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PENALTY FUNCTION METHODS OF OPTIMAL CONTROL
PROBLEMS FOR SOLVING NONLINEAR
CONTROL SYSTEMS

CHEN ZUHAO
(Shandong University)

ABSTRACT

In this paper, constrained optimization problem with respect to nonlinear system
is studied on the basis of [3, 4]. Some sufficient and necessary econditiong for the
optimal problem A. (A:) with exterior (interior) penalty functions in the limit case
to be equivalent to the original constrdined optimal control problem A are derived.



