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The First Order Sufficient Conditions for Mayer Type
Linear Optimal Control Problems

CHUN Li, WANG Bin
(School of Mathematical Science, Sichuan Normal University ,Chengdu 610068, China)

Abstract ; The first order sufficient optimality condition for Mayer-type optimal control problems is established

under the condition that the cost function is pseudoconvex. The control system is assumed to be linear. In addition,

the first order sufficient optimality condition for the corresponding discrete optimal control problem is also proved.

As an application, the discrete optimal control problem is equivalently transformed into a finite dimensional

variational inequality, and a numerical example is given by the numerical algorithm for pseudo-monotone variational

inequality.

Key words : optimal control problem; sufficient condition; variational inequality; pseudo-convex function
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