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EXTRAGRADIENT METHOD FOR FINDING A SADDLE POINT

IN A MULTICRITERIA PROBLEM WITH DYNAMICS
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We consider an optimal control problem for a linear system of ordinary differential equations
with an implicitly given boundary condition connected with a multicriteria problem. Such problems
arise, for example, in the study of controlled objects that lose their stability under the influence
of external perturbations, where it is required to return the object to stability by means of an
appropriate choice of the control. We describe a possible mathematical model of this kind, propose
an extragradient method for recovering the stability, and investigate its convergence.
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