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The parameters 
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 are arbitraries.
Task 1. Necessary conditions of optimality
1. Determination of the function Н for the concrete example.

2. Determination of the adjoint equation.

3. Determination of the maximum principle.

4. Finding of the control from the maximum principle. 

5. Repetition of the mentioned technique for the maximization problem.

Task. Optimization control problem for a systems with fixed final time 

Consider the control system described by the differential equations
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with initial conditions


[image: image24.wmf]110220

(0), (0)

xxxx

==

                                               

and final condition
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The set of the admissible control is described by the inequalities
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We have the problem of the minimization of the value
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Table of the parameters.
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	final condition
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Steps of the task.

1. Write the concrete problem statement.

2. Determine the function Н.
3. Determine the adjoint system. 

4. Determine the maximum principle.

5. Find the control from the maximum principle.

6. Write the iterative method for solving the conditions of optimality.
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