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Abstract

In recent papers [1], [2] we have applied a sequence of linear time-varying approximations
to find feedback controllers for nonlinear systems. Thus, for the optimal control problem
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we have introduced the sequence of approximations
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Applying the maximum principle to the problem (1), (2) we have the system of equations
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which is the complete necessary condition. In this paper we shal examine the relation
between this system and (3) to obtain conditions under which the solution in (5) is optimal.
We shdl do this by again analyzing the sequence of approximating linear two-point
boundary-vaue problems:
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