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Optimal Problem for Delay-Differential Control Systems
(On the Existence and Uniqueness of Optimal Solution)

By Shigeki HaTavama

Abstract

General delay-differential control systems dependent on both the previous history of
the state and of the control are modelled. The optimal control problem for such systems
with the cost functional, the state constraint condition and the time-varying target set is
formulated. This formulation generalizes the optimal control problem examined by M.N.

Oguztoreli.

An existence theorem of an optimal policy in the class of absolutely continuous

initial state functions in the C space and measurable control functions in the L. space is
proved. Further, the uniqueness of an optimal control in the case of linear delay-differ-

ential systems is considered.
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