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The Tikhonov Regualization of the Optimal Control Problem

ZHAO Qing-mei, ZHANG Jun-rong

School of Mathematics and Statistics , Southwest University , Chongging 400715 s China

Abstract: In this paper, the problem of linear quadratic (1LQ) optimal control with constraint is discussed.
First, this problem is equivalently converted to a monotonic variational inequality problem through first-
order optimality conditions. Then, by the Tikhonov regularization method of variational inequalities, the
regularization of the problem is studied. Finally, we prove that the solution of the perturbation problem
converges to the minimum norm solution of the original problem.
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