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LQ Optimal Control Problems with Linear Equality
(or Convex) Constraints in Abstract Hilbert Spaces

Chen Guanrong

Abstract -

Our purpose in present paper is to research the optimal solutions that arise
in linear control processes with both the state variable x and the control vari-
able u being obliged to linear equality (or convex) constraints and with a quad-
ratic cost criteria in a class of abstract Hilbert spaces. In both cases, the theo-
rems on existence, uniqueness and characteristic of the optimal solutions (x*,u*)
are given and the optimal solutions are proved to be spline functions in Hilbert
spaces,



