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SUFFICIENT CONDITIONS FOR
THE GENERALIZED PROBLEM OF BOLZA
BY
VERA ZEIDAN

ABSTRACT. This paper presents sufficient conditions for strong local optimality in
the generalized problem of Bolza. These conditions represent a unification, in the
sense that they can be applied to both the calculus of variations and to optimal
control problems, as well as problems with nonsmooth data. Also, this paper brings
to light a new point of view concerning the Jacobi condition in the classical calculus
of variations, showing that it can be considered as a condition which guarantees the
existence of a canonical transformation which transforms the original Hamiltonian
to a locally concave-convex Hamiltonian.

1. Introduction. Consider the generalized problem of Bolza:
Minimizeth(t, x(t), x(t)) dt
a

subjec‘t to
x(a) =4, x(b) =B,
where x is an absolutely continuous function from [a, b] to R" with derivative x
(almost everywhere), and where L is allowed to assume the value +o0; i.e., L:
[a, b] X R*" X R" - R U {+o0}.
The fact that L is extended real-valued implies that our generalized problem of

Bolza unifies the calculus of variations and optimal control problems.
The Hamiltonian H is defined by the conjugacy formula

H(t, x, p) =sup{(p,v)— L(t,x,v): v ER"}.

The existence of a solution for the generalized problem of Bolza was studied by R.
T. Rockafellar in [18] and necessary conditions were developed by F. H. Clarke in
[4,7]. This paper presents sufficient conditions and like the above articles focuses on
the Hamiltonian H defined earlier. Thus, this paper completes the program of
studying the generalized problem of Bolza from the point of view of the Hamilto-
nian.

In the classical calculus of variations a number of procedures are available to
confirm the optimality of an extremal which satisfies the necessary conditions. These
procedures evoke the field of extremals, the Hamilton-Jacobi equation and the
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Jacobi equation. The situation in optimal control theory is relatively undeveloped,
since these procedures are largely unavailable—except in simplified contexts. For
the generalized problem of Bolza, which is a general form of the calculus of
variations and optimal control problems, the only sufficient condition existing in the
literature requires the Hamiltonian H(z, x, p) to be concave in x and convex in p.

In this paper sufficient conditions are developed for the generalized problem of
Bolza where the Hamiltonian is not necessarily concave-convex. The method we
employ, which we describe presently, can be used to treat problems in which
endpoints constraints and /or functionals enter in a much more general way than
described above. We shall present this extension in §6. Our method requires the use
of a canonical transformation of ‘“Hamiltonian inclusions”. This transformation
takes the problem locally, near given arcs (X, p) satisfying the Hamiltonian equa-
tions, into a new problem having a concave-convex Hamiltonian to which the convex
theory can be applied. The existence of such a transformation is guaranteed by
assuming the existence of an auxiliary function satisfying a certain inequality as
opposed to an equation.

In the classical setting, it can be shown that our inequality criterion is in fact
equivalent to a well-known condition involving the Jacobi equation. This equiva-
lence sheds new light on the Jacobi condition, since the latter can now be interpreted
as being essentially a necessary and sufficient condition such that there exists a
certain kind of canonical transformation for which the transformed Hamiltonian is
locally concave-convex. However, there are examples in the classical setting where
our form of the criterion is easier to apply, and of course it applies when others do
not, such as in certain cases of nondifferentiable and /or extended real-valued data.

For certain problems in optimal control theory if we consider the special case
treated by D. Mayne in [11], that is when the control 4(#) belongs to the interior of
the control set U, then our conditions reduce to his result in [11, Theorem 3.2].

2. Discussion of the problem and main results. A function x(-) from [a, b] to R" is
an arc if it is absolutely continuous. The arc x(-) is admissible if it satisfies x(a) = A
and x(b) = B. Suppose we are given an admissible arc £ from [a, b] to R". We are
interested in finding conditions which guarantee the local optimality of % for the
generalized problem of Bolza. Hence, the study of the problem will focus on some
neighborhoods of the arc £ and the arc p such that (%, p) satisfy the “Hamiltonian
inclusions”.

For given arcs %, p, and some positive numbers ¢, §, we define

N(e,8) = {(+,x, p): 1 €[a,b], |x — 2(z)|<eand |p — p(1)| < 8}
and
N(e,0) = {(1,x,w): 1 € [a, b], |x — 2(1)]<eandw € R"}.
Consider the generalized Bolza problem:

(P) Minimize J(x) = ["L(1, x(1), 3(1)) dr
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subject to
x(a) =4, x(b)=B,

where x is an arc from [a, b] to R", and where L is a given function, L:
N(g, 00) = R U {+ oo} for some given positive number e.

REMARK. Because L can take the value + oo, the problem is much more general
than it seems. For more information see [S and 17].

The Hamiltonian of the problem,

(2.1) H(t,z) =sup{(p,v)— L(t,x,0): v ER"},

where z = (x, p), is then defined on N(e, o0) and it is convex in p.

Let £ be the collection of Lebesgue measurable subsets of [a, b] and % the Borel
subsets of R” X R". We denote by £ X % the o-algebra of subsets of [a, b] X R" X R"
generated by products of sets in £ and 5.

Suppose we are also given an arc j. The following hypothesis will be made:

(H,) L is £ X B measurable, and there exist an integrable function p(-) on [a, b]
and some positive real number & such that, for (¢, z) € N(e, 8), | H(t, z) |< p(¢).

DErINITION. The Hamiltonian H is said to be C'* near (%, p) if there exist
positive numbers ¢ and 8§ such that for each ¢ in [a, b}, H(t, -) is C' with locally
Lipschitz first derivatives on

{z=(x, p): Ix = 2()|<e [p - p(1)| < 8}.

If the Hamiltonian H is C'* then the gradient of H with respect to z, H/(t, -), is
locally Lipschitz and hence the generalized Jacobian 9,H,(z, -) exists and it is
defined at a point z as being the convex hull of all matrices M of the form

M = lim {D,H,(1, z,)},
1= 00

where z, converges to z and the usual Jacobian D, H,(t, z;) exists for each i.
We will also make the following hypothesis.
(H,) The Hamiltonian H is C'* near (%, p) with associated (¢, &), and the map

(t,2) = 3.H(1,2)

is upper semicontinuous on N(¢, 8), H,(-, z) is continuous for z near 2.
In the autonomous case the hypothesis (H,) reduces to saying that the map
z— H(z)isC'" on
{z=(x, p): Ix = 2(r)| <e |p— p(1)| < 8}

DEFINITION. We say that L satisfies the Weierstrass condition at % if there exists a
function {(-) on [a, b] such that, for almost all 7, for all v,

L(t, 2(1), £(¢) + v) — L(z, (1), £(¢)) = (v, {(2)).

REMARK. The Weierstrass condition is also a necessary condition for optimality of
X in the generalized problem of Bolza. For reference see [2 and 5].
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DEFINITION. The admissible arc X is a strong local minimum for the problem (P) if
there exists a positive real number y such that £ minimizes J(x) over all admissible
arcs x satisfying

|x(¢) — %(¢)| <y, forallt € [a,b].

When H(t, -) is locally Lipschitz and satisfies some additional technical hypothe-
ses, a necessary condition for optimality of % is that there exist an arc p on [a, b]
such that 7 = (%, p) satisfies the Hamiltonian inclusions, i.e.,

Ji(t) € 3,H(1, (1)) ae.,
where J = [ 7{], and I is the n X n-identity matrix [7].

The main result in this paper consists of sufficient conditions obtained by
strengthening the necessary conditions, i.e., the Weierstrass condition and the
Hamiltonian inclusions.

The proof of the following theorem will be postponed to §5.

THEOREM 1. Let the arcs X, p be given such that X is admissible. Assume the
hypotheses (H,) and (H,), and
(a) L satisfies the Weierstrass condition at % for { = p,
(b) the arc 2 = (X, p) satisfies
Ji(t) = H(1, 2(1)) fort € [a,b],
(c) there exists a C'-matrix function Q(-) from [a, b] to the space of n X n matrices
such that, for all t € [a, b], Q(t) is symmetric and satisfies

(22) 0(1) — Q(1)¥(1)Q(r) + Q(1)B(1) + 8(1)Q(1) — a(t) >0
( positive definite) for all t € [a, b), and for all matrices

(a(t) 8(1)

B(r) v(t)

Then % provides a strong local minimum for (P).

) € 0,H,(1, 2(1)).

REMARK. As we shall see, the hypothesis (H,) implies that the integral J(x) =
[PL(t, x(t), x(1)) dt is well defined (possibly + 00) near x.

REMARK. If L(t, x, v) is convex in v then the assumption (a) of the theorem is
satisfied. Also, the measurability of H would imply the measurability of L and
hence, in this case, all the hypotheses could be framed in terms of H.

3. The case of smooth Hamiltonians: H is C2. In this section we assume that
H(-, -, ) is C? near some given arcs (X, p). When we merely assume that H is C2,
we can nonetheless reduce the condition (c) of Theorem 1 to a condition which, in
the classical case, i.e., when L is also C?, will be equivalent to a familiar one
involving the Jacobi equation. But, of course, the theorem also applies to functions L
which are less than C2, in fact even nondifferentiable and extended-valued.

In the following proposition we will show that in the case when only H(-, -, -) is
C?, but L can be nonsmooth and extended-valued, ‘the inequality in (2.2) is
equivalent to equality. Also we will prove that condition (c¢) of the theorem is
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equivalent to a condition, which, in the case when L(-,-,-) is also C?, will be
exactly the Jacobi condition in Hamiltonian form.

Suppose we are given arcs £ and p with £ admissible. The notation é(7) will mean
that the function ¢ is evaluated at (¢, x(¢), p(¢)), and

a2 02 02 92
b = Wd’, Ocp = W(ﬁ, bpx = Wtﬁ, and ¢, = m#x

PROPOSITION 1. Assume that the Hamiltonian H, defined in (2.1), is such that
H(-,-,")is C* near (%, p) and that pr(t) is positive definite for t in [a, b]. Then the
following are equivalent:

(i) the condition (c) of the theorem is satisfied, i.e., there exists a C'-matrix function
Q(+) from [a,b] to the space of n X n-matrices such that Q(t) is symmetric and
satisfies

(3.1) O(1) = (1A, ()Q(1) + A, (1)Q(1) + Q(1)H,.(1) — H, (1) >0
for allt € [a, b],

(ii) there exists a C'-matrix function Q(+) on [a, b] such that Q(t) is symmetric and
satisfies
(3:2) 0(¢) — Q(1)A,,(1)Q(1) + H,(1)Q(r) + Q(1)H, (1) — H,,(1) =0
forallt € [a, b],

(iti) there exists no nontrivial solution h from [a, b] to R" of the equation

d /- . N N N o .
(3.3) E(Hp‘p'(t)h(t) — BN 0)A,(1)h(1)) + A,,(1)H; ) (1)A(1)
+H ()h(1) = B, (0)H, (1) H,(1)h(1) = 0

such that h(a) = 0 and h(c) = 0 for some ¢ € (a, b].

PRrOOF. It suffices to prove these implications: (iii) — (ii), (ii) — (i), and (i) — (iii).
Suppose (iii) holds. By [9, Theorem 10.2] (iii) implies that there exists a solution
(Up(t), V(1)) of the matrix system

U(t) = H,(1)U(¢) + H,()V(¢),
V(1) = -H,(1)U(t) = H,,(1)V(1),

with det Uy(t) # 0 on [a, b] and U, V, = V, U,, the symbol () stands for the
transpose of the matrix.

Let Qy(2) = —Vo(t)Uy '(¢). Then Qy(-) is C', and Q,(¢) is symmetric and solves
(3.2), so that (ii) holds.

The implication (ii) — (i) is obtained by using the embedding theorem of first
order differential equations in [10].

Suppose (i) holds for some matrix function Q(¢). Define

Z(’) = QO(I) - QO(t)ﬁpp(t)QO(t) + I:pr(t)QO(t) + QO(t) Apx(t) - ﬁxx(t)'
Then Z(¢) > 0 (positive definite) for all ¢ in [a, b].
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Let Uy(¢) be the solution of the differential equation
U(t) = (H,.(1) = H,,()Q(1))U(1),  Ula) =1,
where I is the n X n-identity matrix, and let V(¢) be
Vo(1) = -0(1)Uy(2) fort € [a, b].

Then we have that det Uy(¢) # 0 for ¢ in [a, b], and Uy ¥, = VU, and (Uy(¢), V(1))
solves the matrix system

U(t) = H,(1)U(t) + H,,(1)V(¢),
V(1) = - (Z(1) + B.(0))U(1) — H,(1)V(1),
for ¢t € [a, b]. Thus, by [9, Theorem 10.2] we conclude that there exists no nontrivial
solution A(¢) on [a, b] solving
dioa i, - A . A .
LB ()(1) = Bl (OB, (OR(0)] + B (0B (0h(r) + B (1)h(2)
—H,,(t)H,}(1)H,(1)h(1) + Z(2)h(1) =0,
with A(a) = 0 and A(c) = O for some ¢ € (a, b]. But that is equivalent by [9, Theo-
rem 10.3] to saying that: for every interval [a, 8] C [a, b] we have
B(r4- . . 5 ,
I(n; a, B) =f {[B}0)i = B ()R, (1)n] - i
+ [_ﬁxp(t)ﬁp_pl(t)ﬁ
— (B (1) = B, () H;)(0) (1) + Z(t))n] - m} de >0
for every absolutely continuous vector function 7 such that
n(a) =n(B) =0, and 1isof class L? on [a, B8],
and
() I(n; «,B) =0 ifandonlyifn =0.
But Z(?) is positive definite for each ¢, so for every interval [a, 8] C [a, b]

I(n; a,8)=1I(n; a, B) +fBZ(t)n mdt

satisfies the conditions (1) and (2), and hence by [9, Theorem 10.3] condition (iii)
holds. Q.E.D.

Now, suppose that L(-, -, -) is also C? for x near %. Then we are in the classical
case. The following corollary will show the connection between our sufficient
conditions and the one given in the literature which involves the Jacobi equation.

The notation ¢(¢) will mean that the function ¢ is evaluated at (¢, £(7), £(2)).

DEFINITION. Given an arc X on [a, b]. A point ¢ € (a, b] is said to be conjugate to
a, if there exists a nontrivial solution h = (h,,...,h,) of the Jacobi equation

(34)  D(Lo(0h(1) + L)1) = Lo (0)h(r) = Lo(0h(2) = 0

with h(a) = 0 and h(c¢) = 0.
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DEFINITION. The arc X satisfies the Jacobi condition if there exists no conjugate
point of ain (a, b].
The Weierstrass function is defined by

E(t,x,0,w) = L(t, x,w) — L(t,x,0) — (w—0v) - L (¢, x,0).

COROLLARY. Suppose we are given arcs X, p such that % is admissible. Assume
(1) L(-, -, -) is C? for x near %, and H(-, -, -) is C? for (x, p) near (%, p),
(2) the arc 2 = (X, p) satisfies

JE(t) = H(t, 2(1)) forallt € [a,b],

where J = [% ~l] and I is the n X n-identity matrix,
(3) the strengthened Legendre condition

L,.(t, %(t), (1)) >0 (positive definite),
(4) for (x, v) near (%, £) and for all w in R"
E(t,x,v,w)=0.

Then the conditions (i), (i1) and (iii) of Proposition 1 are equivalent to:
(iv) the arc X satisfies the Jacobi condition.

ProoF. The hypotheses (1), (2), (3) and (4) allow us to write the Jacobi equation
(3.4) in terms of the Hamiltonian. Now (3.4) turns out to be the equation (3.3), and
. hence condition (iv) is equivalent to condition (iii). The hypothesis (3) implies that
ﬁp () > 0, so apply Proposition 1 to complete the proof. Q.E.D.
REMARK. For the verification of the Jacobi condition, condition (i) of Proposition
1 suggests a method which can be more convenient (see Example 1), and which does
not appear to have been noted in the calculus of variations.

4. Concave-convex Hamiltonians. A criterion for local concavity. In studying the
generalized problem of Bolza sufficient conditions were obtained in [15,16 and 19]
when the Hamiltonian is concave in x and convex in p. The main technique of the
present paper is based on using canonical transformations [8] to transform the
original Hamiltonian H(t, x, p), which is not necessarily concave-convex, even
locally in x, to a new Hamiltonian H*(z, X, P) such that H* is locally concave in X
around an arc X and convex in P.

For the new Hamiltonian H* we need our own version of the sufficiency theorem
obtained for concave-convex Hamiltonians.

We are given arcs X, P from [a, b] to R". For given positive numbers a* and 6*
we define

N*(a*,8%) = {(1, X, P): t € [a, b], | X — X(1)| < &*, |P — P(1)| < 8*},

and
N*(a*,00) = {(t, X, P): t € [a, b]. |X — X(¢)| < a*, P ER"}.

Let H*(z, Z) be a given function defined in N*(a*, co) for some given positive
number o*.
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DEFINITION. H*(t, -, P(1)) is said to be locally concave around the arc X if there
exists a positive number y* such that, for any ¢ € [a, b], and X|, X, satisfying
| X, — X(0)|<v*, |X,— X(1)|<v*,
and for any A, 0 < A < 1, we have
H*(1, A X, + (1 = A)X,, P(2)) = NH*(¢, X,, B(¢)) + (1 = N)H*(1, X,, B(1)).
Let us now define
L*(t, X,V) = sup{(P,V)— H*(t, X, P): P ER")

as a function on N*(a*, o), and consider the problem
(P%) minimize J*( X) = [ PLr(1, X(1), X(1)) dt
a

subject to
X(a) = 4*, X(b) = B*,
where A* and B* are given constants in R".
PROPOSITION 2. Assume that X is admissible, and

(1) H* is £ X B measurable, and there exist an integrable function p*(-) on [a, b]
and a positive number 8* such that, for all (t, Z) € N*(a*, §%) '

|H*(1, Z)| < p*(2),
(2) H*(t, -) is locally Lipschitz on the set
(Z=(X,P): |X— X(1)|< o*, |P = P(1)| < 8*},
(3) the arc Z = (X, P) satisfies
JZ2(1) € A, H*(t, Z(1)) a.e.,

where 0, H* is the generalized gradient of H*(t, -),
(4) H*(t, -, B(1)) is locally concave around X, and H*(t, X, -) is convex for (¢, X)
in the set

{(t, X):t € [a, b], | X — X(1)] < a*}.

Then J*(X) is defined ( possibly + o0) for X near X, and X provides a strong local
minimum for (P*).

PrROOF. Condition (1) implies that L* is £ X % measurable and that, for | X —
X()|<a*

L*(t, X, V) = (P(1),V)— p*(1).
Then, J*( X) is defined (possibly + o) for all arcs X in the set

{X:[a,b] - R",

X(t) — X(1)| < a*}.
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We have that H*(¢, -, P(1)) is locally concave on a y-neighborhood of X, where
v* < a*, then define the following function

H*(t, X, P) if |[X — X(¢)|<+vy*and P = P(1),
(41) H(tLX,P)={+w if | X — X(¢)| < y*and P # B(1),
~o0 if | X — X(2)| > v*
from [a, b] X R" X R" to[-00, + o0].

The hypothesis (4) implies that H is concave in X and convex in P. Consider the
function

(42) L(t, X,V)=sup{(P,V)— H(t, X, P): P ER"}
|+ if | X — X(¢)|> v,
(B(1),VY— H*(t, X, B(2)) if |X — X(2)|<y*.
Condition (1) implies that fa”f(t, X(1), X(1)) dt is finite for all arcs X such that

| X(t) — X(2)|< y*, for all t € [a, b).
Let us now define the problem

(?) minmuze{f”f(z, X(1), X(1)) dt: X(a) = 4*, X(b) = B*}.

From hypothesis (3) and the definition of H it follows that
JZ(1) € 8H (1, 2(1)) ae.

Also we have that H is a proper and closed function, then by [14, Theorem 37.5] we
conclude that

(B(2),B(r)) € 0L (1, R(1), X(1)) ace.

So, the convexity of L(t, -, -) on R* X R" will then imply that, for any admissible arc
X

(4.3) ja”{L‘(z, X(1), X(1)) = L (1, X(1), X(1))) at
> [*((B(1). P0)(X(0) = X(0), X(1) ~ X(0))y s =o0.

Thus, the arc X solves (P).
On the other hand, hypothesis (3), the convexity of H*(¢, X, -) when X is near X,
and the definition of L lead to the following equalities:
(4.9)
L*(1, X(1), X(1)) = L (1, X(r), X(1)) = B(1) - X(¢) — H*(1, R(1), B(1)).
Also, for any arc X such that | X(¢) — X(1) |< y*forallt € [a, b] we have
(4.5) L(t, X(1), X(2)) < L*(t, X(1), X(1)).

Therefore, X provides a strong local minimum for (P*). Q.E.D.
The following result establishes a criterion for local concavity.
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PROPOSITION 3. Suppose that for some positive number y* and for all t in [a, b] the
function H*(t, -, P(t)) is C'* on N(y*) = {XER" | X — )?(t)|< ¥*}. Assume in
addition that H%,(t, X, B(1)) < 0 whenever H%y exists on {(t, X, B(1)): t €[a, b],
| X — X(t) |<y*}. Then H*(t, -, P(t)) is locally concave around X.

ProoF. Consider ¢, in [a, b], X, in N,(v*), and d in R"; d Z 0. Then we can find
real numbers T, 7, such that

X, +1d € N,(y*) forr €(T), Ty),

and
Xottdé& N,o(y*) forr & (T,,T,).

Define g(t) = H*(t,, X, + d, P(,)) as a function from (T}, T,) to R. Since
H*(1,, -, P(ty)) is C'* on N, (y*) then g(-) is C'* on (T}, T;), and hence by the
chain rule in [6] we obtain

g(7) = Hi(ty, X, + 1d, P(1,)) - d
and
3g(7) Cd- 0y H% (10, X, + 1d, P(1,))d,

where d¢ is the generalized gradient of g and 0, H is the generalized Jacobian of
Hy. But from the hypothesis on H%, we get that, for all + € (T}, T,), for all
v € dyH%(ty, X, + 7d, P(1,)), d - vd < 0. Thus, g(r) is nonincreasing, and hence
g(+) is concave on (T}, T,). Since the argument is valid for any choice of ¢, in [a, b],
){0 in N,(v*), and d in R", we conclude that H*(¢, -, P(1)) is locally concave around
X. Q.ED.

5. Proof of Theorem 1. The proof will follow these steps: Condition (c) of the
theorem will allow us to find a canonical transformation transforming the original
problem (P) to a new problem (P*) which has a locally concave-convex Hamiltonian
H* around the transformed arc X of the given arc £. Then, we will apply the
sufficiency theory of the previous section to the new problem. Conditions (a) and (b)
will imply the optimality of % for the original problem, knowing that the arc X solves
the transformed problem (P*).

Suppose we are given C'-functions h(-), F(-, -) and a positive number a; a <,
such that

h:[a,b] »R",  F:{(1,x):1 €[a,b],|x — 2(t)|<a} - R",
and F(t,-) is invertible with inverse g(¢,-) = F~'(¢,-). Consider the canonical
transformation whose generating function has the form
(5.1 ¥(1, X, p) = = (p = h(1)) - g(1, X).
This transformation transforms the original variables (x, p) and the original Hamil-
tonian H to new variables (X, P) and a new Hamiltonian H* in the following way:

{X = _\I,p(t’ X’ p) = g(ta X)*

(5.2) T
P = _\PX(t7 X, p) = (gX(t’ X)) (p - h(t)),
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where AT denotes the transpose of the matrix 4,

(53) H*(1, X, P)=H(t,x, p) + h(t) - g(t, X) — g,(¢, X) - (p — k(1))
and

(54) P-dX—H*(t,X,P)=p-dx—H(t,x,p)—d(h(z) - g(t, X)).

Let X, P be the transformed arcs of the given arcs X, p. Then X , P are defined as

X(1) = F(1,%(1)) and P(r) = E'(1, 2(1))(p(r) — h(2)).

Since the transformation is defined for (7, x, p) € N(a, o), then there exists a
positive number a* such that the original variables (¢, x, p) € N(a, oo) whenever the
transformed variables (¢, X, P) € N*(a*, o).

From the definition of H we have that H(t, x, -) is convex. Then the equations
(5.2) and (5.3) imply that H*(¢, X, -) is convex.

Let us define

(5.5) L*(t, X,V) =sup{(P,V)— H*(1, X,P):PER"},
then L* is defined on N*(a*, o).

Now consider the transformed problem

(P¥) minimize J*( X) = f”L*(z, X(1), X(¢)) dr

subject to
X(a) = Fa, 4),  X(b) = F(b, B).

The following lemma shows the connection between the original problem (P) and
the transformed problem (P*).

LEMMA 1. Assume the hypothesis (H,) and

(i) L satisfies the Weierstrass condition,

(ii) H(t, -, *) is locally Lipschitz near (X, p), and Z = (X, p) satisfies the Hamilto-
nian inclusions

JE(t) € ,H(1, 2(1)) a.e.

Then J*( X ) is well defined for X near X, and if X provides a strong local minimum
for (P*), X provides a strong local minimum for (P).

PrROOF. The hypothesis (H,) implies that L* is £ X % measurable and that there
exist a positive number §* and an integrable function p*(-) on [a, b] such that the
new Hamiltonian H* defined in (5.3) satisfies

|H*(t, X, P)|< p*(t) for(z, X, P) € N*(a*, 8*).
Then, from (5.5) it follows that
L*(t, X, V) = (P(1), V)= p*(1),
and hence J*( X) is well defined (possibly + o0) for X near X.
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Consider an admissible arc X for the problem (P*) such that | X(¢) — X(1) |<a*
for all ¢ € [a, b]. Then x(¢) = g(¢, X(¢)) is an admissible arc for (P), and | x(z) —
X(t)|< aforallt € [a, b]. Now by using equations (5.5), (5.3) and (2.1) we obtain

L*(t, X(t), X(¢)) = sup{(P, X(1))— H*(T, X(¢), P): P €ER"}
= sup inf {(P, X(1)) = ((1) + (gx(t, X(1)"P) -0

+L(1, g(1, X(1)), 0) + g(¢, X(1)) -(gx(1, X(1)))"" P)
—h(1) - g(1, X(1))
<inf sup {(P, X(0))= (1) +(gx(t. X(1))) P) - 0

+L(1, g(1, X(1)), 0) + g,(¢, X(1)) - (gx(1, X(1)))" P}
—h(z) - g(1, X(1))
=infK(v),

where

+oo ifv g1, X(2)) + gx(t, X(2)) X(2),
K(v) = {L(z, g(t, X(1)),v) — h(z) - v — h(r) - g(¢, X(1))
if o =g,(1, X(1)) + gx(t, X()) X(¢).

But we have x(1) = g(1, X(1)), and x(¢) = g,(, X(2)) + gx(t, X(¢))X(¢), then we
conclude that

L¥(t, X(2), X(1) < L(t, x(), 5(1)) = (h(1) - x(1)),
and hence
(5.6) fabL*(t, X(t), X(t)) at S/:’L(t, x(t), x(¢))dr + h(a) - A — h(b) - B.
On the other hand, we know from [12] that canonical transformations conserve

the “Hamiltonian inclusions”, then condition (ii) implies that the transformed arc
Z = (X, P) satisfies
JZ(t) € 3,H*(1, Z(1)) ae.
Thus, the convexity of H*(, X, -) and equation (5.5) imply that
L*(1, X(1), X(1)) = (B(1), X(1))— H*(1, X(1), B(1)).
Also conditions (i), (ii), and equation (2.1) imply that
L(1, 2(2), £(1)) = (p(1), £(1)y— H(z, 2(2), p(1)).
By using the equalities above in equation (5.4) we obtain

(57) ['L*(1, X(2), £(1)) o = [*L(1, (1), (1)) di + h(a) - 4 — h(b) - B.
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Since X provides a strong local minimum for (P*), we conclude from (5.6) and (5.7)
that £ provides a strong local minimum for (P). Q.E.D.

To prove the theorem it is sufficient, by Lemma 1, to prove that the transformed
arc X provides a strong local minimum for (P*). Proposition 2 will be used to prove
the optimality of X. In fact, given the hypotheses of the theorem all the conditions of
Proposition 2 are satisfied except the local concavity of H*(t, -, B(1)) around X.
Using hypothesis (c) of the theorem we are going to find particular functions A(-)
and F(-, -) such that the corresponding canonical transformation in (5.1) guarantees
the local concavity of H*(, -, P(t)) around X, and then Proposition 2 will complete
the proof.

Consider the C'-matrix function Q(¢) given in the condition (c). Then we can find
a C'-function P from [a, b] to R", a positive number «, and a function F(¢, x) from
{(1,x): t € [a, b],| x — X(¢) |< a} to R" such that the following hold:

(1) F(-, x)is C', F(t, -) is C?, F(t, -) is C* and invertible, F,(-, x)is C', F,, (-, x)
isC'fori=1,...,n.

(D) Folt, 2()) = Fo(t, 2(1)), Foy (8, 2(1)) = F, (1, (1)) for i=1,...,n, and
FE(t,2(t)) =L

(3) For g(t, X) = F~\(¢, x), and for X(1) = F(t, 2(1)), the functions g and P
satisfy

(5.8) 0(1) = Dy((gx (1, X)) P () |x=sc0y»

where D denotes the Jacobian operator with respect to X.

The construction of the functions F and P is possible. First notice that condition
(b) of the theorem implies that £ is C'. Let n > 1, and let ¢,(¢) be the first column
of Q(1) = (q,(2) - --q,(2)). Define d(¢t, x) = {(x — X(t)), ¢\(¢))+ 1. Then we can
find a positive number « such that d(¢, x) 0 on the set {(z,x): t € [a, b],
|x — X(1)|< a}.

Define the functions P and

Fl

F=

F,

as
-1
_ 0
P(t)=-—e, =1 .|,

0

Fi(1, x) = 3((x = 2(1)), 0(1)(x = 2(1))) + x,,

F(t,x)=x, fori=2,3,...,n.
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It is clear that P and F(-, x) are C', F(z, - ) is C?, F(t, -) is C2. Also we have

(x — 2(1))7Q(1)
0 0
F(t,x)=1+

0 - 0

and det F (¢, x) = d(t, x). Then F(t, -) is invertible for | x — 2(?) |< a, F(-, x) is
CLE(t, 2(1) =1,

(x = 2(1))70(r) = #(1)70(1)
F,(t,x)=Ft,x) = 0 0

and
4/ (1)
)
Fo (t,x)=F, (t,x) =

So conditions (1) and (2) hold.
Let X(¢) = F(t, %(1)), and g(1, X) = F~\(¢, x). It is easy to see that g (¢, X)) =

I,

-4/ (1)

a 0 0

a — —_—
a_)(ig"(t’ X) = - Bt x) =

X= XI(,) i x=Xx(1)

So (5.8) holds.

For the case n =1 the construction of F and P is simpler. In fact, take
P(t) = -Q(t), and F(t, x) a function on [a, b] X R such that F(z, 2(2)) =1,
F(t, x) # 0,and F, (¢, £(¢)) = 1. Then, the function g(z, X) = F~!(t, x) satisfies

gxx(t, X(1)) = -F(1,2(1)) = -1 and g,.(r, X(1))P (1) = Q(1).
Having found functions F and P satisfying conditions (1), (2) and (3) define
h(t) = p(t) — P(t). Condition (b) of the theorem implies that p is C', and hence 4 is
C'. Consider the canonical transformation of the form (5.1) corresponding to the

functions () and F{(-, -) already constructed. For this transformation (5.2) implies
that

~ A T, . -
P(1) = (gx(1, X(1))) (p(2) — h(2)) = P (2).
The following result will be used to prove that the transformed Hamiltonian
H*(1, -, P(1)) is locally concave around X.
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LEMMA 2. If the condition (c) of the theorem holds then there exists a positive number
B such that for all t € [a, b] and for | x — X(¢)|< B, |p — p(t)|<B, |E —I|<B,
| W+ Q(t)|<Band|S + Q1) |< B we have ’

(ET,w")D,H,(t, x, p)( 5/) + S <0 (negative semidefinite)
whenever D,H (¢, x, p) exists.

PROOF. Suppose the result is false. Then for every positive integer k such that
k = max(e, §), where (¢, 8) is given in (H,), there exist (¢,, x,, p,) € [a, b] X R" X
R", r, € R" and n X n-matrices E,, W,, S, satisfying

(te> Xio P) €EN(3, 1), |E = 1<z, [W,+ Q(1)]| <+,

|Sk + Q(tk)'<%a Il =1,
D,H,(t,, x;, py) exists, and

r, > 0.

E,
Ty (Ekr’ WkT)Dsz(tk’ Xy Pk)( Wk) + S

When k - +o0, then ¢, -t € [a, b], x, = X(2), p, = (1), E, = I, W, - -Q(1),
S, - —Q(1), and r, > r with |lr]| = 1. On the other hand the hypothesis (H,)
implies that there exists a positive constant M such that

|0,H,(t,z)|<M for(t,z) € N(e, 8).

Thus D,H, (¢, x,, p,) converges to some matrix v. But the map (¢, z) - 9, H,(¢, z)
is upper semicontinuous, then v € 9, H,(¢, £(2), p(1)).
At the limit the above inequality becomes

ey gy )-60)r=o

which contradicts the condition (c) of the theorem. Q.E.D.

To complete the proof of the theorem it remains to establish the local concavity of
H*(t, -, 13(1‘)) around X. For, it suffices by Proposition 3 to prove that there exists a
positive number y* such that H¥,(¢, X, P(1)) <0 whenever H%, exists on
{(1, X, P(1)): 1t € [a, b),| X — X(1)|< v*}.

The hypothesis (H,) and equation (5.3) imply that there exist postive numbers
a*, 8* such that H*(¢,-,-) is C'* near ()2’, 13), ie., H%y(t, X, P) exists almost
everywhere on N*(a*, 8*), and then H%, can be computed from (5.3).

We define the matrix function G(z, X) = (gy(t, X ))T_l. For a given vector P in
R", D,(GP) denotes the derivative with respect to X of the vector function
G(t, X)P. Let A(¢, X) be any matrix function and v a vector in R”. We define the
matrix

0A4(1, X 0A4(1, X
(DyA(t, X))o = E()X, )v E()X,, )v
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When H}, exists on N*(a*, 6*) it is then given by the following expression.
8x
(59) H3p(1. X, ) = (. (02162 )20, (0

+ ( x(Dx(GP)) )( gr) (Dx(gx)r)(Hx + h)

— (Dy(GP)) g, — (Dy(2,)")(GP) = (8,,) Dx(GP),

where g, h, H are evaluated at (¢, X), ¢, (¢, g(t, X), h(¢) + G(¢, X)P) respectively.

Since there exists a one-to-one correspondence between the original variables
(x, p) and their transformed variables (X, P), then H}, in (5.9) can be written as a
function R(t, x, p) of the original variables by using equations (5.2).

Define E(t, x) = gy(t, X), W(t, x, p) = DX(G(I X)P), and S(¢, x, p) is the last
five terms in (5.9). We have E(t, X(1)) = gx(t, X(t)) = I. Also, since P = P and
gy(t, X(1)) = I, then equation (5.8) implies that W(t, 2(1), p(¢)) = —-Q(¢). On the
other hand by using hypothesis (b) of the theorem and equation (5.8) and that
£(1) = g(t, X(1)), gx(1, X(1)) = I, we obtain

[ X(DX(GP)) ]( g,) |x X1y, P=P(1) — Q(’)(ngx(t, X)) |x=x“(1)X(’)
A T
+ ((ngx(t, X)) |x:/\7(:)X(’)) o(1)
T A
o (DX(DX((gX(t’ X)) P))) |X=f(z),P=ﬁ(r)X(t)~
Since h(1) = p(t) — P(t) and (d/dt)(gx(t, X(t))) = 0, then
. R T 3
S(z, 2(1), p(1)) = - (Dx(gx(t’ X)) ) |x=,\;(:)P(t)
- (DX(gXt(t’ X))T) |X=XA(t)IS(t)
T A
- (DX(DX((gX(t’ X)) P))) |X=f(:),P=ﬁ(x)X(t)~
By computing Q(t) from equation (5.8) we conclude that S(z, (¢), p(1)) = —Q( t).
The continuity of the functions E(t, x), W(t, x, p), S(t, x, p), and Lemma 2
imply that R(¢, x, p) < 0 for (x, p) near (X, p) and hence there exists a positive

number y* such that H%,(t, X, P(1)) <0 when it exists on ((t, X, P(1)): 1 €
[a, b],| X — X(t)|<y*}. QE.D.

6. General boundary constraints and objective functions. Consider the generalized
problem of Bolza with general boundary constraints

(P,) minimize J,(x) = /(x(a), x(b)) +th(t, x(1), £(2)) dr

where x is an arc from [a, b] to R”, and where L is as before;
L:N(e,0) -RU {+0},
and
LR'XR'-RU{+o0}.
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The problem (P,) is a more general form of the Bolza problem (P) of the earlier
sections, where we considered x(a), x(b) as being fixed. Specifically, the previous
case is the one in which

(x(a), x(b)) = {0 if x(a) = 4 and x(b) = B,

+o0 if x(a) # 4 orx(b) # B.

This section presents sufficient conditions for the problem (P,) based on the
technique used for the problem (P) with some modifications resulting from the fact
that (P,) has a more general form. In fact, these conditions, as we shall see, are the
ones given in Theorem 1 and a new condition involving, of course, the function /. In
the case of fixed boundary values, i.e., when the problem (P,) reduces to (P), this
condition is automatically satisfied.

DEFINITION. An arc x from [a, b] to R" is said to be admissible for (P,) if we have
I(x(a), x(b)) < + c0.

THEOREM 2. Suppose we are given arcs X, p from [a, b] to R" with % admissible.
Assume that all the hypotheses of Theorem | are satisfied and in addition assume
(d) forc € R", d € R", with | c|<e, |d|< e we have

(6.1) I(%(a) +c, 2(b) +d)—I(x(a), (b))
= (p(a),c)— (p(b),d)+3(d,Q(b)d)— }{c, Q(a)c).
Then x provides a strong local minimum for (P,).

PROOF OF THEOREM 2. The proof is similar to the proof of Theorem 1 with some
modifications. So, consider the canonical transformation, described in §5 and given
by (5.1). Define the transformed problem of (P,) to be

(Pi*) mlmmlzeJ,*(X) = <h(b)’ g(bv X(b))>_ <h(a)’ g(av X(a))>
+1(g(a, X(a)), g(b, X(b))) +fa”L*(t, X(1), X(1)) dt,
where L* is given by (5.5).

The following lemma will play here the role played by Lemma 1 for the case of
given boundary values.

LEMMA 3. Assume all the hypotheses of Lemma 1. Then J}(X) is well defined near
X, and if X is a strong local minimum for (P¥), X is a strong local minimum for (P,).

PROOF. The proof is similar to the proof of Lemma 1, where (5.6) is now
be*(t, X(1), X(t)) dt s/”L(z, x(1), x(1)) dt
+(h(a), g(a, X(a)))— (h(b), g(b, X(b))),

and hence
(6.2) JHX) <J/(x).
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On the other hand equation (5.7) becomes
j%ﬂniuxfu»m:f%oxoyﬂnya
+(h(a), g(a, X(a)))— (h(b), (b, X(b))),

so that
(6.3) JHX) = (%)

By using (6.2) and (6.3) and the fact that Xisa strong local minimum for (P}), we
then conclude the result. Q.E.D.

The proof of Theorem 2 will then be completed if we prove that the transformed
arc X provides a strong local minimum for (P}). For, let Q(-) be the matrix function

satisfying condition (c) of Theorem 1. As in §5, choose functions F and P satisfying
conditions (1), (2) and (3) of §5, and

(4)  (F(t,x), P(1)y==3((x = %(1)), Q(1)(x — %(1)))+ (P (1), x).

This choice of Fand P is possible. In fact, the functions

-1 3(x = 2(1),  Q()(x — (1)) + x,
P(t)= O , F(t,x)= x_2 ,
0 x

n

satisfy the conditions required. Then define, as in §5,

(6.4) h(r) = p(1) = P(2).
Now, consider the canonical transformation of the form (5.1), where g(¢,-) =

F'(t,-), and h is given in (6.4). For this transformation equation (5.2) implies that
the arcs %, p are transformed to the arcs X, P, given by

X(1) = F(1, 2(t)) and P(t) = p(t) — h(z) = P ().
From §5 we have that H*(¢, X, P), defined in (5.3), is convex in P and locally

concave in X around the transformed arc X. Let H, L be the functions defined by
(4.1) and (4.2) respectively, and define

- + o0 if | X, — X(a)|> y*, or | X, — X(b)|> v*,
(65) (X, X,) = %, = X(a)| > v*, or |X, = X(8)| > ¥
I*(X,, X,) otherwise,

where I*(X,, X;) = (h(b), g(b, X)) = (h(a), g(a, X))+ I(g(a, X,), g(b, X,)).
Consider then the problem

(P,) minimize{i(X(a), X(b)) +/hE(t, X(¢). X(¢)) dt].
Let X be any arc from [a, b] to R". From (4.3) we derive
(6.6) /ﬁ[uﬂmo“ﬂo)—ioﬂﬂw“ﬂonm
= [X(P(0). P(0)). (X() = X(0). X(1) = X(0)))

(P(b), X(b) — X(b)y— (P(a), X(a) — X(a)).
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If | X(a) — X(a)|> y* or | X(b) — X(b)|> v*, then (6.5) gives
I(X(a), X(b)) — I(X(a), X(b))
> (P(a), X(a) = X(a)y— (P(b), X(b) — X(b)).
But, if | X(a) — X(a)|< Y* and | X(b) — X(b)|< Y*, (6.5) implies that, for x(¢) =
g(t, X(1)) we have
I(X(a), X(b)) — (X(a), X(b)) = (h(b), x(b) — 2(b))— (h(a), x(a) — %(a))
+(x(a), x(b)) = 1(x(a), £(b)).
By using (6.1), condition (4), and the fact that P =P = p — hwe obtain
I(X(a), X(b)) — I(X(a), X(b)) = (P(a), F(a, x(a)))— (P(b), F(b, x(b)))
—(P(a), 2(a))+ (P(b), 2(b)).
But, conditon (4) gives that (f(t), x())y= (F(t), F(¢, x(1))), and hence, since
P = P we conclude
(6.7) [(X(a), X(b)) — I(X(a), X(b))
> (P(a), X(a) = X(a)y— (P(b), X(b) — X(b)).
Thus, for any arc X from [a, b] to R” the function / satisfies (6.7). Adding the
inequalities (6.6) and (6.7) we obtain that X solves (f’, ).
We also have that (4.4) holds, and (4.5) is satisfied for all arcs X such that

| X(¢) — X’(t) |< y*. Thus, it follows that X provides a strong local minimum for
Pf). QE.D.

7. Application to an optimal control problem. Suppose we are given a subset U of
R™, an arc X from [a, b] to R", two constants A, B, a positive number ¢ and
functions g, f such that

g {(x,u):|x— %(t)|]<e,uc U} - R,
and

fi{x R |x = 2(1)|<e} - M,

nxXm>

where M, . is the space of n X m-matrices.

Consider the autonomous control problem:

(C) Minimize J(x, u) = [ g(x(t). u(1)) dr

over all measurable functions u: [a, b] — R™ and absolutely continuous functions x:
[a, b] — R" satisfying the constraints

(7.1) x(t) = f(x(2))u(t) a.e,
(7.2) u(t) U aee,
(7.3) x(a)=4, x(b)=B8B.

Suppose that x is an arc satisfying | x(1) — £(¢)|< ¢ for all ¢t € [a, b], and u is a
measurable function from [a, b] to R™. If (x, u) satisfies (7.1), (7.2) and (7.3) we say
that (x, u) is admissible.
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DEFINITION. An admissible function (X, @) is a strong local minimum for (C) if
there exists a positive real number y such that (X, #) minimizes J(x, u) over all
admissible functions (x, ) satisfying ‘

|x(¢) — %(¢)|<y forallt € [a, b].
The Hamiltonian H(x, p) of the problem (C) is defined on {(x, p): | x — %(¢) |<
e, p €R"} by
(7.4) H(x, p) = sup{({p, f(x)u)— g(x,u): u € U}.

If the supremum in (7.4) is attained for each (x, p) at a unique point u in U, then
we write the solution u(x, p) as a function of (x, p).

THEOREM 3. Assume that % satisfies (7.3), and

(1) U is a nonempty convex compact polyhedron in R™,

(2) g and f are C?, g(x, -) is strictly convex for x near %, and there exists an arc p
such that, for i(t) = u(X(t), p(t)) we have g, (X(2), 4(t)) > 0 for t € [a, b],

(3) the arc 2 = (X, p) satisfies

Ji(t) = H,(£(1)) fort € [a, b],

(4) the condition (c) of Theorem 1 is satisfied for H given in (7.4).

Then the function (X, i) is admissible and provides a strong local minimum for the
problem (C).

PRrROOF. The compactness of U, the hypothesis (2), and [1, Theorem 2.1] imply that
for each (x, p) the supremum in (7.4) is attained at a unique point u(x, p), the
function u(-, -) is continuous, and H(-, -) is C' with gradient given by
(75)  H(z) = (Df(x)u(x, p))'p — g.(x, ulx, p), f(x)u(x, p)).

Since X satisfies (7.3) and since condition (3) holds, then (%, @) is admissible for
the problem (C).

The proof of optimality of the function (%, &) is based on converting the optimal
control problem (C) to a generalized Bolza problem (P.), and then applying

Theorem 1.
Define the function

(7.6) L(x,v) =inf{g(x,u):v=f(x)uandu € U}.

Then L is an extended real-valued function on {(x, v): | x — X(¢)|< ¢, v € R"}.
The Hamiltonian H corresponding to the function L is exactly the Hamiltonian H
defined in (7.4). In fact, equations (2.1) and (7.6) give

H(x, P) = sup{(p,v)— L(x,v): v ER"}
= sup{(p,v)— inf{g(x,u): v =f(x)u,u € U}: v € R}
= sup((p. f(x)u)— g(x.u): u € U}
= H(x, p).
Define the generalized Bolza problem corresponding to the problem (C) by
(Pc) minimize f-”L(x(z), (1)) dt
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subject to
x(a)=4, x(b)=B,
where L is the function defined in (7.6).

Since U is compact, and f, g are C2, then by [17, Lemma 6 and Theorem 6] we
conclude that L defined in (7.6) is measurable, and

min(P:) = min(C).

Thus, to prove that (X, ) is a strong local minimum for (C) it suffices to prove that
X is a strong local minimum for the problem (P¢).

The compactness of U, and the measurability of L imply that the hypothesis (H,)
holds. The hypothesis (H,) in this case reduces to saying that H(-) is C'" near
# = (X, p). Assume for the moment that H is C'* (we will prove it later). The arc %
is admissible for the generalized Bolza problem (P..), since it satisfies (7.3). Also the
convexity of g(x, -) imply the convexity of L(x, ) defined in (7.6). So, to apply
Theorem 1 to the problem (P:), we only need to show that H(-) is C'" near
2 = (%, p), and hence the proof of Theorem 3 will be completed.

We will use the following notation:

N(2)={z€R' XR": |z —2(t)|<afort € [a,b]}.
From hypothesis (2) we have that
g..(%(2),a(t)) >0 fort € [a,b].

Since we also have that the functions x, p, and u(-, -) are continuous, and [a, b] is
compact, it follows that there exists a positive number « such that for z = (x, p) €
N,(2) we have

8uu( X, u(z)) > 0.
Let A,(z2),...,A,(2) be the eigenvalues of the matrix function g, (x, u(z)). Define
A(z) = min;A,(2). Since g, (x, u(z)) is positive definite we conclude that for
z € N(%),and forh € R",

2
h-gu(x, u(z))h = A(z)|A||".
By using the continuity of A,(-), and then of A(-), it follows that there exist positive
numbers y and p such that for z € N,(Z), and for h € R”,
2
(7.7) h- g (x, u(z))h = plhll".
Since U is a compact polyhedron, f, g are C?, and (7.7) holds then by [13, Theorem
4.2 and Corollary 4.3] we have the following.
There exists a positive constant A such that, for each y, € N,(Z) there exists a
neighborhood N( y,) of y, with

(7.8) |“(Z) - “()’o)l< Mz =yl forz € N(y,).

This proves that u(-) is uniformly point-Lipschitz. The point-Lipschitz property is
quite different from the Lipschitz property. However, as we shall see, the uniformly
point-Lipschitz condition will imply that u(-) is Lipschitz.
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So, it remains to show that for v, w € N (Z) we have
lu(v) — u(w)| < Ao — w|.
For, leto,w € N(2), and letd = (w — v)/|w — v| . Define
[o,w]l={z=v+1d:0<t<|v—w|}.
So, [v,w] C N,(£). Then, for each y, € [v, w] we can find a neighborhood N(y,)
such that, for z € N(y,), (7.8) holds. Since [v,w] is compact then there exist

elements z, = v, z,,...,2,,, = win [v, w], and neighborhoods N(z,),...,N(z,,,) of
2y, --+2,4 such that Uf;L;N(zi) D [v, w], and for each y € N(z,) we have

lu(y) — u(z)|<Aly — z].

Choose elements vy, v,,...,v, in [v,w] such that, for i =0,...,r, v, € N(z;) N
N(z;,,). Thus, we have

u(v) — u(w)|<[u(v) = u(vo)| +|u(vy) — u(v))|+ -+ +|u(v,) — u(w)|
<}\(|v — o +|vg — 0|+ - +]v, — w|)
= Ao — w|.

Therefore, H(-)is C'* on N(2). Q.E.D.

REMARK. For the class of optimal control problems considered in this section we
already showed that H is C'* . However, for a large class of problems (see Example
2), H is not necessarily C2. This fact demonstrates the utility of considering H to be
C'* which is less restrictive than C2.

REMARK. In the special case when #(¢) € int U, the polyhedral condition on U,
which was needed to prove that H(-)is C'*, could be omitted, since H(-) would be
C?2. This special case, in which it is required that the control # take values in the
interior of U, has also been considered by Mayne [11, Theorem 3.2].

8. Examples. This section consists of two numerical examples.
ExaMPLE 1. Consider the classical variational problem

1
x*(1)

(P) minimizej;)”/8(x2(t) - x2(1) + dt

subject to

/2.

x©0) =1, x(§)

The Hamiltonian of the problem is

2
1
H(x,p):%+x2—;

So, H(-, -) and L(-,-) are C? for x # 0, and
(8.1) L, (x,0)=2>0.
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The Hamiltonian equations of the problem are
5(t) = H(2(1)) = 22(1) + ——
A1)
5y

(8.2) A3( 2

(1) = Hy(2(1)) =

Hence, by solving (8.2), we obtain

£(t1)={2sin 20+ 1,

(8.3) 22 cosZt

p(t) =
‘/ 2sin2¢t+ 1

with £ admissible for (P).

To be able to apply the classical sufficient conditions using the Jacobi condition
we need to solve the Jacobi equation (3.4). In fact the Jacobi equation for this
problem is

3

(8.4) h(t) + —
(\/5 sin2¢ + l)

It does not seem simple to find a solution for (8.4). So, we cannot check whether or
not we have conjugate point of 0 in (0, ], and hence, we are not able to use the
sufficiency theorem existing in the literature and involving the Jacobi equation to
check the optimality of x.

But, we are going to show that condition (c) of Theorem 1 is easily satisfied and
then the optimality of X will be obtained.

For this problem, equation (3.1) is

(8.5) Q’(z)—%g2(t)—z+——6——>o.

2
(\/E sin2t + 1)
Take for Q(-) the following function
Qo(1) =1t
Since for ¢ € [0, Z] we have y2 sin2z + 1 <2, then (8.5) is satisfied by Q,(-). So
condition (c) holds. By using (8.1) and (8.2), we conclude from Theorem 1 that %,
given in (8.3), provides a strong local minimum for (P).
REMARK. For Example 1 condition (c) of Theorem 1 is equivalent, by the
Corollary of §3, to the Jacobi condition. However, as we have seen, while the Jacobi

condition was hard to check, condition (c) was possible to verify.
ExaMpLE 2. Consider the optimal control problem

3
(C) minimize f (2u,2 +2ud — 2| dr

o 24
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subject to
x(1) = x()(uy(1) + uy(1)),
(u,(2),u,(t)) € U=[-1,0] X[-1,0] fort € [0,1],
x(0) = x(1) = 1.
From (7.4) the Hamiltonian H of this problem is

3
(8.6) H(x,p)= sup[px(ul +u,) — 2ul —2u3 + ;—4: (uy,u,) € U]

pPx?/4 4+ x3/24 if px € [-4,0],
=1x3/24 if px =0,
2px —4+x*/24 ifpx < 4.

So, H(-, -) is C" with gradient H, given by

(p’x/2+ x*/8, px?/2)  for px € [-4,0],
(8.7) H,(x, p)=1(x%/8,0) for px = 0,
(-2p + x2/8,-2x) for px < -4.

Take £(¢) = 1, p(¢) = (1 — t)/8. Then we have that for Z = (%, p)
Ji(t) = H,(£(1)) fort € [0,1].
We also have that g, (x,u)=[¢ 31 >0, and U=[-1,0] X [-1,0] is a convex
compact polyhedron.
From (8.6), it follows that #(z) = u(%, (), p(¢)) = (0,0). Equation (8.7) implies
that

H (%(1), p(1)) =4, H(2(1), p(1)) = H,(2(2), (1)) =0,
and

. R _ [0 fort+#1,
HPP(X(t)’ p(t)) - {does not exist fort = 1.

Then H(-) is not C? near 7 = (X, p). But, since U is a compact polyhedron and
8. > 0, then from the proof of Theorem 3 we have that H(-) is C'* near 5.

To apply Theorem 3 it remains to check condition (4) which is condition (c) of
Theorem 1.

From [6, §15] we have the generalized Jacobian inclusion

0.H,(2) a,,Hx(z>)

0.H.(z) CA(z) = (a H(z) 3,H/(z)

So, to check condition (c) for the elements of 9, H,(2(¢)) it suffices to check it for the
elements of the bigger set A(2(?)).
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From (8.7) it follows that apHp(z‘(l)) = [0, ], and hence

0
0 9,H,(2(r))

Bl

A(2(1)) =

where

fort #1

(Z(t) {[ 0,1] fort:1j

Take Q) =t. Then for (§2) € A(2(1)) we have Qy(t) — yQ3(t) + Qu(1)B +
8Q,(t) — @ = 3 — yt2. But, we have y € [0, 1]. Then
3—yt2=1>0 forte[0,1].

Thus, condition (4) of Theorem 3 holds, and hence (%, @) provides a strong local
minimum for (C).

REMARK. In Example 2 the control function # =0 is on the boundary of the
control set. So, the sufficiency theorem of [11] cannot be applied to our problem.

REMARK. Using §5 with some minor changes, it is not hard to show that Theorem
1, and hence Theorems 2 and 3, remain valid if the function Q of condition (c) is
only Lipschitz. In this case, the matrix function Q(t) is replaced in (2.2) by the
generalized Jacobian dQ(¢) of the function Q(¢).
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