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Deterministic Global Optimization for Nonlinear Optimal Control Problems

Tsuchiya, Takeshi
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A new deterministic global optimization method for solving nonlinear optimal
control problems in which the constraint conditions of differential equations and the performance
index are expressed as nonliear functions is proposed . The nonlinear optimal control problem is
transformed into a relaxed optimal control problem with linear constraint conditions of differential
equations, a linear performance index, and a matrix inequality condition with semidefinite
programming relaxation.
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