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Solution to Singular Optimal Control by
Canonical Backward Differential Equation
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200092, China; 2. College of Science, University of Shanghai for
Science and Technology, Shanghai 200093, China)

Abstract; A singular optimal control problem is solved by
Krotov Extension method and Canonical backward differential
flows. By using Krotov equivalent transformation, the cost
functional of the problem is converted to a class of global
optimization problems which are solved by a class of backward
differential equations with initial values relying on the time
point continuously.
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Tab.1 The discrete optimal control of Example 1

R 1REXBLAR

t u() ¢ u(t)

0 [0.481 6 —1.055 9] || 0. 60 [0.3219 —0.694 9]
0.10 [0.4697 —0.997 2] | 0.70 [0.268 6 —0.624 0]
0.20 [0.4516 —0.938 7] | 0.80 [0.1985 —0.540 9]
0.30 [0.4284 —0.8801] | 0.90 [0.0927 —0.427 4]
0.40 [0.3996 —0.8207] [ 0.95 [0.004 0 —0.337 6]
0.50 [0.3646 —0.7595] | 1.00 [—0.1652 —0.165 2]
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