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eSYSTEC/Faculdade de Engenharia, Universidade do Porto, Rua Dr. Roberto Frias, s/n,
4200-465, Porto, Portugal

Abstract

In this article, nondegenerate necessary conditions of optimality are derived

and discussed for the so-called “mini-max” optimal control problems with state

constraints. In this class of problems, the data depends on an unknown pa-

rameter that takes values in a given compact set called “uncertainty set”. The

solution of the problem is considered for the worst case value of the unknown

parameter. The result is obtained in the two stages: after the basic neces-

sary conditions of optimality are derived, additional conditions ensuring their

nondegeneracy in the minimax context are obtained.
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1. Introduction

In this article we study a minimax optimal control problem with state con-

straints. As a starting point of our investigation, we consider the article [1] by
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