XV Serbian mathematical congress, Belgrade, Serbia

Lyapunov-type extremal problem with phase constraints
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Abstract. We consider a nonsmooth case of Lyapunov-type , i.e. isoperimetric convex continuous-time
optimization problem with inequality integral constraints and phase constraints, defined in Lo ([0, 7]; R™). Sub-
differential approximation of the considered problem proved to be a practical way to bypass the lack of differ-
entiability. By using new alternative theorem for convex inequalities in functional spaces, necessary optimality
conditions are obtained.
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