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An optimal control problem (see, e.g., [1, 2]) may be formulated as fol-
lows. Minimize the functional

J = ®a(to), to, x(ts), ts] + tf Llz(t), u(t), 4] dt (1)

to

subject to the first order dynamic constraints (the state equation)
(t) = ala(t), u(t), ],
the algebraic path constraints
blz(t),u(t),t] <0
and the boundary conditions
Pl (to), to, x(ty), ty] =0

where z(t) € R" is the state, u(t) € R" is the control, ¢ is the indepen-
dent variable (generally speaking, time), ¢y is the initial time, and ¢s is the
terminal time. The functional (1) is called a cost functional.
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