ly=X+p—p2=0

}\:—szl—y
but,py >0, (u+1)=0
pr2 > 0, (1 —u) =0
v>0,vr=0,v<0
A(3) = B, where B € R

The enters of the boundary of x = 0 in a nontangential way at time 7 = 1,
since k'(1)— < 0 and also at time 7, = 2. it leaves this bounder nontangential
since k!(2)+ > 0.therefore,according to proposition (2.1),\ is continuous at
time ¢ = 1 and ¢ = 2,as well as in [0,1),and (2,3] where the state constraint is
not active.Now consider the boundary interval [1,2]. here u = 0 and implies
that u; = ps = 0.

33



lu=A+p1+p2=0,A=0

Thus, A is also continuous in (1,2).Furthermore,since A = 0 from equation:
}\:—szl—u,yzl.

Thus,all multipliers are uniquely determined in [1,2].In [0,1) we have = >
0,0 = 0, then A = ¢ — 1,because of A = 1 and A(1) = 0. similarly, in (2,3] we
have z > 0 and v = 0. then A\ = ¢t — 2 because of A = 1 and A(2) = 0. Now
we can determined pjandus from equation:

L,= X+ p1 — pe =0 and
M1207M1(u+1)20
, g > 0, p2(l —u) =0

In [0,1) we have A =t — landu = —1 then py = 0.in the indirect adjoining
approach the Hamiltonian Hyand Lagrangian L, are

H = —x+A\u
L'=H' 4+ (u+1) + po(l —u) + vu
the necessary conditions of theorem 2.2 are

L}LZ)\+M1—M2+I/=0
A=—-L,=1

where 11, j1o and ! satisfy the complementary conditions:

p1 =0, (u+1)=0

pr2 >0, pa(1 —u) =0

>0, =0, <0
A7) = AT (1), 7' (1) =1 >0,

since x*(t) enters the boundary zero at ¢t = 1 there are no jumps in interval
(1,2] and the solutions for A'(t) is

M) =t=2t€ (1,2

Hence A\ (t) < 0 and z*(t) = 0 on (1,2],we have u*(t) = 0.Now let us see
what must happen at t=1. we now from equation:

M(t)=t=2te€ (1,2, \'(17) = —1.then,
HY(17) = —2*(1") + M (1H)u*(17) =0
H (1) =—2*17)+ (1 )u*(17) = =\ (17
By equation H(17)toH(1") we obtain A(17) = 0, then the value of jump
condition: n'(1) = A(17) — A(1*) = 1 > 0. in time interval [0,1),us = 0.
since u* = —1 and v! = 0 because x > 0,for ¢ € [0, 1). Therefore,
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%L:)\—l—m—pz—i—yzo,then
A+ p1 = 0 since py and v = 0,for ¢ € [0,1). hence
p(t) = =A(t) =2 —tfort € |0, 1)withu = —1.

At t = 1 we have z(1) so that the optimal control u* = 0. now assume that
we continue to use the control u*(t) = 0 in the interval [1,2]then () = 0
for t € [1,2]. since A'(¢) < 0 for ¢t € [1,2], u*(1) = 0,on the same interval
then p; and py = 0 for ¢ € [1,2].but we can obtain v!(t) = —A'(¢),t € [1,2].
therefore, the adjoint function A is continuous every where,r is constant in
[0,1) and (2,3] where the state constraint is not active and v is continuous
at t = 1,2 where k'(¢,x,u) = & = u is discontinuous. the adjoint function A
is continuous,since the entry to and the exit from the state constraint is non
tangential.
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Summary

An optimal control is a set of differential equations describing the paths
of optimal control can be derived using bang-bang principle and pontrya-
gins maximum or minimum principle or solving the Hamiltonian Jacobin
equation. Optimal control problems with state inequality constraints . To
solve the problem with pure state inequality constraint . we use different
approaches with complementary slackness (first order and higher order con-
straints), the indirect adjoint approach with continuous adjoint functions.
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