









































(A1T) Yo(j)=yolj+ 1) — %H(’)_u(.j)yfl')_:m(j)H()_u(j)
JEN=1 . k+1: y(Ny-0.

Then
N-1
i=k+

This completes the proof of (2.20). If the sequence of nominal controls js optimal
for the deterministic problem, then the Hamiltonian (A.3) achieves its minimum
and Hy, =0 (unless one has a constrained optimization and the minimum oceurs
at the boundary). In this case Yo(7)=0 for all j.
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