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1. Introduction

Invexity plays an important role in optimization. Mond and Smart [ 1] proved that invexity of a functional is necessary and
sufficient for its critical points to be global minimum, which coincides with the original concept of an invex function [2] for
mathematical programming problems being one for which critical points are global minima [3]. From this characterization
result for invex functionals, Arana et al. [4] extend this result to the control problems, that is, they provide a class of
functionals, called KT-invex, that is characterized by a Kuhn-Tucker point being an optimal solution for the control problem.
The aim of this paper is to extend the recent work by Arana et al. [4] to characterize the optimal solution set of a control
problem with a new weaker condition on the involved functionals.

These types of problems are applied, for example, to engineering problems, like the control design for autonomous
vehicles or impulsive control problems (see [5,6]), electrical power production (see [7]), economy (see [8]), medicine (see [9])
and ecology (see [10]), among others.

Let us consider the following mathematical formulation of a control problem, commonly used in the literature (see
[11,12,1]):

b
(CP) Minimize F(x, u) =/ f(t, x,u)dt

subject to :
x@=a, xb)=p (M
g(t,x,u) <0 (2)
h(t, x, u) = x. (3)
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Let! = [a, b] be areal interval. Eachf : X R" x R™ — R,g : [ x R" x R™ — R, h: I x R" x R™ — R"is a continuously
differentiable function.
Denote the partial derivatives of f by f;, fy and f,,, where

_of f_[af of 3f] f_[af of 3f]
_5, X — ﬁ,@,...,@ 3 u — w,ﬁ,...,w

where the superscripts denote the vector components. Similarly, we have g;, gy, g, and h, hy, hy.

X is the space of piecewise smooth state functions x : I — R" such that x(a) = « and x(b) = B and that is equipped
with the norm ||x|| = ||x||s + ||Dx||; similarly, Y is the space of piecewise continuous control functions u : I — R™, and
has the uniform norm || - ||«. F : X X Y — R. We denote by K the set of feasible solutions of (CP).

The objective of the present work is to find the optimal solutions of this control problem, which means to obtain the
minimum for the objective functional. In order to achieve it we consider the following papers: Bhatia and Kumar [13],
Mond and Hanson [12] and Arana et al. [4]. We are going to extend the study given in [4] for the case of Fritz John points,
giving a new generalized convexity notion, that is weaker than the Kuhn-Tucker one presented in the mentioned paper [4].
These Fritz John optimality conditions were originally developed by Chandra et al. [11], and they require the assumption
of a surjective condition, but not of a normal condition (necessary for Kuhn-Tucker conditions). Let us remind, briefly,
this condition. Following Craven and Mond [14], the differential equation (3) for x(t), with initial conditions, expressed
as x(t) = x(a) + fat h(s, x(s), u(s))ds, t € I, may be written as Dx = H(x, u), where H : X x U — C(I, R") is defined by
H(x, u)(t) = h(t, x(t), u(t)).In order to provide the following theorem giving Fritz John type optimality conditions, Chandra
etal. [11] needed for the equality constraint to be locally solvable (see [15]). For this purpose, they needed

fe

Q/()_(a ﬁ) = [D - HX()_(7 ﬁ)a _Hu()_‘7 ﬂ)]
to be surjective; that is, it is necessary to assume that the differential equation

Dp(t) — hy(t, X(6), u(t)p(t) — hu(t, x(t), u(t))q(t) = z(t)

can be solved for piecewise smooth p(-) and piecewise continuous q(-), with boundary conditions p(a) = 0 = p(b), whatever
z(+) is chosen. Here, we write (X, 1) as the optimal solution.
In the following theorem, we have a Fritz John type necessary optimality condition.

Theorem 1 (Fritz John Necessary Optimality Conditions). If (x, 1) € K is a local solution for (CP) and Q' is surjective, then
(X, 11) is a Fritz John point, that is, there exist T € R and piecewise smooth functions A : I — R¥ and u : I — R" satisfying the
following:

Tf(t, X, 1) + A(6)"ge (6, X, 1) 4 p(6) he(t, X, W) + f2() =0 (4)
Tf(t, X, 1) + A(6) gy (t, X, 1) + () hy(t, X, 1) =0 (5)
AD)'g(t,X, 1) =0 (6)
(T, A(t)) = 0, (T, A1) #0 (7)

forallt € I, except at discontinuities.

Remark 1. Note that if constraints (2) and (3) are removed from (CP) then a Fritz John point reduces to a critical point of F.
And if T # 0, then (X, u) is said to be a Kuhn-Tucker point, and (x, i) is called normal (see [11]). But to ensure that (x, i) is
normal it will be necessary to assume and add to the previous theorem some constraint qualification condition; for example,
Zowe's form of the Slater condition (see [ 16]). That is, it will be necessary to assume local solvability for the whole constraint
system. At this point, we can say that no normality conditions are required.

Fritz John type optimality conditions are weaker than Kuhn-Tucker type; that is, for some control problems, it is possible
to obtain a Fritz John point which is not a Kuhn-Tucker point. In order to show it, we present the following example.

Example 1. Let us consider the following control problem:

20 | @) +1)?
gL >dt

10

(Cpex) Minimize F(X, u) = / <
subject to : 0

x(0) =0, x(10)=0

x(t) = x(t) - u(t)

x()-u(t) <0
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where t € [ = [0, 10], f(t,x,u) = Xzzﬁ + w,g(t, x,u) = x(t) - u(t) and h(t, x, u) = x(t) - u(t) are continuously
differentiable. Conditions (4)-(7) reduce to

TX(t) + A(O)ut) + p@ut) + o) =0

T(u(t) + 1) + A(0)x(t) + u(®)x(t) =0

AO)x(u(t) =0

(r,A(1) = 0, (r, A1) #0
with 7 € R, X and p piecewise smooth functions. Let us consider (x, u) defined as x(t) = 0 = u(t), t € [0, 10]. Obviously,
(x, u) is feasible for our control problem. Let us see that (x, i) is a Fritz John point, that is, there exist 7, A and u satisfying the
previous conditions. For this purpose, we take T = 0, A(t) = 2 and u(t) = —2, and it is easy to see that Fritz John conditions
are fulfilled. Otherwise, let us prove that (x, u) is not a Kuhn-Tucker point. For this, and since (5) has to be satisfied for some

7, A and u, we have that t(0 + 1) + A(t) - 0 + u(t) - 0 = 0, and it follows that t = 0, and therefore it is not possible for
(x, u) to be a Kuhn-Tucker point. Therefore, (x, 1) is a Fritz John point, but it is not a Kuhn-Tucker point.

Mond and Smart [1] proved that invexity of F is necessary and sufficient for its critical points to be global minimum,
which coincides with the original concept of an invex function [2] for mathematical programming problems being one for
which critical points are global minimum [3]. Recently, Arana et al. [4] have extended this result to the control problem (CP)
by introducing the concept KT-invexity of (CP), which characterizes the optimal solutions of (CP) by Kuhn-Tucker points.
Now, the aim of this paper is to extend this optimality result to consider Fritz John conditions, for which we need new
conditions on the involved functionals of the control problem.

2. FJ-Invexity: Main result
Before presenting the main result of this paper we need the following definition:

Definition 1. The control problem (CP) is said to be FJ-invex at (x, u) € K if forall (x,u) € K,and forallt € R, A : [ —
R¥, which verify (6) and (7), and i : I — R" piecewise smooth functions, there exist differentiable vector functions
n(t, X, x,u,u, v, A, ) and E(t, X, x, u, u, t, A, ) with n(a, x, x, u,u, t, A, u) = 0 = n(b,x,x,u,u, 7, A, u) and &(a, X,
x, u,u,t,A, u) =0=E&(b,x,x,u,u,rt, A, u)such that

b
F(x,u) —F(x, i) <0 = / ((Tfe(t, %, @) + A(0) g(t, X, T) 4+ () he(t, X, W)N(E, X, X, 0, U, T, A, 1)

— (O, X x, T, T, A 1) + (Tt X, 1) + A0 gy (¢, X, )
+ (O ha(t, X, D)8 (X, %, U, 1, T, 4, ) dt < 0.

The control problem (CP) is said to be FJ-invex if it is FJ-invex for all (x, 1) € K. If 7 is replaced by 1 in Definition 1, then the
problem (CP) is said to be KT-invex, such as Arana et al. [4] defined. Thus, if (CP) is a KT-invex control problem, then (CP)
is FJ-invex, and therefore, FJ-invexity extends, in fact, KT-invexity. In what follows, we present the aimed optimality result
for FJ-invex control problems, which extends those given by Arana et al. [4] for KT-invex control problems. We prove that
FJ-invexity of (CP) is both a sufficient and necessary condition for a Fritz John point to be an optimal solution.

Theorem 2. All Fritz John points are optimal solutions for (CP) if and only if (CP) is FJ-invex.

Proof. (i) (Necessary condition) Let (x, u) and (X, i1) be feasible points for (CP), 7 € R,and A : | — Rfand u : I — R"
piecewise smooth functions such that (6) and (7) are verified and F(x,u) — F(x,u) < 0, since otherwise, the result
would already be proved. We look for differentiable vector functions n(t, x, x, u, u, t, A, ) and £ (t, X, x, U, u, T, A, ) with
n(a, X, x,u,u, t,A, u) = 0 = n(b,x,x,u,u, t, A, u)and &(a, X, x, u,u, t, A, u) = 0 = &£(b, X, x, U, u, t, A, u) such that
W, x,x,u,u, 7, A, u), ECG, X, X, U, U, T, A, ) < 0, where W is defined as follows:

WG, X x, b, u, T, A, ), EC, X, X, U, U, T, A, 1))
b
= / ((the(t, %, @) + 2(0) ge(t, %, T) + () hy(t, X, W) (¢, X, X, U, u, T, A, i)
a

— O R %, Tu, T, A ) + (Tt X, T) + A0 gy (t, &, T) 4 () hy(, %, W)E(E, X, x, U, u, T, A, 1)) dt.

Suppose that W(n(-, x, x, u, u, t, A, u), E(C, X, x, U, u, T, A, u)) < 0, is not verified for any n(-, x, x, u, u, t, A, u), £(-, X, x,
u,u, v, A, ) and in consequence

W(n(a 27 X, ﬂv u,t, )"7 M)v %—(s )_<7 X, I:l, u,t, )‘-7 M)) >0
is not verified either (take —n(-, X, x, u, u, 7, A, ), —&€(-, X, X, U, u, t, A, u)). Therefore,

WG, % x, b,u, T, A, 1), EC, X, x,u,u,T,A, 1) =0
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u, 7, A, u)such that n(a, x, x, u,u, t,A, u) =0 =

for all differentiable vector functions (-, X, x, , u, T, A, u), £(-, u,
u, 7, A, w). Ifweset&(t, x, x, u,u, v, A, u) = 0 forall

X,
n(b, X, x,u,u, v, A, wyand E(a, X, x, u,u, t, A, u) =0 =£&(b,x, x,
t € I, then we have that

W(n(v)_(» X, l_l, urt, )‘s M)? 0) =0

X,
fl,

for all differentiable vector function n(-, x, x, i, u, v, A, u) with n(a, X, x, u, u, 7, A, u) = 0 = n(b, X, x, u, u, 7, A, W), i.e.,

b
/ ((Tfilt, X, @) + () ge(t, &, 1) + p(O) hy(8, X, WIN(E, X, X, Uy u, T, Ay 1) — () (6, X, x, 8,0, T, 4, ) dt = 0.
a
From the generalized Dubois—Raymond’s lemma (see [17]), we have
Tfi(t, X, 0) + A(0) g(t, X, 1) + n(O) he(t, %, T) + 1(t) = 0. (8)
On the other hand, we set n(t, X, x, u, u, 7, A, u) = O forall t € I; then it is verified that
W(O,&C¢, X x, U, u,t,A u)=0
for all differentiable vector function & (-, X, x, u, u, T, A, w) such that &(a, x, x, u, u, 7, A, u) = 0 = &(b, x, x, U, u, T, A, i),

ie.,

b
/ (tfut, %, @) + A() gu(t, X, @) + () Thu(t, X, W)E(C, X, x, @I, U, T, A, p)dt =0
and then

tfu(ts )_(a ﬁ) + k(t)Tgu(tv )_(» ﬂ) + M(t)Thu(ts )_(a ﬁ) = O (9)

Since (x, u, t, A, ) verifies conditions (6)-(9), then (x, ) is a Fritz John point, and therefore (X, &) is an optimal solution
for (CP), which stands in contradiction to F (x, u) — F(x, i) < 0. Therefore, (CP) is FJ-invex.

(ii) (Sufficient condition) Let (x, ut) be a Fritz John point, i.e., there exist T € R and piecewise smooth functions A : I — R™
and u : I — R" satisfying (4)-(7). On the other hand, for all (x,u) € K, and for A (which verifies (6) and (7))
and u there exist vector functions n(t, x, x, u, u, t, A, u) and (¢, x, x, u, u, t, A, u) with n(a, x, x, u,u, t, A, u) = 0 =
n(b,x,x,u,u, 7, A, n)and £(a, X, x, u,u, 7, A, u) = 0 = &(b, X, x, u, u, t, A, u) which verify the FJ-invex definition. We
have:

/b ((efilt, %, ) + A(0) " ge(t, X, W) + () hy(t, &, ) 7(t, X, X, 0, U, T, A, 1)
a — (O, X x, Tu, T, A 1) + (Tt X, ) + A0 gy (6, X, T) 4+ (D) hy(t, X, W)E(L, X, X, U, u, T, A, w)) dt
= /b ((Tfilt, %, 0) 4+ A(0) g (8, X, T) 4+ p(O) he(t, X, ) + (E)IN(E, X, %, T, u, T, A, 1)
+ﬂ(rfu(t, X, 1) + A(t) " gu(t, %, ) + () hy(t, X, W)E(L, X, X, U, u, T, A, w)) dt
—u®Tnt, %, x, 0, u, T, A, 1) IZ (by integration by parts)
= /b ((Tfit, %, 1) 4+ () g (t, X, T) 4+ p(O) he(t, X, ) + (E)N(E, X, %, T, U, T, A, 1)
a

+ (Tfult, R, 0) + A0 g (6, X, 1) 4+ (0 hy(t, X, )E(t, X, X, T, u, T, A, ) dt
=0 (by(4)and(5)).
Since (CP) is FJ-invex, we obtain F (x, u) — F(x, u) > O for all (x, u) € K. Therefore, (x, ) is an optimal solution for (CP). O
Therefore, FJ-invexity of (CP) is the weakest condition in order to characterize the optimal solution set of (CP) by Fritz

John points.

3. Conclusion
We have provided the condition of FJ-invexity for a control problem and we have proved that FJ-invexity is a necessary

and sufficient condition for a Fritz John point to be an optimal solution of a control problem. This result extends the
characterization result recently given by Arana et al. [4].

Acknowledgement

This work was partially supported by the grant MTM2007-063432 of the Science and Education Spanish Ministry.



M. Arana-Jiménez et al. / Applied Mathematics Letters 22 (2009) 1887-1891

References

[1] B. Mond, I. Smart, Duality and sufficiency in control problems with invexity, J. Math. Anal. Appl. 136 (1988) 325-333.
[2] M.A. Hanson, On sufficiency of Kuhn-Tucker conditions, J. Math. Anal. Appl. 80 (1981) 545-550.
[3] B.D. Craven, B. Glover, Invex functions and duality, . Aust. Math. Soc. Ser. A. 39 (1985) 1-20.
[4] M. Arana, R. Osuna, A. Rufidn, G. Ruiz, KT-invex control problem, Appl. Math. Comput. 197 (2008) 489-496.
[5] E.L. Pereira, Control design for autonomous vehicles: A dynamic optimization perspective, Eur. J. Control 7 (2001) 178-202.
[6] F.L. Pereira, A maximum principle for impulsive control problems with state constraints, Comput. Appl. Math. 19 (2000) 1-19.
[7] G.S. Christensen, M.E. El-Hawary, S.A. Soliman, Optimal Control Applications in Electric Power System, Plenum, New York, 1987.
[8] M.D. Intriligator, Mathematical Optimization and Economic Theory, Prentice-Hall, Englewood Cliffs, New Jersey, 1971.
[9] G.W. Swam, Applications of Optimal Control Theory in Biomedicine, Marcel Dekker, New York, 1984.
[10] G. Leitmann, The Calculus of Variations and Optimal Control, Plenum Press, New York, 1981.
[11] S. Chandra, B.D. Craven, I. Husain, A class of non-differentiable control problems, ]J. Optim. Theory Appl. 56 (1988) 227-243.
[12] B. Mond, M.A. Hanson, Duality for control problems, SIAM J. Control 6 (1968) 114-120.
[13] D. Bhatia, P. Kumar, Multiobjective Control Problem with Generalized Invexity, ]. Math. Anal. Appl. 189 (1995) 676-692.
[14] B.D. Craven, B. Mond, Transposition theorems for cone convex functions, SIAM J. Appl. Math. 24 (1973) 603-611.
[15] B.D. Craven, Mathematical Programming and Control Theory, Chapman and Hall, London, 1978.
[16] J. Zowe, The Slater conditions in infinite-dimensional vector spaces, Amer. Math. Monthly 87 (1980) 475-476.
[17] V.M. Alekseev, M.V. Tikhomirov, S.V. Fomin, Commande Optimale, Mir, Moscow, 1982.

1891



	FJ-Invex control problem
	Introduction
	FJ-Invexity: Main result
	Conclusion
	Acknowledgement
	References


