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ON A CONTROL PROBLEM UNDER A DISTURBANCE
AND A POSSIBLE BREAKDOWN

V.I1. Ukhobotov

A linear control problem is considered in the presence of an uncontrolled disturbance. It is only known
that the values of the disturbance belong to a given connected compact set. The terminal time of the control
process is fixed. The terminal component of the payoff depends on the modulus of a linear function of the phase
variables, and the integral component is given by an integral of a power of the control. We admit the possibility
of one breakdown leading to a change in the dynamics of the control process. The time of the breakdown is
not known in advance. The construction of the control is based on the principle of minimizing the guaranteed
result. The opponents are the disturbance and the time of the breakdown. Necessary and sufficient conditions
for the optimality of an admissible control are found.
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