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We give new, systematic methods to solve a variety of constraint optimization problems. That is,

min
∫ b

a
f(t, x(t), x′(t)) dt

s.t. h(t, x(t)) = 0,

where x(t) satisfies fixed or free boundary value problems.

In addition, we replace the condition h(t, x(t)) = 0 with inequality constraints h(t, x(t)) ≤ 0 and averaging constraints
∫ b

a
h(t, x(t)) dt = C, where C is a given constant. (Received August 21, 2006)
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