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ABSTRACT. The problem of optimal control with an integral quality criterion is considered for m
-point nonlocal boundary value problems and the optimality conditions are obtained. An iterative
process is constructed for the investigation of the conjugate problem. © 2018 Bull. Georg. Natl.
Acad. Sci.
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The study of nonlocal boundary value problems, the development and analysis of the methods for their
numerical solution is an important direction of applied mathematics. Many papers are devoted to the study
of nonlocal boundary value problems (see, for example, [1-7].) Nonlocal boundary value problems for the
first order quasilinear differential equations on the plane were considered in the works [8, 9]. An m -point
nonlocal boundary value problem for generalized analytic functions is formulated in the works [10, 11],
where the investigation is carried out by the method of reducing nonlocal boundary value problems to a
sequence of Riemann-Hilbert problems. To the investigation of optimal control problems for nonlocal
boundary value problems and numerical methods for their solution are devoted the works [12-16].

The present paper is dedicated to the problems of optimal control whose behavior is described by first
order linear differential equations on the plane with m -point nonlocal boundary conditions. Necessary and
sufficient conditions of optimality are obtained. A conjugate equation is constructed in the differential form
using non-classical boundary conditions. A theorem on the existence and uniqueness of a generalized
solution of the conjugate problem is proved. A numerical algorithm of the solution of an optimal control

problem is given.

Formulation of the optimal control problem
Let G be arectangle {z=x+iy:0<x<1,0< y <1} of the complex domain E . I' is the boundary

of the domain G and y, ={z=x, +iy; 0<y<1}, k=1,....m, y={z=1+iy:0< y<1,}, Z el\y,
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zeG, w(z)=w(x,y)+iw,(x,y), 0. = %(§+ iai) is a generalized Sobolev derivative [17], C(E) is
X vV

the Banach space consisting of all functions continuous on G. The norm in C(E) is defined by the equality

|| f || @ — Max:<G [ f(2)]. C, (5) is the set of all bounded functions satisfying the Holder condition with

exponent & . Thenormin C, (G) is defined by the equality 171 @ —max| f(2)|+ sup [BACHPACAI)
a zeG G

zl,zzeG | Z] _Zz |a
w (5) is the set of all functions from L, (6) which have all types of D" f, | k |[< m, are generalized
derivatives from the space L, (6) . The norm in W' (5) is defined by the equality

Wy = (2 1D @0 =3 [Dtuto), )"
GlkI=0 k=0 P

VIZI (G) 1is a subspace of the space WzI (G) where the dense set consists of continuously differentiable
functions in G which vanish on T [18].

Let ¢(2),d(z),B(z), f(z) e LP(E), 2<p <ﬁ, g(z)eC,(T'\y), 1/2<a <1, U be some subset
from E . Each function @(z):G — U will be called a control. The set U is called the domain of control.
A function u(z) will be called an admissible control if @(z) € L,(G). The set of all admissible controls

will be denoted by Q .
For each fixed @ € Q, in the domain G we consider the following m -point nonlocal boundary value

problem for a system of linear differential equations of the first order:
dw+B(z)w= f(2)o, z€G,
Re[w(z)]=g(2), zeT\y, Im[w(z")]= const,

Re[w(2)]= ZakRe[w(zk)], zey, z, €y,, 0<o, =const, (1
k=1

Do, <1, k=1,...,m.
k=1

Note that for each fixed w e, problem (1) has a unique solution that belongs to the space

— _p_2
C,(@). == [10.11]

We consider the functions
I(w) = Re j j [c(z)w(2)+d(z) o (z)] dxdy 2)
G
and formulate the following optimal control problem: Find a function w,(z) € Q for which the solution of

the non-local boundary value problem (1) gives a minimal value to functional (2). The answer to this

question is given by the following.
Theorem. Let w(z) be the solution of the conjugate problem

0w @B =), 2¢6\Un,

Re[y]=0, zeT, 3)

Rely (z,)~w(z)]=o,Rely(2)], z, €y,, zey, k=1,....m,
then for the optimality of ®,(z), w,(z) it is necessary and sufficient that the following equality

Re[(d(2) =y (2) f(2) @) (2)] = infRe[(d(2) ~y (2) / (2)) x(2)]

be fulfilled almost everywhere on G .
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Existence and uniqueness of a solution of the conjugate problem
In the rectangle G =[0,1]x[0,1], consider the following boundary value problem

Ou(x,y) , ou(x,y)

pye 2y + A4, (x, y)% + 4, (x,y)%);y)
AU = f ), <6\ U
u(x,y)=0, (x,y) €T, 4)
Ou () _Gu(x,;,y) =0, Gu(l,y)’ 0<y<l1, 0<o, =const,
Ox Ox Ox

Zak <1, k=1,....,m,
k=1

Where f(X,y),AI(X,y),Az(X,y),A3(X,y)ELP(E), p>2a OZAz,(xay)ELm(a) .

If we introduce the notations
ou(x,y) _

ou(x, j
() _ v.(x ), =y, (x,¥), w(2)=w,(x,y)+iy,(x, 1),
ox oy

4(x.y) = %(Bz (X.2) =B (5,). A(x.y)= —%(B, (1.2)+ B, (x,7)),

1 .
fey) =Sl () +exy), B(2)=B(x,y)+iB,(x. ),
C(Z) = cl (xsy) + icz(xs y)a
then, in the case 4;(x,y) =0, problem (4) is equivalent to the conjugate problem (3).

Let us make a few observations about the properties of the solution of problem (3) [19]. First we observe
that if the function v (x, y) =y, (x, )+, (x, ) is the solution of problem (3), then the solution of problem

(3) is obtained by means of the following curvilinear integral

u(x,y)=C, + Rejt//(g)dg, C, = const. (5)

0
Note that for the simply connected domain G the right-hand part of equality (5) for fixed z, and C,

will be a single-valued function of the point z.
The solution of equation (4) is understood in a generalized sense: let w(x,y) =w,(x,»)+y,(x,y) bea

generalized solution of equation (2.1). Then we call the function u(x, y) a generalized solution of equation
(4) in the neighborhood of the point 20 ifthe latter is represented in this neighborhood by means of formula
(5). The function u(x,y) is called a solution of equation (4) in the domain G if it is a solution of this

equation in the neighborhood of each point of the domain. We will consider only the classes of equations
of form (4) or (3) which admit continuous generalized solutions inside the domain.
Since 4, (x, ), 4,(x, ), 4, (x,»), f(x,y) € L,((G), p>2, the continuous solutions of equation (3)

belong to the class WIJ (G) inside G. Therefore in this case the continuous solutions of the second order
differential equation (4) will belong to the class in W; (G)[17].
Let us write a solution of problem (4) in the form u(x, y) = v(x, ) +v"(x, y), where v" is a solution of

the Dirichlet problem
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0% (x, o™ (x, o' (x, o' (x,
(2 y)+ (2 y)+Al(xay)M+A2(x’y)M
Ox oy Ox Oy
+A3(xay)‘}*(x’y):f(xsy)s (xsy)EGs (6)
V(x,2)=0, (x,y)el,
and v is a solution of the non-classical boundary value problem

2 2
0°v(x,y) +6 v(x;,y) +Al(x,y)a‘}g;’y)+A2(X,y)av(x’y)

ox? y
+4,(x,)v(x,0) =0, (x,) e G\ ;.
k=l
v(x,»)=0, (x,y)eT, ™)
WX, y) v(x.,y)
Ox Ox
:Gkav(l,y)Jer v (1,y)’ 0<y<l k=1,...,m.
Ox Ox

0
As is known [18], problem (6) has a unique solution, which belongs to the space W, (G) "W, (G).

Hence it remains for us to investigate problem (7). To this end, we will investigate the iteration process
62v17+l (x’ y) . 62v17+l (x’ y)

ox’ oy’
v (x, ov™i(x,
TN ER) AR NN G R0
Ox oy
+A3(xay)v”+l(x!y) :0! (xsy)e G\Uyks (8)
k=1

v (x,9)=0, (x,y)eT,
a vn+l (xZ , y) ~ a vn+l (x; , y)
ox ox

=akW+¢k(y), 0<y<l, k=1,....m, n=0,1,2,...,

where ¢, (y) = akw, v'(x,) is the initial approximation which can be taken equal to zero.
X
: ' : . aG(xsysxksn) : :
Let G(x,y,&,n) is Green's function, max{crk}< 1/ z ————>—&> "Il then the iteration sequence (8)
k=1 X

converges and, thereby, the existence and uniqueness of the solution of problem (4) in the space

m 0
WG\ r) "W, (G) is proved.

k=1
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