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J(t∗, u) = αt∗ + (1− α)
∫ t∗

0
u2(t) dt→ min

t∗, u(·)
, ẋ = Ax+ bu, x(0) = x0, A9B

Hx(t∗) = g, |u(t)| ≤ L, t ∈ T (t∗) = [0, t∗],

8�� x = x(t) ∈ Rn ~ '�'��. #� �1����� �;��%$� #. % 0�0� � %��0� # t� u = u(t) ∈ R ~
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9+y


