
 
First Order Optimality Conditions for  Problems under State Constraints 
 
 
The aim of this lecture is to discuss the direct method based on Fermat rule to derive 
necessary conditions  for optimal control problems under state constraints. We shall analyze 
in what circumstances the abnormal multipliers  may arise  and will show how the Slater type 
conditions of mathematical programming can be extended to optimal control in order to 
guarantee normality of multipliers.  


