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Abstract: An optimal control problem with a state constraint of
inequality type and with dynamics described by a semilinear hyper-
bolic equation in divergence form with the non-homogeneous bound-
ary condition of the third kind is considered. The state constraint
contains a functional parameter that belongs to the class of con-
tinuous functions and occurs as an additive term. We study the
properties of solutions of linear hyperbolic equations in divergence
form with measures in the original data and compute the first varia-
tions of functionals on the basis of a so-called two-parameter needle
variation of controls. We consider the necessary conditions for min-
imizing sequences in an optimal control problem with a pointwise
in time state constraint of inequality type and with dynamics de-
scribed by a semilinear hyperbolic equation in divergence form with
the non-homogeneous boundary condition of the third kind. For the
parametric optimization problem, we also consider regularity and
normality conditions stipulated by the differential properties of its
value function.

Keywords: sequential optimization, maximum principle for
minimizing sequences, semilinear hyperbolic partial differential equa-
tions, pointwise in time state constraints, boundary control, value
function, sensitivity, normality, regularity, Radon measures, two-
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1. Introduction

The present paper deals with an extention to the theory of Pontryagin maxi-
mum principle to parametric (i.e., parameter-dependent) problems of sequential
optimization for semilinear divergent hyperbolic equations with boundary con-
trols and with state constraints. The words ”sequential optimization” mean
here that we use the concept of a sequence of admissible elements as a main
concept of an optimization theory, instead of a classical concept of an optimal
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element. In other words, we use a sequential language of minimizing sequences
instead of a classical language of optimal elements.

The continuing interest in optimal control problems for distributed systems
with pointwise state constraints (PSC), which has lasted for more than four
decades: see, e.g., Novozhenov and Plotnikov (1982), Mackenroth (1982, 1986),
Bergounioux (1992), Casas (1993, 1997), Li and Yong (1995), Bonnans and
Casas (1995), Raymond and Zidani (1998), Casas, Raymond, and Zidani (2000),
Mordukhovich and Raymond (2004, 2005). But the majority of publications on
optimal control problems with PSC are devoted to finding necessary optimality
conditions, in particular, the Pontryagin’s maximum principle. Other classical
optimization problems related to the specified class of systems have received lit-
tle attention in the literature. Among these are issues related to sequential opti-
mization problems (suboptimality conditions), regularity, normality, differential
properties of the value function, stability of values of problems (sensitivity),
etc. Similar issues for parametric optimization problems with PSC were earlier
considered by Sumin (2000a, 2001) in the case of elliptic equations, by Gavrilov
and Sumin (2004, 2005) in the case of nonlinear hyperbolic Goursat-Darboux
systems, and by Gavrilov and Sumin (2011a, b, ¢) in the case of divergent
hyperbolic equations.

Foremost, it should be said, that, as in Gavrilov and Sumin (2011a, b, ¢) and
Mordukhovich and Raymond (2004, 2005), in the present paper we consider an
optimal control problem with pointwise in time state constraints. This is be-
cause the regularity properties of solutions of hyperbolic divergent equations are
much weaker than in the case of elliptic and parabolic equations, for details, see
Sumin (2009). In contrast to Gavrilov and Sumin (2011a, b), here we consider
an optimal control problem where a controlled hyperbolic equation is semilinear,
and where the corresponding initial-boundary value problems contain a bound-
ary control. In distinction to Gavrilov and Sumin (2011c), in the present paper
we find solutions to the initial-boundary value problems in the class of functions
z which are such that: 1) for any fixed ¢ a function z belongs to a Sobolev space,
with respect to spatial variables; 2) for almost every t a function z; is summable
with square, with respect to spatial variables; 3) a function [0,7T] 3 t — 2(-,t)
is continuous with respect to ¢, in the sense of the weak topology of the Sobolev
space; 4) the inclusion z; € Loo([0,T], L2(€2)) holds. In this paper, we denote
this functional class as €1(Q7). For linear hyperbolic equation, such solutions
were first considered in Chapter 3, section 8.4 of Lions and Magenes (1968). In
contrast to solutions belonging to the Sobolev space W4 (Q7r), a consideration
of solutions belonging to €3(Q7) allowed for imposing much weaker conditions
than in Gavrilov and Sumin (2011c). More precisely, in Gavrilov and Sumin
(2011c) we addressed an optimization problem with linear order of growth of
all source data with respect to a state variable z. In the present paper, we use
an essentially narrower class of solutions (namely, the class € (Qr)). The use
of this class allows for considering the source data growing super linearly, with
exponents that are near the bounding exponents. The bounding exponents are
obtained from embedding theorems for Sobolev spaces.



Sequential optimization for semilinear divergent hyperbolic equation 185

Let us note that we do not know any works of other authors, where these
questions of theory are considered for controlled nonlinear (semilinear) divergent
hyperbolic equations. Difficulties in the study of optimization problems for
controlled divergent hyperbolic equations are inherent to the problem class and
caused by the lack of regularity properties of hyperbolic equations solutions in
comparison to solutions of parabolic and elliptic equations. These regularity
properties are necessary for the earlier methods of research of such problems.

Let us emphasize that we use the sequential language in studying the opti-
mization problem of the present paper. This use is an essential feature of the
paper and is associated with the following important circumstances: 1) obtain-
ing of classical optimality conditions is connected with very hard assumptions on
the source data of problems’, and in case of existence of an optimal control under
general assumptions, classical optimality conditions are the limit case of ”op-
timality” conditions in the sequential form, see Sumin (2000a, 2001), Gavrilov
and Sumin (2004, 2005, 2011a, b, ¢); 2) minimizing sequences (more precisely,
minimizing approximate solutions in the sense of Warga, 1972) that we use in
the paper, have regularizing properties (see, e.g., Sumin and Trushina, 2008),
in contrast to classical optimal elements for constrained optimization problems
(these elements are instable with respect to perturbations of input data, see
Sumin, 2011, 2012).

Here, as in Gavrilov and Sumin (2011a, b, ¢), first of all, we study issues
related to the theory of linear hyperbolic divergent equations with a Radon mea-
sure in the right-hand side part. Such equations appear (in the form of adjoint
equations of a maximum principle) in the proof of the Pontryagin maximum
principle (or the generalizations of it) for optimal control problems with point-
wise state constraints. We study the following questions: existence, uniqueness
and stability of solutions to such equations with boundary condition of the
third kind; special integral representations of solutions to such equations; and
the stability of solutions of linear hyperbolic divergent equations with respect
to initial conditions on a hyperplane ¢ = 7 (but not top or bottom of the cylin-
der Qr = Q x (0,7T)), and with respect to its position ¢ = 7. As mentioned
above, we consider an essentially narrower class of solutions than in Gavrilov
and Sumin (2011c). Namely, we do not consider solutions from just a Sobolev
space, but we consider solutions from class €(Qr). Hence, we investigate in
the sense of the class the stability of solutions with respect to the position of
a section of cylinder Q. Let us note that we do not know any analogous re-
sults concerning third boundary—value problems for linear hyperbolic divergent
equations involving the Radon measures in the right—hand side part.

The problem of calculating first variations of functionals has received much
attention in literature. In the present paper, like in Gavrilov and Sumin (2011a),
to solve this problem efficiently under natural conditions on the input data of
the optimization problem with PSC, we use the so-called two-parameter (many-
point) needle variation of controls, Sumin (1983, 1991, 2009, 2000b). Such

1First of all this refers to optimization problems for partial differential equations.
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a modification for optimization problems related to hyperbolic systems with
generalized solutions in Sobolev spaces is justified for the following reasons.

Firstly, it is motivated by the ”instability” of the classical Lebesgue points
(see, e.g., Stane, 1970) of functions in the topology of the Sobolev classes they
belong to.

This ”instability” means the following. Let S*(Z) = {x € R" : |x — Z| < &},
and let n(z), x € D C R™, be a function that is summable over a domain D. If
Z € D is a Lebesgue point of 7, then, as is well known,
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im —————
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And if |ne — N]jco,p — 0, € — 0, where 7., £ > 0, is a family of functions that
are summable over D, then the limit relation
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holds. But the relation (1) may not hold if the convergence 1. — 1 as e — 0
is not uniform, and, for example, is a convergence in some Sobolev space and if
7Ne, 1 belong the space. Namely, let n(z) = 0 and T € R™ be an arbitrary point.
Obviously, this Z is a Lebesgue point of 1. Let us put
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The last limit equality means that for the point  and for the selected family
7:(; ) we have n.(-; ) — n, € = 0, in the norm of Wpl, but the limit relation
(1) is not true.

Secondly, the classical needle variation approach may fail for divergent hy-
perbolic equations due to the fact that the regularity properties of solutions are
much weaker than in the case of elliptic and parabolic equations. For details,
see Sumin (2009).

The analysis of sequential optimization problems with PSC is based on a
method of Sumin (1986) (as in Gavrilov and Sumin, 2011a, b, ¢) and can be
divided into three main stages.
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1. Approximating the original problem with PSC by problems each of which
is "equivalent” to a problem with finitely many function constraints. The orig-
inal problem with PSC is treated as a problem with infinitely many inequality-
type functional constraints. This approximation permits one to use the ad-
vantages of nonsmooth finite-dimensional analysis over its infinite-dimensional
counterpart. In particular, one essential advantage from the viewpoint of ob-
taining results on sensitivity in the present paper is that if the subdifferential
(in the sense of Clarke, 1983, or Mordukhovich, 2006a) of a lower semicontin-
uous function of n variables is bounded at some point, then the function has
the Lipschitz property in a neighborhood of that point (see Proposition 2.9.7 of
Clarke, 1983, Mordukhovich, 2006a, Corollary 8.5 of Mordukhovich and Shao,
1996)2.

2. Obtaining an ”approximate” maximum principle in each approximating
optimization problem on the basis of a two-parameter needle variation, Sumin
(2009), in an ”ordinary” way, i.e. in analogy to the method applied in optimal
control problems with finitely many inequality-type functional constraints. This
approximate maximum principle is stated in terms of the adjoint functions cor-
responding to each constraint and satisfying the usual adjoint linear hyperbolic
equations in divergence form.

3. Passing to the limit in the family of approximating maximum principles
as the number of constraints tends to infinity and deriving the resulting maxi-
mum principle in the original problem with PSC. Here, the families of adjoint
equations corresponding to each inequality-type constraint in the approximat-
ing problem are glued together to form a single resulting adjoint equation cor-
responding to the original state constraint and containing the corresponding
Radon measure in the right-hand side.

2. Problem statement

We begin with some notation. Suppose U C R™ is a compact set, V C
R is a segment, T > 0 is a constant, & C R™ (n > 1) is a bounded do-
main having a sectionally smooth boundary S, Sy = S x (0,T), Qr = Q x
0,7), D = {r = (u,v,w) : # € Dy x Dy x D3}, D1 = {u € L7(Qr)
u(z,t) € U for a.e. (x,t) € Qr}, D2 = {v € Loo(Q):v(z) € V for a.e. z € O},
D3 ={w e Wg’f(ST) :w € W}, where W is a convex closed bounded subset
of Wy (St).

Here and in what follows the following notation is used: ||¢||p,o is a norm
in the space L,(Q2) of functions ¢: @ — R summable to p-th power (essen-
tially bounded for p = o0); || - Hglgz is a norm in the space W} (Q); | - g?)
is the standard norm in the space 1C(X ) of continuous functions ¢: X — R
on a compact set X; M(X) is the set of all Radon measures on a compact

2This is not necessarily true in the infinite-dimensional case. But for the reasonably wide
class of spaces (so-called Asplund spaces) this is true (see Theorem 3.52 in Mordukhovich,
2006a, Lemma 8.5 in Mordukhovich and Shao, 1996).
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set X, |||l is the total variation of a measure p € M(X); L21(Qr) is a
Banach space of all Lebesgue measurable functions ¢: Q7 — R such that

T
the norm |[¢ll21,0- = [([ |¢(x,t)2dx)'/2dt is finite; Lo1(St) is a Banach
00

space of all Lebesgue measurable functions ¢: Sp — R such that the norm
T

21.8, = ©(s,t)|2ds)/2dt is finite. By W (Sr) we denote the set of
#ll2,1,87 2,1
05

all functions ¢ € Lo 1(St) such that ¢, € Lo 1(St). The norm in the space
Wyt (St) is defined by ol|$ih, = l¢l21.s, + loell21.s.- By C7([0,7],Y),
where Y is a infinite-dimensional Banach space, we denote the space of r
times strongly continuously differentiable functions ¢ : [0,7] — Y for » > 0,
and the space of strongly continuous functions ¢ : [0,7] = Y for r = 0. A
norm in the space C([0,T],Y) is defined by |2\ = 3 e |z (8)]]y. Let
i=0t€l[0,
us put C([0,7],Y) = C°([0,T],Y). By Cs([0,T],Y), where Y is a infinite—
dimensional Banach space, we denote the space of weak continuous functions
¢ :[0,T] =Y, ie. }gn(gp(t),y*> = (p(7),y*) for all 7 € [0,T], y* € Y*. The
norm in the space C,([0,T],Y) is defined by [|¢|lc,o,r,y) = sup |[[o(t)]ly.
te(0, T
Finally, by ¢1(Q7) denote the space of functions z : Qr — R such that
z € Cs([0,T],W3(Q)), 2t € Loo([0,T], L2(2)). A norm in the space €3(Qr)

is defined by Hz||@§(QT) = sup ||z(,1€)|\é15)2 + vraisup ||z:(-, t)|
tel0, T t€[0, T

2,Q-
Consider the following parametric optimization problem:
Io(m) = inf, me D, Ii(r) € M+¢q, q€ C(X) is a parameter, (F,)

where M is the set of all continuous nonpositive functions on the compact set
X C [0, T], the functional Iy: D — R and the operator I;: D — C(X) are
defined by

Q

Iy(m) = /G(x,z[w](x,T),v(x))dw, Li(m)(r) = /(I)(LL',T,Z[W](ZE,T),U(l’))di[:,
Q

T €0, 1],
z[r] € €(Qr) is a unique generalized solution (see Gavrilov, 2012) to the
initial-boundary value problem

Zit — (aij2z; + aiz) +a(z,t, z,u) + bize; =0, (x,t) € Qr, (2)

0
da;
0z
N +o(s,t)z =w(s,t), (s,t) € Sr;
corresponding to a triple m = (u, v, w) € D. Here 6‘9—;/ = (@ij20,4a;2) cos a;(z, 1),
and «;(z,t) is an angle between the outward normals to Sp and Oz;—axis.
Assume that

Zli=0 = (), zt|i=0 = v(x), €
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a)

2)

h)

the functions asj;, asj¢, @i, @4t by, bit, 3, j = 1, n, are Lebesgue measurable
on Qr;

the functions ¢ and oy are Lebesgue measurable on Sp;

the function a: Q7 x R x U — R, together with V.a, is measurable in
the Lebesgue sense with respect to (z,t, z,u) and continuous with respect
to (z,u) for a.e. (z,t) € Qr;

the function G: Q x R x V' — R, together with V.G, V, G, is measurable
in the Lebesgue sense with respect to (, z,v) and continuous with respect
to (z,v) for a.e. x €

the function ®: Q x [0,T] x R x R — R, together with gradients V,®,
V,®, is measurable in the Lebesgue sense with respect to (z,t,z,v) €
Q% [0, T] x RxV and continuous with respect to (¢,z,v) € [0, T| x RxV
for a.e. x € Q;

the functions a: Qr x RxU — Rand V,a: Q7 x RxU — R are Lebesgue
measurable with respect to (x,t,2z,u) € Qr x R x U and continuous with
respect to (z,u) € R x U for a.e. (x,t) € Qr; there exists a function
Ky € L1[0,T] such that

|V.a(x,t, z,u)| < Ko(t) V(z,t,2,u) € Qr X R x U,
moreover, there exists Ky € Ly 1(Qr) such that

la(x,t,0,u)| < Ki(x,t) Yu e U for ae. (z,t) € Qr;
the following conditions and estimates are fulfilled:

aij = aji, ¢ € Wy (), 11l€]* < aij(2, )& < val¢]?
V(l‘,t) S QT, ¢ e R" (Vl, vy > O);
laijlloo,@r + l@ijtllco,@r + l@illoc,@r + llaitlloo,@r+

+||biHOO7QT + ||bit||00,QT + HUHOQST + ||O-tHOO7ST <wvs, 4, ]

|
=

the following condition is fulfilled:

G, 2 0)| + VoG, 2,0)] < Kal1 + [#[),

IV.G(z,z,v)| < Ka[l 4 |2|7?] V(z,2,v) € QX RxV;

|P(x, T, 2,0)| + |V P(x, T, 2,0)| < Ka[l + |2|7],

V. ®(z,7,2,v)| < K[l + |2|?] V(x,7,2,0) € Ax [0,T] x RxV;
IV.G(x,21,v1) — V.G(x, 20, v2)| < Kalz1 — 22| + K3(|v1 — v2]),
VoG, 21,v1) — Vo,G(x, 22,v2)| < Ka|z1 — 22| + Ks(Jv1 — v2])
V(z,zi,v) €EQXRXV, i=1,2;

V. ®(z, 7,2/, v") = V. ®(z,7,2",0")| < Kalz" — 2" + K3(]v" — ")),

Vo ®(z, 7,2, 0") = Vo ®(z, 7, 2", 0")| < Kalz" = 2"|" + Ks(|v" — ")
V(x, 7,20, (z,7,2",0") € Qx[0,T] x RxV;
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where 1, 2 € [1,400),if n =2; 91 € [1, %), Yo € {1,%), if n > 2;
and K3: [0,measV] — [0,400) is a nonnegative nondecreasing function,
such that £limo K3(&) = K3(0) = 0;

—+

i) the following estimates are fulfilled:

|‘I>(:17,t1,z,v) - (I)(.I,tQ,Z,U)| + |szb(x,t1,z,v) - VZ(I)(I,tQ,Z,’U)H-
+|VU(I)($,t1,Z,U) - vab(x,tQ,z,vﬂ < K4(|t1 - t2|)
V(z,ti,2,0) €EQAX[0,T]x RxV, i=1,2;

where a function Ky : [0,T] — [0, +00) is such that 11120 Ky4(1) = K4(0) =
T—
0;
j) there exists a function K5 € L1]0,T] such that

IV.a(z,t,z1,u) — Vya(z,t, z0,u)| < K5(t)|z1 — 22|72
V(z,t, zi,u) €EQr x RxU, i=1,2.

By definition, put Dy = {m € D : I;(7)(1) —q(7) <e,7 € X}, 20, B(q) =
Biolq) = Eli%oﬁg(q), where B:(q) = {ﬂiengs Io(m), it Dy # 0;+o0, if D =

0}, > 0. The function 3: C'(X) — RU{+oo} is called the value function of the
problem (P;). It is obvious that 8(q) < fo(q) V¢ € C(X), where 8y: C(X) = R
is a classic value function. Suppose that 8(q) < +o0o. According to Warga
(1972), a minimizing approximate solution (m.a.s.) in the problem (P,) is a

sequence of triples 7' € D, i = 1,2, ..., such that

I(r') < Blg)+ 6, 7' €Dy, i=1,2,..., (3)
where 6%, €, i = 1,2,..., 6, ® — 0, i — 00, are sequences of nonnegative
numbers.

3. Preliminary results
3.1. Main equation

3.1.1. Uniqueness and existence of a solution to a divergent hyper-
bolic equation

We need results concerning the third initial-boundary value problem for a semi-
linear hyperbolic partial differential equation.
Consider the following third initial-boundary value problem:

0
2t — %(aijzxj +a;iz) +a(z,t,z) + bize, =0, (z,t) € Qr, (4)

0
Zlt=o = (), ztlt=0 = Y(x), z € % +o(s,t)z = f(s,t), (s,t) € St;
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where coefficients a;;, a;, b;, ¢, ¥, o, w are such that

a; = azi, 9 € WH(Q), ¥ € La(Q), f €Wyt (Sr); (5)
vl < ai(e, )86 < ¢V (x,t) € Qr, £ € R™ (v1, va >0);
laijlloo,r + laijtlloo,or + llailloc,@r + llaitllco,r+

Hbilloo,@r + bitlloc,@z + llolloo,50 + lotlloc,50 < w3, 4,5 =1, 05

and the function a: Q7 x R — R is measurable in the Lebesgue sense with
respect to (z,t, z), and there exist functions Ko € L1[0,7] and K1 € L2 1(Q7)
such that

la(z, t,21) — a(x, t, 20)| < Ko(t)|z1 — 22| V(,t,2;) € Qr x R, i=1,2;
(6)
la(z,t,0)] < Ki(z,t) V(2,t) € Qr.
DEFINITION 1 (Gavrilov, 2012) A function z € €3(Qr) is said to be a solution

to the initial-boundary value problem (4), if z satisfies the following integral
identity:

/[—zmt + AijZe Mo, + 02N, + a(x,t, 2)n + bize,n]dadt + /azndsdt =
Qr St

(7)
= /fndsdt—i—/w(;v)n(x,O)d:E Ve €Qr); z(z,0)=¢(x), zecQ.
St Q

Here é%(QT) = {n € ¢3(Qr) : n(-,T) = 0}.
THEOREM 1 (Gavrilov, 2012) The problem (4) has a unique solution z € €3(Qr),

and there exists a constant B > 0 such that

1 1,0
Izl eyor) < BlIoS, + 19llz0 + £S5, + lat, -, 0) 21,02 8)

The constant B depends on the dimension n, numbers T, vy, vo, v3 > 0, a
function Ko € L1[0,T], and a domain 2.

Proof. The proof consists of three steps.
Step 1. Let us prove that a solution is unique. Indeed, let z1, 2o € €(Qr),
and let w = 21 — 29. Then w € E}(Qr) and w satisfies the identity

/[_wtnt + aijwwjnwi + AWz + [a(;v, t7 z2 + ’LU) - a(x, tu 22)]77+ (9)
Qr
+bjw,,n|dxdt —|—/Jw77dsdt =0 Vneei(Qr); wx0) =0, ze.

St
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Let us introduce functions * : Qr — R, 3; : Qr — R, i = 1,n (here a € [0, T
is a parameter), by relations

[e3

t
7@, 1) = —xj0.01 (1) / w(z,€)dE, Bl t) = — / w, (@, €)dE, i =Tom,
0

t

where x g is a characteristic function of the set E.

By substituting n = n® into (9), integrating by parts, and using conditions
(5)-(6) (for details see Gavrilov, 2012), we obtain that for any € > 0

/ I (@, @) + (1 = 712) |V (2, 0)|2)dz <
Q

< / dt / e Van® 2 + 736, ) 1° 2 + I Pl de,

0 Q

where 1, 72 > are some constants, v3(t,e) > 0, t € [0,7], is some function.
Upon setting ¢ = % in the last inequality, we get

1%
[l @ + 2V (0,0)Plds

Q

[0}

< / dt / b Ve + @) + [Pl a € [0,T),
0 Q

where y4(t) = y3(t, 52-), t € [0,T7]. It follows from this inequality that

/[w?(w o)+ ﬂiﬁ%,a)]dx < O/th/[wiwxx 0) = Bula. )+

oo ot
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0

n

~ya(t)dt + 74(5)] w? (x,€)dr < 2y / Z B2 (x, a)da+

q =1

+ [de [ |7 [t ani@ 4 20| [ w2000 + 3 52006
0o Q =1
Hence,
/[wz(x,a) + (% - 272a) iﬁf(m,a)]dw < /dt/%(t)[w2 + iﬁf]dw,
Q i=1 0 Q =1

(10)

T
where v5(t) = T({ Y4(8)d€ 4 4(t) + 272.

Let w, = m#, m = 0,\, where § = 81%, A= [%] Let us put J,, =
(Wi, Wm+1] N[0, T], m =0, — 1.

Suppose that a € Jy in the inequality (10). Then % — 2y, > 4+, whence

/ [w? (2, 0) + 3 B2(, 0)]da < / dt / o) (@) + 3 B, D]da,
Q 1=1 0 Q =1

where v4(t) = 75(t)/ min{1, - }. By applying the Gronwall lemma, we get that

w(z,t) =0, Bi(z,t) =0, (x,t) €QxJy, i=1,n.

Arguing in a similar fashion, we obtain in the finite number of steps that

w(z,t) =0, Bi(z,t) =0, (2,t) €QXJp, i=1,n, m=0,A—1.

Thus, a difference of any two solutions of the initial-boundary value problem
(4) is equal to zero almost everywhere in Q. Hence, the problem (4) can have
no more than one solution.

Step 2. Let us prove the existence of the solution. Let a sequence g €
W3i(Q), k = 1,2,..., be orthonormal in Ly(f2), orthogonal in W3(2) and be
such that for any functions @ € W1(Q), ¥ € Lo(9)

. — _n(1 . - -
lim (g — gy =0, lim [N —Pllaq =0,
m— 00 m— 00
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where a collection of functions kY € WZ[0,T], m = 1, N, is a solution to the
following Cauchy problem:

N
Y+ Pum (DR, + Qi (DR + < (817 (8), - AN (1)) = 0, (11)

m=1

WY (0) = w1, AY(0) =4y, 1=T,N,

where

Q m’'=1

N
pim (t) = /c(a:,t)glgmdx, tfv(t, hi,...,hn) = /a(:z:,t, Z hm/gm/>gldx+
Q

N
+ [lo5:) 3 B = s, D),
S m’=1
Qim (1) = /[aij(fl?, ) Gma; Giz, + i, 1) gmGiz; + 0i(%, ) gma, gildz,
Q
Obviously, such collection exists and will be unique.

By multiplying I-th equation (11) by th (t), 1 =1, N, adding all the obtained
equations, and integrating the result over ¢ € [0, 7], we conclude that

1
3 /[|z,fv(x,7)|2 + a;j(z, T)Zi\j (z, T)ZJZ(JJ,T)]dx—
Q

1
5 [ 16V + i, 002 o
Q



195

Sequential optimization for semilinear divergent hyperbolic equation

-
1
—/ dt/[gaiﬁzi\gzi\i + (a; — bz)zivzi\i + aitzNzi\Z —c|lzN)? = [a(z, t, 2N)—
0 Q

—a(x,t,O)]sz} dx + [/ aiz"N 2N dr + = /0’|ZN|2dS /szds}

Q S

T 1 o
—l—/dt/a(x,t,())zivd:z:— g/dt/Ut|zN|2ds—|—/dt/ftszs:0.
0 S

Q 0 S 0

t=1

+
t=0

Thus,

N =

/[|th(x,T)|2 + 11|V 2N (2, 7)||de <
Q

+/dt/|a(x,t,0)||ng|daj—/aizNzﬁd:E
0 Q Q

—l—(ai—bi)zfv 4+ aztzNz — |22+ Ko(t)|2N]|2N |} dz +/dt | fel|2N |ds+

0 s
N 1 N2
—l—[/fz ds—§/o|z |ds}
5 S

N =

/ [N + el Vo™ Pl
Q

T

t=
1
+/dt/[—aijtzi\§_zﬁ+
t=0 2

0 Q

[e3%

t=r1 1 <
+§/dt/|at||zN|2ds.
=0 0 S

By estimating the left—hand side part of this inequality we obtain that, for any
e>0

1

3 12 @DP + 01 = pelVas (@ llds < pae)| [TV 4196724

2
Q Q

0,1
" Pldw +{laC Olle.or + 11515, max [ / 12N @ O+ (. 6) P+
Q

+|VEZN(x,t)|2]dx} ]+/dt/p3(t,5)[|zN|2+|th|2+|szN|2]d:E
0 Q

where p; and pa(e) are some positive constants, and ps(t,e), t € [0,T], is a

nonnegative summable function
Adding an expression 3 f |2V (z,7)|?dz to both parts of the last inequality

and putting € = 72-, yields that for any 7 € [0, T

v (1) < aly™ O+l Oz 0r +I1F553,) max
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where py = 4pa(55)/ min{2, 11}, ps(t) = 4ps(t, 5-)/ min{2, 11},

yN(t) = /[IZN(?E,lt)I2 + 12 (@, ) + Vo™ (2, 1) ] da
Q

By applying the Gronwall lemma to (12), we obtain

tlgf&);} yN(t) < psly/yN (0) + lla(-, -, 0)]

T
where pg = paexp | [ ps(t)dt
0

2,1,Qr T ||f||2 1 ST] (13)

It follows from (13) that

1V leyn) < 206ll™ 15 + 10N 2.0 + lal, - 0)llz,.r + [ £1558,)

(14)
It is easy to see, that
. N (1) _ . N _ _
Jim [l — gl =0, lim @Y ~ vllaq=0. (15)
Hence,
A}g“@[”@mb ot ||1/’N||2 o] = H‘PHz Q (16)
It follows from (16) that there exists a constant p7 > 0 such that
||zN||@§(QT) <pr VN=1,2,.... (17)
It is not difficult to see that there exist a subsequence 2™+, k =1,2,..., of
a sequence zV, N =1,2,..., and a function z € €}(Qr) such that
li t)—z(-,t =0 18
kggo e (|20, 8) = 2(, Dllz0 =0, (18)
* — 2z, k — oo, weakly in W3 (Qr),
2N 2, xweakly in Loo([0,T], W(Q)), k — oo; (19)
lim max ||2V(-,t) — 2(-,t)||2.5 = 0. (20)

k—o0 t€[0,T]

Similarly to the argumentation provided for linear equations in Chapter 3,
section 8.3 of Lions and Magenes (1968), we obtain that z is a solution to the
problem (4).

Step 3. Let us obtain an a priori estimate. Indeed, in view of (16), for any
e > 0 there exists a number mg(g) > 1 such that for all m > mq(e)

o™ 150 + 18V 2.0 < lellsh + []l20 +-. (21)
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Further, it follows from (14) that

1 0,1
12 lesiar < 206lle™ 1S + 1™ 2.0 + la(-, -, 0)ll2,1.0x + 11T S, )-

Limiting in this inequality with the numbers m > mq(g), in view of (21) we will
have

o10r + 1IN, + el

1
12 lescar < 206lllellsy + [¥]l2.0 + lla(-, -, 0)]
V'm = mg(e).

It follows from relations (18), (19) that

o1.0r + 1IN, + el

1
Izl esor) < 206ll2lS s + 1ll20 + lal- -, 0)]

Passing then with € to zero, we get estimate (8) with B=2pg. The theorem is
proved. O

3.1.2. Properties of solutions to the main equation

First of all, we need results concerning the main initial-boundary value problem
(2). In order to formulate these results, let us introduce some notation. For any
triples ¢ = (u?,v’,w’) € D, i = 1,2, by definition, put R(u',u?) = {(z,t) €
Qr : ul(z,t) #u?(z, 1)}, Re(ut,u?) = {r € Q: (2,t) € R(u,u?)}, d(rt,7?) =
[0 — v?|| 00 + meas R(ul, u?) + [Jw! — w2||é?ii)gT. Equip the set D with the
metric d(-,-). Then D is a complete metric space (see, e.g., Ekeland, 1974).

The following result follows from the assumptions on input data of prob-
lem (P,) and the results of Gavrilov (2012).

LEMMA 1 For any triple m = (u,v,w) € D there exists a unique solution z[r] €
¢1(Qr) to the initial-boundary value problem (2), and there exists a constant co >
0 such that

2[mller(@ry S co Vm €D. (22)

This constant is independent of the triple m € D. Moreover, for any two triples
7l = (uf, v, w') € D, i = 1,2, the following inequality is fulfilled

0,1
2] = 2l lleyar < 1[I0 = 0Pl + 0! — w? |$41%, + (23)
T T
+/Ko(t)\/meath(ul,u2)dt—|—/||K1(-,t)||2773t(u17u2)dt ,
0 0

where ¢; > 0 is a constant independent of the triples w', 7% € D.

The following result follows from Lemma 1 and from the embedding theorem
for the space W3 (€2).
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LEMMA 2 Suppose the sequences of triples m% = (u»* vF whk) € D, k =1, 2,
1=1,2,..., are such that

lim d(x"', 7%%) = 0;
11— 00
then
lim Il2[7*) = 2[7"? ]l ey (@r) = 0,

I L) — 2[182](- ¢
o g 110 =0

2,5 = 0.

Finally, from Lemmas 1-2 the following result is concluded.

LEMMA 3 The functional Iy : D — R and the operator I; : D — C(X) are
uniformly continuous and uniformly bounded on the complete metric space D.
Moreover, the set {I1 () : m € D} is a precompact set in the space C(X).

3.2. Adjoint equations

3.2.1. Equations with Radon measure in the right—hand side part:
a unique existence of solutions

Consider the following initial-boundary value problem:

0
Nt — %(Gijnmj +bin) + aine, +an = f(x,t) + g(z, t)u(dt), (z,t) € Qr,
(24)

o) = plo). m(aT) = (o), v |7 o

=w(s,t),
St

where 35 = (ajzs, + biz)cosai(z,t), f € La1(Qr), g € C([0,T], L2(R)),
Y€ La(Q), p € WHQ), w € W207’11(ST), w € MI0,T], and coefficients a;;, a;, bi,
a, 0,14, j = 1,n, are such that

aij = aji, nl€]* < ay(z, )€ <l (25)
V(xz,t) € Qr, €€ R™ (11, va > 0); (26)
ll@ijlloo,@r +ll@illoo,@r +billoo,@r + |alloo,1,07 + | @ijtl s, + | @it 0o, +
Hbitlloo.@r + o llco.57 + ll0tllco,50 < w3 4y j =T,

Let us give the following

DEFINITION 2 (Gavrilov, 2012) A function n € €3(Qr) is said to be a solution
to the initial-boundary value problem (24), if the following integral identity is
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Fulfilled:

/[—ntzt + @i, 2z, + biNzZe, + aing, 2 + anz] drdt + /UﬁZdef'i‘
St

Qr

+ | Y(@)z(x, T)dx + | fzdxdt+ g(x,t)z(z, t)dz | p(dt)
! Q/T [0,/T] Q/

Vze Gé(QT)v Z(,O) =0; W(IaT) = <P(x)7 z € Q.

The following result holds.

LEMMA 4 (Gavrilov, 2012) Under the above-mentioned conditions, there exist
a unique solution n € EX(Qr) to the initial-boundary value problem (24), and
a constant ¢o > 0 such that

1 0,1
sitr + Il e + max llgCO)lz.allul+ s, )

nlley@r) < colllel

The constant ¢y > 0 depends only on T, v1, V9, vs > 0, on the domain ) and
on the dimension n.

Proof. We shall give here just the scheme of the proof. Firstly, we approximate
(in the *—weak sense) the Radon measure p by a sequence of Radon measures
pk, k= 1,2,... Each of the approximating measures is absolutely continuous
with respect to the Lebesgue measure. Then, for each £k = 1,2,..., we write
out the initial-boundary value problem (24), where y is replaced by p*. Using
the result of Theorem 1 and taking then the limit for & — oo, we obtain the
required results. For details, see Gavrilov (2012).

3.2.2. Equations with Radon measure in the right—hand side part:
integral representation of the solution

In this section, we obtain a special integral representation of the solution to a
homogeneous third initial-boundary value problem for a linear divergent hyper-
bolic partial differential equation with Radon measure in the right—hand side
part. To formulate the results of this section, let us introduce the following
notation.

Suppose t; < tg, t1, t2 € [0, T]. By definition, put Q, +,y = Q x (t1,t2),
Q[tl,tz]ig X [tl,tg], S(thtz) =85 x (tl,tQ). Suppose functions A5, Qg, bi,
i, 7 =1, n, a, o satisfy (25). Suppose g € C([0, T, L2(2)), n € M[0, T]. By
definition, put x(¢,7) = {1,0<¢t <7 <T; 0,0 <7 <t <T}. Consider the
following initial-boundary value problem:

0
fie — %(aijij + bif) + aifz, + of = g(z, t)u(dt), (x,t) € Qr, (27)

i
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88—./\; +o(s,t)f=0, (s,t) € Sr.
By fla, g, ] denote the solution of this problem.

Let us put pla, g](z,t,7) = fla, g,0,](z,t), where é, is a Radon d—measure,
concentrated at the point ¢t = 7.

Let us define a function r[a, ¢](z,t,7), (z,t) € Qr, 7 € [0, T], for (z,t) €
Q[o, ) as a solution to the initial-boundary value problem

fla,T) =fe(x,T) =0, x €Q,

0
Lt — 8_(aijxmj + bz;) + Qily,; +ar = 07 (:I;at) S Q[O,T]u (28)

Xq
Ox
x't:‘r = 07 xt|t:7' = _g(‘ruT)u HARS Qu 8—./\/'/ + O—(Sat); = 07 (S7t) S S(O,T)u

and as a solution to the problem

0
Tt — 8—((Iij$mj +bix) + @iy, +ar =0, (z,t) € Qr,71, (29)

Xq

0
x|t:‘r = Oa xt|t:7' = _g(IaT)a TE Qa a—j\x// + U(Svt)x = Oa (Svt) € S(T,T)7

for (z,t) € Q7,1
The function r[a, g] can be interpreted as a solution to the initial-boundary
value problem

0
Tt — 8—((Iij$mj +bix) + @ik, +ar =0, (z,t) € Qr, (30)

Zq

19)
x|t:‘r = Oa xt|t:7' = _g(IaT)a YIS Qa a—j\x// + U(Svt)x = Oa (Svt) € ST7

where initial conditions are given on a section of the cylinder Qr by a hyperplane
t=rT.

In connection with the selected method of investigation of the considered
optimal control problem, the question arises about an integral representation
of the solution fla, g, ] to the initial-boundary value problem (27). Let us
remind here the scheme of this method. Firstly, we approximate the source
problem (P,) with pointwise state constraints by problems with finite number
of functional constraints. Secondly, by applying the “standard” methods, we
obtain “approximating” maximum principle in each “approximating” problem.
Thirdly, we go to the limit in the family of approximating maximum principles
as the number of functional inequality constraints tends to infinity. To this aim,
we must “glue” the family of adjoint equations (each of the adjoint equations
corresponds to some functional inequality constraint) into one adjoint equation.
The “glued” adjoint equation corresponds to the source state constraint, and
involves a Radon measure in the right-hand side part. To provide this “gluing”,
we prove a result on the representation of a solution to the problem (27) in the
form of an integral of Green pla, g] function by measure p with respect to 7.
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To prove this representation result, we need to prove that the solution r[a, g] of
the problem (30) depends continuously on the position of the initial conditions
hyperplane. Additionally, we need the connection of the Green function pla, g|
of problem (27) with r[a, g].

THEOREM 2 The inclusion ta,g] € C([0, T], €3(Qr)) holds, i.c., for any T €
[0, T there ezists a trace t[a, g](-,-,T) € €X(Qr). This trace depends continu-
ously on 7 € [0, T| in the norm of @2( 1). In addition,

pla, g)(z,t, 7) = t[a, g](x, t, ") x (¢, 7), (z,t) € Qr, T €0, T]; (31)

fla, g, p]( / pla, g](z, t, T)p(dr), for a.e. (x,t) € Qr, (32)

and the following a priori estimate holds:

. <é )20 33
Tg&g]l\x[a,g](, e < ¢ max g(, D)2, (33)

Here the constant ¢ > 0 depends only on numbers T, v1, vo, vs > 0, on the
domain Q, and on the dimension n.

To prove this theorem, we need two lemmas. First of them is the consequence
of Theorem 6.1 from Chapter 1 of Ladyzhenskaya (1973) and Theorem 2.2 in
page 157 of Osipov, Vasil’ev, and Potapov (1999).

LEMMA 5 Suppose Q2 C R™ is a bounded domain with the sectionally smooth
boundary; then there exists an orthonormal (in the space L2(Q))) sequence hy €
W), k =1,2,..., such that for any ¢ € W(Q), ¥ € La(Q), the following
equalities are fulfilled:

. . _ . N _ _

Jim [l — ol =0, Jim [ a0 =0.
N N

Here oN(z) = 3 prhi(x), ¥V () = X dihi(2), op = [phyde, oy =
k=1 k=1 Q

[hyde, k, N =1,2,....

Q

LEMMA 6 Suppose hy € WH(Q), k = 1,2,..., to be an orthonormal (in the

space Lo(Q))) sequence from the previous lemma; then
i 90 — gole(Q =0, lim g7’ —gll(JV’l(Q) =0,

if go € C"([0, T, La(2)), g1 € C"([0, T], W4 (2)) (r > 0 is a fived integer),
where

N N
t) = Zgok(t)hk(fr), g (z,t) = Zglk(t)hk(x)
k=1 k=1

gox(t) = /go(:zr,t)hk(:zr)d:r, g1k(t) = /gl(x,t)hk(x)dx, k,N>1, te]o,T].
Q Q
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Moreover, the set C*([0,T), W3(Q)) is dense in the space C([0,T], L2()).

Proof. The proof of the lemma’s first assertion is analogous to the proof of
Lemma 4.1 from Chapter IV, §4 of Osipov, Vasil’ev, and Potapov (1999). By
this reason, the proof of the first assertion is omitted. The second assertion
follows immediately from the first assertion and the classic Weierstrass theorem
about uniform approximation of continuous functions by algebraic polynoms.
Thus, Lemma 6 is proved. O

The proof of Theorem 2. The proof is done in three steps.

Step 1. Let us show that the equality (31) holds. First of all, according
to results of Gavrilov (2012), the function g[a, g] is uniquely determined in the
cylinder Qr, for any 7 € [0, T]. Besides, in view of Definition 2, the following
identities hold

/[_pt[au g]((E, ta T)Zt + aijpwj [a’7 g] (LL', tu T)Zwi + bip[av g]((E, t7 T)Z"El—"_ (34‘)
Qr
aibe, lg)(z, t,7)z + aplg)(z, £, 7)2]dadt + / opla, o] (. t, 7)=dsdt —
St
/gu,r)z(x,r)da:
Q
vz €Qr), 2(0) = 0 plagl@.T,7) =0, z € Q, 7€ [0,T),

In these identities, let us consider three cases.

Case A. Suppose that 7 = 0; then the function pla, g](x,t,0), (z,t) € Qr, is
the solution to the homogeneous initial-boundary value problem

0
%(aijpmj +0ip) + aipe, +ap =0, (z,t) € Qr;

p(x,T)=pi(2,T) =0, z €9,

Pe —

86—./3./ +o(s,t)p =0, (x,t) € Sr.
According to Gavrilov (2012), this problem has only trivial solution. Hence, in
the case of 7 =0, the equality (31) holds.

Case B. Suppose that 7 = T'; then the function pla, ¢](-,-,T) coincides identi-
cally with the function tla, ¢](-, -, T) whence the equality (31) holds, if 7 = T.
Case C. Suppose that 7 € (0, T). In the identities (34), let z be a linear

N
combination of the form Y ci(t)hg(z), where N is some natural number, and
k=1
functions cx, k = 1, N, are piecewise differentiable on [0, T, cx|o,,] = 0, k =
1, N. Here hy, € W4(Q), k =1,2,..., is the sequence from Lemma 5. Because
the set of restrictions of all such z is everywhere dense in the set of all functions
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belonging to Wi (Q(r, 1)) and such that z|;—, = 0, we conclude that

/ [_pt[av g] ({E, ta T)Zt + aijpmj [CL, g](I, tv T)Zmi + bip[aa g](I, tv T)ZI1+
Q1)

+aipwj [au g]((E, t, T)Z + ap[a’v g] (LL', t, T)Z] dxdt + / 0']3[(17 g](S, t, T)Zdet =0,
S(r, 1)
Vz €& (Qu ) 2(7)=0; pla,gl(z,T,7) =0, z€Q.

Therefore, if (x,t) € Q(;, 1), then the function p[a, g|(-,-,7) is the solution to
the homogeneous initial-boundary value problem

0
%(aijpmj + bzp) + aipz, +ap =0, (l‘,t) € Q(T,T)u

p(z,T) =pu(2,T) =0, z€Q,

P —

Ip
N +o(s,t)p =0, (s,t) € S(T,T)'

According to Gavrilov (2012), this problem has only trivial solution, whence
p[aag](xath) = Oa ({E,t) € Q(T,T)-

Hence, the relations (34) can be rewritten in the form

[ Eplaglotr)zn + b, fasgl(e .70z, + biple, gt )z, +
Qeo, 7
+aipe,;[9](x,t,7)z + aplg)(x, t, 7)z]dxdt + / opla, g](s,t,7)zdsdt =
S0, )
_ /g(x,T)z(x,T) dr ¥z e € Qr), 2(~0)=0 7 €0, T];
)

pla, gl(z, 7,7) =0, 2€Q, T€0,T]

In view of the last equalities, if (x,t) € Q(o, ), then the function p[a, g|(-,-,7) is
the solution to the initial-boundary value problem

0
Per — %(aijpmj +bip) + aipe, +ap =0, (z,t) € Qo,r),

=0.
S0, 7)

p(x,7) =0, pe(x,7) = —g(x,7), €Q, {% + o(s,t)p]

Thus, in the case of 7 € (0, T'), the equality (31) holds. Hence, (31) is completely
proved.
Step 2. Using the Galerkin method, let us show the inclusion

x[aa g] € C([Oa T]v Gé(QT))
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Suppose that g € C%([0,T], W5 (Q)). Let hy € W%(Q), kE=1,2,..., be the
N
sequence from Lemma 5, and let gV=3" g (7)hn (@), gim(7)=[, 9(2, ) I () dz,

m=1

m=1, N, N=1,2,..., 7 €0, T]. Then, by virtue of Lemma 5,

]\}gnoo |g - g|W1 Q) — =0. (35)

We will find an approximation ¢V |[a, g] to the function t[a, g] in the form
™Na, g)(x,t,7) Zek (t, 7)hi(x

where a collection of functions e € C*(A), A=1[0, T|?, k=1, N, is a unique
continuous solution to the integral equation

Y+ [ "y = DAY ()N (g r) dr = GV () — 8), (L) €A (36)

Here the matrix—valued function AN (t) = [okm (t)]y et ns t € [0,T], and

[91(7),- -+,

vector—valued functions e (¢,7) = [e] (¢, 7),...,eN(t, 7-)]I7 gV (1)
gn(T)]* € RN are such that
am (t) =
/[aij (z, t)hkwj Bz, + 0i(2, t)hghme, + a;i (@, ) g, b + a(z, t) b hoy | da+
O
—l—/a(s,t)hk(s)hm(s)ds, k,m=1,2..., t€l0,T].
5

By differentiating (36) with respect to ¢ twice, we obtain that (36) is equivalent
to the Cauchy problem

eg(tﬂ’) +AN(t)€N(taT) = Oa eN(taT>|t:T = Oa eiv(t57>|t:7' = _gN(T)

Then, by differentiating (36) with respect to T once, and, then, with respect to ¢
twice, we have

(N + ANt)eY =0, eNier =gV (), (eX)ili=r = =5V (7).

Applying reasoning similar to that in the proof of an energetic inequality
from Chapter IV, §3 of Ladyzhenskaya (1973), and in the proof of an a priori
estimate from Gavrilov (2012), we conclude that

”xN[avg]('v '77—1) _FN[avg]]('v '77—2)HQ§§(QT) < T\/6|7—1 - 7_2|1/2|g |W1 Q)
(37)
e, 9]¢, Mlley@r) < VOTIgN 1) Y7, 1, 72 € [0, T1.
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Let 71, 72 € [0, T] be fixed.

In analogy to the existence proof for solutions to an initial-boundary value
problem in Gavrilov (2012), we obtain that there exist a subsequence N,,, m =
1,2,..., of the sequence N = 1,2,..., and the functions g[a, g](-,-,7;), ¢ = 1, 2,
such that

me [CL g](a *y Ti) — X[av g](v ) Ti) weak in W21(QT)5 (38)
t i) T ) '7t7 A 07
tg[lgr;]Hx "la,g](,t, ) — tla, 9]t 7i) l2.0 —

||F [a‘vg]('v '7T’i) - x[avg]('v '7T’i)H21ST - O’ i = 17 2’ m — 00.

Moreover, each of functions g[a, g](-,-,7), ¢ = 1,2, is a solution to initial-
boundary value problem (28) for (z,t) € Qo,-,), and is a solution to initial-
boundary value problem (29) for (z,t) € Q|r,, ), where 7 = 7;, i = 1, 2. Using
the limit relations (35) and (38) together with the weak compactness of a closed
ball of Hilbert space, we get

Iefa, g)(-+ - 71) = tla, g1, )l es ey < TVC|m —72|1/2|9|W1 @ (39
Hx[avg]('v 'vT)Héé(QT) <VvC |g|L2(Q)' (40)

Thus, if g € C?([0,T], W} (Q)), then t[a,g] € C([0,T], €3(Qr)), and, addition-
ally, r[a, g] depends linearly on g € C?([0,T], WQ( )). Using the density of the
space C%([0,T], W4 (£2)) in the space C([0, T], L2(£2)), and linearly depending
tla, g] on g € C%([0,T], W5 (£)), we obtain that g[a,g] € C([0,T], €3(Qr)) for
all functions g € C([0,T], L2(£2)).

Step 3. Let us prove other assertions of the Lemma. From the inequal-
ity (40) and density C2([0, T], W2(Q)) in C([0, T], L2(Q)) it follows that the
estimation (33) holds. Since, by the second step of the proof, r[a, g] € C([0,T],
¢3(Qr)) for all g € C([0,T], L2(9)), the functions

/ pla, 6]z, t, Tp(dr), / pela, 9]z, t, T)p(dr),

[0,7 [0,7]
/pmlag(actT) (dr),i=1,n
(0,717

are square summable over Qr for any Radon measure p € M0, T|. Besides,
using a definition of generalized derivatives in the sense of Sobolev, we conclude
that

%/{O T]P[a,g](w,t,T)u(dT) z/ pela, gl(z, t, 7)p(dr), (41)

[0,7]

pla, g)(z, t, )u(dr) = / pola, gz, b, (),

ozi Jio,m [0,7]
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Let us show that (32) takes place. Indeed, because pla,g] = fla,g,d,], then,
writing out the corresponding integral identity, integrating this identity in 7 €
[0,7] by a measure u, and taking into account (41), we get that the function

T
((z,t) = /p[a,g](x,t,T)u(dT), (x,t) € Qr, is a solution to the problem (27).

0
Because the problem (27) has a unique solution, then the equality (32) holds.
Theorem 2 is completely proved. g
Finally, let us prove the following result.

LEMMA 7 Let us consider the initial-boundary value problem

0
%(aijzmj +a;iz) + bz, +az = f(x,t), (x,t) € Qr, (42)

2(2,0) =0, z(x,0)=v(x), ze€Q,

Ztt —

2
ON

where coefficients a;j;, a;, b, a, o satisfy the conditions (25), and f € L2 1(Q),
b € Ly(Q), w € Wy (Sr).

Suppose that function z € €3(Qr) is a solution to the problem (42), T €
[0,T]. Suppose also that a function g : Q x [0,T] — R has the trace g(-,7) €
Ly(Q) for any T € [0,T], and this trace depends continuously on 7 € [0,T] in
the norm of the space Lo(Y). Then

+oz=w(s,t), (s,t) € S,

/g(x,T)z(x,T)dx: /fp[a,g](ac,t,T)dxdt—i— (43)

Q QT

+ wp[a,g](I,O,T)dx + P[a,g](S,t,T)wdet
/ /

Proof. Because z € €1(Qr) is a unique solution to the problem (42), then the
restriction z|g, is a unique solution to the problem

Ztt — %(aijzmj + aiz) + bizmi +az = f(.’II,t), (‘Tu t) € Q7'7 (44‘)
2(x,0) =0, z:(z,0) =v(z), z€Q, g—;/ +oz=w(s,t), (s,t) €S-

In view of (44) we can write out the following identity, which holds for all

n € &5(Qr):
/[—th + Qi 22 N, + 320z, + bize,n + azn]dxdt + /ozndsdt = (45)
Qr S-

= /wndsdt+ fndzdt + /1/)(I)77($,0)d$; z(x,0) =0, z €.
Qr
Q

-
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However, in view of the lemma’s conditions, all conditions of the unique ex-
istence theorem from Gavrilov (2012) of a solution r € €3(Q7) to the adjoint
problem (28) are fulfilled, whence the following identity holds for all z € €3(Qr),
z(+,0) =0:

/[—ztgt + Qi 20,80, + 0328, + DiZe,  + azx|dxdt + /az;dsdt = (46)
Qr S,

= /g(x,T)z(x,T)dx; tx,7) =0, z €.
Q

Substituting r[a, g] for n in (45), and substituting the solution to the problem
(44) for z in (46), and taking into account the fact that the left—hand side parts
of (45) and (46) coincide, we conclude that

/g(x,T)z(x,T)dx: /f(x,t)g[a,g](x,t,T)dxdt—i—

Q Qr

+/w(x);[a,g](x,O,T)dx—l—/;[a,g](s,t,T)w(s,t)dsdt.
Q

Sr

The last equality can be rewritten in the form

/g(x,T)z(x,T)dx: /f(ac,t);[a,g](ac,t,7)x(t,7)dmdt+ (47)

Q QT

—I—/w(x);[a,g](x,O,T)X(O,T)da:—|—/;[a,g](s,t,7)x(t,7')w(s,t)dsdt.
Q St

According to equality (31) from Lemma 2, we have that t[a, g](z,t,7)x(¢,7) =
pla, g](z,t, 7). Therefore, (47) can be rewritten in the form (43). The lemma is
completely proved. O

3.2.3. Adjoint equations of the maximum principle

In this section, we formulate facts concerning the stability of solutions of the
maximum principle’s adjoint equations under perturbations of controls. These
facts will be used to prove the main results. First of all, after having inves-
tigated the special questions of the theory of linear hyperbolic equations with
Radon measures in right—hand side parts, let us define the Pontryagin maximum
principle’s adjoint functions of po[m!, 72| and pi[rt, 72], 7 = (u?,vt, w?) € D,
i=1,2, by

pO[WI ) 7T2](‘T7 t) = p[a[ﬂ—lv 7T2]7 gO[WI ) 7‘—2]](567 t, T),
pi[rt, 72 (x, t,7) = pla[rt, 7], gu[nt, 7)) (z, ¢, 7), (x,t) € Qr, T €[0,T],
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where
1
al 7)(2.t) = [ Vaaletae.t) + 985G 0) o),
0
1
go[rt, %) (x) = —/ V.G(z,22(x, T) + vAz(z,T))d,
0

1
g [t 72 (x, 7) = —/ V.0 (x, 22(z,7) + yAz(2,7), v (x) + yAv(z))dy.
0

Here z; = 2[r], i = 1,2, Az = 21 — 29, Av = v! —v2. For brevity, set go[r, 7] =
gO[ﬂ-]a gl[ﬂaﬂ-] = gl[ﬂ-]a 90[77777] = po[ﬂ], 91[77777] = pl[ﬂ-]a a[ﬂ-vﬂ] = a[ﬂ-]' Let us
remember that pla, g](z,t,7) = fla,g,d:](z,t), (x,t) € Qr, T € [0,T], where
fla, g, 6;] is a solution to the problem (27) for u = §,.

From the assumptions on input data of problem (FP;), and from Theorem 2,
it follows that the following lemma holds.

LEMMA 8 If sequences % € D, k=T1,4,i=1,2,..., are such that
Jim d(x, 7% = 0, lim d(x"?,74) =0,
11— 00 71— 00

then

11_1{20 Hpo[wi’l, 7Ti’2] - po[ﬂi’BWM]H@;(QT) =0,
hm sup ||p1[7ri)17 7Ti’2]('7 *y T) - p1[7i735 7Ti74]('5 *y T)HG%(QT) =0.
100 (0,77

3.3. A calculation of first variations

In the sequel, in the definition and calculation of first variations of functionals,
the notion of an iterative limit will play the main role. Besides, the corre-
sponding generalizations of the classic notion of Lebesgue point will also play
an important role.

DEFINITION 3 (Sumin, 1983, 1991, 2000b) Let G C R™ be an open set. A point
x € G is said to be an (I, m)-Lebesgue point of a summable function f : G — R,
1<i<m<n,if f(x) # oo and

x;+h Tm+h

%%W |f(@1, s T, Y1, - Yt 1, T 1y -, Tn) —

x;—h Tm—h

—f(x)|dy1 - .. dym—i+1 = 0.

It is easy to see that an (1, n)-Lebesgue point is a Lebesgue point in usual sense,
Stane (1970).
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LEMMA 9 (Sumin, 1983, 1991, 2000b, 2009) For any fizedl,m, 1 <1 <m < n,
almost all points of an open set G are (I,m)-Lebesgue points of a summable

function f: G — RY.

On the basis of these notions and results, we calculate the first variations of
functionals Iy(-) and I;(-)(7) V7 € [0, T]. Let 7 = (u,v,w) € D be arbitrary.
Let us construct a collection of variation parameters m = ({(z%, ), %", u>",i =
1,01, 7 =1, 79(i)},0,0), where (z%,t) € Qp, v*" > 0,1 = 1,141, r = 1, 79(i),
i1 7To(i)
SN A <L €Dy weEDs, u €U i =T, i1, r=1,70(i); U CU is a

i=1 r=1
countable set, U* is everywhere dense in U . Let us denote the set of all such

collections m by 1.
A triple m. = (ue, Ve, we) € D is called a variation of triple 7 = (u, v, w) € D,
where € = (e1,€2), €1, €2 20,0 <e1, 62 <gp < 1, if

ubr, (z,t) € Q5 ., i = 1,101, 7 =1, 70(d);
_ i1 To(4)
e 7t =
D= e, enean U U @
=1 r=1
ve(2) = v(2) + efea(0(z) —v(z)) = v(2) + efe2dv(z), = €Y

we(s,t) = w(s,t) + elea(w(s, t) — w(s, t)) =w(s,t) + etea0w(s,t), (s,t) € St;

where Qf Qghgz = 51 r1 X erzv zrl = Oﬁl(xfx - 81,963 —ei1(r = 1),

Q2o = (t'—e2 XT: Yot — gy TZ_: v%9]. Here, g9 > 0 is a small enough number

depending on *y?’jland (a:i,ti),a?: 1,41, 7 = 1, 70(i), such that sets Q% =

X Q% = ﬁl[x; —eoro(i), o8] x [t — &g roz(:zl) b 1), i = 1, ig(i), do not
a= o=

pairwise intersect.
Let us formulate the following obvious result.

LEMMA 10 There exists a constant L = 1+ measV +diam W such that for any
T = (u,v,w) €D
d(m,m.) < Letes.

Now, let us prove that the following lemma holds.

LEMMA 11 1) For any triple @ = (u,v,w) € D there exists a subset Qo[r] C
Qr such that meas Qo[r] = measQr and for all m = ({(z°, %), vo", ub", i =
L, r=1,719(i)},0,w) €M, (x%,t%) € Qo[r], i = 1, i1, there exists a variation
1 lim IO(Trsl,Ez) — 10(7'()

0lp(m;m) = lim —
e1—+0 8711 e2—+0 €2
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In addition, the following representation holds

8Ip(m;m) = /[po[ﬂ'](x,()) + V.,G(x, z[7](z, T),v)]|dvdx + /po[ﬂ'](s,t)(Swdsdt—
Q St
i1 To(2)
— Z Z Yorpo[r)(2f, t) Aga(z, 1, 2[x](zf, t9); ub", u(z’, ).

i=1 r=1

2) For any point T € [0, T] and any triple 7 = (u,v,w) € D there exists a
subset Q1[m, 7] C Qr such that meas Q1[m, 7] = meas Qr and for all collections
m = ({(z%, ), v, ub" i = 1,41, r = 1, r(i) }, 0,w) € M, (2%,t") € Q1[m, 7],
1 =1, 11, there exists a variation

0@ (m,7;m)= lim L lim L(meie,)(7) — I (W)(T)
e1—+0 8182—>+0 €92

This variation can be represented in the form
06 (m,m;m) =

/ (P[] (2,0, 7) + Vo (@, 7, 2[7] (2, 7), v)]| iz + / pilel(s. £, 7)Swdsdt

Q St
i1 ro(%)

- Z Z Y ] (2t T Aga(xt £ 2[r) (2, 1) ubT, u(at 1)),
i=1 r=1

Proof. Let us prove only the second assertion of the lemma, because the
calculation of the iterative limit §Ip(7; m) is completely analogous.

Let a triple 7 = (u,v,w) € D be fixed. By linearizing the equation (2), and
setting z. = z[n.], 2 = 2], Acz = zc — 2z, Acv = v — v, Acw = w, — w, we
obtain that

i(aijAszzj +a;Acz) + biAczy, +a[me, T Az = —Aya(x, t, 25U, u);

ox;
O(Ac2)
ON

As we linearize the increment A Iy (7) = Ii(we)(7) — I1(7)(7) of the func-
tional I1(-)(7), we obtain

Asztt -

Aczli—o =0, Aczi|lt—o = Av,x € O +0Acz = Aw, (s,t) € Sr.

1

AL (T) :/ /VU@(:C,T,z(x,T) +yAcz(z, 1), v(x) + yAv(x))dy | Acv(z)dz—
a Lo

- /Ql[ﬂs, 7 (z, 7)Acz(z, T)dx.

Q
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By applying Lemma 7 to the last equality, we obtain
Agll (T) =

1

= {/lpl[wg, 7)(z,0,7) + /vab(x,ﬂ z2(x, ) + yAcz(z,7),v + yAav)dy}Aavdx

Q 0

+/pl[wa,w](s,t,T)Agwdsdt}—i—{—/Aapl(x,t,T)Aua(x,t,z;ua,u)dxdt}—i—
ST QT

—I—{—/pl[ﬁ](x,t,T)Aua(x, 2 Uey U )dxdt}
Qr

= ATV () +{ATP ()} + {A TP (7).

Here Acpy = pi[me, 71| — pa[7].
Using assumptions on an integrand ®, Lemma 2, Lemma 8, and the definition
of variation 7. of controls, we conclude that

1 ATV
lim — Lim L(T)
g1—4+0 E? go—+0 €9

= /[Vvq)(x,T,Z(I,T),U) + p1[r](x, 0, 7)]dvdz+
’ (48)

+ / p1[7] (s, t, 7)dwdsdt.

Let

| =Ava(xt, 2(z, t);ubT ul, b)), (z,t) € ff;,
bir(@,t) = {o, (2,1) € R™1\ Q59

Bir(t) = [[bir (s t)[|l2,rn-
It is not difficult to see that B, , € L1(R). Hence,
b; (-, t) € Lo(R™) for a.e. ¢t € [0,T].

Let us introduce a maximal function
t+5

MB, ,)(t) =su —/ B, - (k)|dk.
( 5>g25 | )

By virtue of the classical maximal function theorem (see, e.g., proposition
a) of Theorem 1 on p.15 in Stane, 1970),

(MB;,)(t) is finite for a.e. t € RY, i =T, 41, r=1, ro(i). (49)
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Let us require that the following assumptions on points (z¢,t%) be fulfilled:
1) points (z¢,t%), i = 1, i1, are (1,n + 1), (1,n)-Lebesgue points (t = z,,41)
(see Definition 3) of all functions

_pl[ﬂ—]('v '7T)Aua('7 ) Z('? ');ulvu('v ))7 u' € Ur; (50)

2) almost all points of sections QtT ={(z,t) € Q7 : (x,t) = (x,t)},i =1, 4y,
are (n + 1,n 4+ 1)-Lebesgue points of all functions (50);
3) the following conditions hold:

(MB; ) (t") is finite, i =1, i1, r =1, ro(i).

Due to Lemma 9 and conditions (49), such selection of points (z%,t') is
possible, and, additionally, the Lebesgue measure of the set Q1 [m, 7] of all such
points coincides with the Lebesgue measure of the cylinder Q.

Let us calculate a similar limit for the summand A811(2) (1):

iy To(d)

<ZZ / [ / |Acpi(x, t,7)||bir(z,t)|dt | de =

=1 r=1 5
171 QZT?

71 To Z)
- = Z/ / Acpr (@, b, 7)|bir (2, 6)|da <

=1 r=1 &

Q1r2 Qirl

1 i1 To 7/)
SIS [ 1At g Dir Dl gy de <

2
i=1 r= qu”2
i1 ro(%)
< s 18pi (-8l o> = / B 1) gt <
=1 r=1 1T2
i1 ro(i) ti4eadhT
< o 18 Ollesan 303020k [l <
ge{ ’ ] i=1 r=1 t1_82617
in ro(i)
<£S}(1)P [Acpi(-, )||el(QT)ZZ25” MB;,.)(t"),
€ i=1 r=1

where §°" = E bt

Hence, in Vlew of Lemma 8, the definition of a variation 7., and conditions
on points (¢, ),
1 AT (7)

lim — lim ——L1 7 —0. (51)
e1—+0 8711 e2—+0 €2
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Using the notation introduced before, let us rewrite the expression for A, I 1(3) (1):

i1 ro(%)

_A IP(r) ZZ/ 52/ by, (2, )1 [7) (2, £, 7)dt | dz.

i=1 r= 1 s
Q%o

Using a maximal function definition, the classical Lebesgue dominated con-
vergence theorem, and the (I, m)-Lebesgue points definition, we obtain that

(2)
1 @), LS . - -
li — i —AI g g r t',T)A A LN ANF
515&0 81 525&0 &2 i=1 r=1 " pl :E , ,T) ua(x 7 ,Z[ﬂ-](x 7 )7

u®" u(zt, th)).

Combining this equality, (48) and (51), we get second assertion of the lemma.
This completes the proof of the lemma. O

4. Main results

The main results of the present paper deal with the necessary conditions for
elements of minimizing sequences, that is, the Pontryagin maximum principle
for m.a.s. and the properties of normality, regularity, and sensitivity. In the
sequel, we use the following standard notation: H(z,t, z,u,n) = —na(x,t, z,u).

The following theorem gives us the necessary conditions for a m.a.s. which
this being referred to as the maximum principle for the m.a.s.

THEOREM 3 Let 7 = (uf,v',w®) € D, i = 1,2,..., be an m.a.s. to the prob-
lem (P,); then there exist a sequence of numbers v* > 0, i =1,2,..., v =0,
i — 00, a sequence of nonnegative numbers X', i = 1,2,..., and a sequence of
nonnegative Radon measures u* € M(X), i =1,2,..., where u’ is concentrated
on the set

Xi={reX : |L(")(r) —q(n) <7}, (52)

such that the following conditions are fulfilled:
a) the nontriviality condition of the Lagrange multipliers:

©eD], N+ | =1 (53)

b) the maximum condition with respect to u:

/[maxH(x t, z[n],u' nlm, A\ p) (2, ) — (54)

u' e’
Qr

—H(x,t, z[w], u(z, t),n[m, A, ul(x, t))]dedt <7,
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c) the transversality condition with respect to v:

max {/[n[w, X ] (2,0) + AV, @ (z, 2[7] (2, T), v(z))](v(x) — V' (z))dz+

v/’ €Do
Q
(55)
+ [ tar) [ 9.0, 2181w ). o) 0(0) —v’(x))da:} <,
X Q
d) the transversality condition with respect to w:
mavs [ alr (s, )0 (5,0) = (5, <, (56)
3ST

form=m, A=A, p=pt, y=~%i=1,2,....
Here n[m, A\, 1] is a solution to the adjoint initial-boundary value problem
0
Nt — %(aijmj +bin) + aine, + Vzea(z, t, z[w],u)n = V. ®(x, t, z[x], v)u(dt),
(57)

St

0
77|t:T = 07 77t|t:T = _/\sz(IaZ[ﬂ-](va)vv(I))a HAES Qa |:(9—./\7;/ + UT]:|

where ;—X}, = (aij(z,t)ne; + bi(z,t)n) cos a;(x,t).

It follows from Theorem 3 that, under the condition Io(7%) = B(q), control
70 € Dg satisfies the ordinary maximum principle for ¢ = 7%, v* = 0, (A}, u) =
(Ap),i=1,2,...

Next, following, say, Sumin (1997, 2000c, d), we introduce some natural
definitions.

DEFINITION 4 A sequence m* € D, i = 1,2,..., is said to be stationary in
problem (Py) if there exists a sequence of nonnegative numbers v* — 0, i — oo,
and a bounded sequence of pairs (\°, ut), where \* > 0, and p* € M0, T) is a

nonnegative Radon measure concentrated on the set X;, such that 7 € D;l, i =
1,2,..., inequalities (54)—(56) are satisfied, and all limit points of the sequence
of pairs (N, u*), i = 1,2,..., (in the x-weak sense for the second component),

are nonzero.

DEFINITION 5 A stationary sequence 7 € D, i = 1,2,..., in problem (Py) is
said to be normal if the first components of all limit points of each corresponding
sequence (\', ut), i = 1,2,..., are nonzero. Problem (P,) is said to be normal
if all of its stationary sequences are normal. A stationary sequence m € D,
i=1,2,..., in problem (P,) is said to be regular if the first components of all
limit points of some corresponding sequence (\',u?), i = 1,2,..., are nonzero.
Problem (P,) is said to be regular if there exist reqular stationary sequences in
it.
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Next, let us state that regularity and normality conditions for the problem
(P;) (e.g., see Sumin, 2000c, d). Consideration of such conditions is possible
owing to the presence of a parameter in the original optimization problem. First,
let us state a theorem on the stability of the optimal value of problem (P;) in
the case of its normality.

THEOREM 4 If problem (Fy) is normal, then its value function B satisfies the
Lipschitz condition in a neighborhood of the point ¢ € C(X).

It turns out that the converse assertion holds in a sense as well.

THEOREM 5 Let the value function B of problem (P,) satisfy the Lipschitz con-
dition in a neighborhood of the point g. Then problem (Py) has regular m.a.s.
for all ¢’ in that neighborhood.

In the general case, where the value function 8(q) does not necessarily possess
the Lipchitz property, we have the following general result.

THEOREM 6 For any point ¢ € domf = {¢' € C(X) : B(¢') < +o0} and any
continuous positive function & € C(X) all m.a.s. are regular in problem (P )
for almost all points ¢’ on the ray {q+ t€ : t > 0}, i.e., the property that any
m.a.s. in problem (Pyye) with these ¢ and & is regqular is a property of general
position for t > 0.

5. Proof of the main results

In this section, we prove the main results, essentially related to the presence of
a parameter in problem (P,).

Proof of Theorem 3. Suppose 7% = (u*, 0%, w*), k =1,2,..., isam.a.s.

in problem (P;). Consider the problem
J(mw) — inf, 7 € D, (58)
where J(m) = max{Io(m) — B8(q), Ii(w)(r) — q(7), 7 € X}. Obviously, the
sequence 7F, k = 1,2,..., is also a minimizing sequence in problem (58),
and the value of problem (58) is equal to zero. Let Xk = {rhi . j =
1,...,0x} € X be a 1/k-net in X, X*¥ C X*1 k =1,2,.... Consider the

family of auxiliary problems Ji(7) — inf, 7 € D, where Ji(7) = max{Iy(7) —
B(q); L(n)(r) —q(r), 7 € X¥}. By virtue of Lemma 3, a functional Ji(-) is
continuous and bounded on D. Using a precompactness of the family {I;(7) :
m € D} C C(X) in the space C(X) (see Lemma 3), it is not difficult to

show that lim inf Jy(7) = inf J(x) = lim J(7*) = 0. It follows that
k—oo m€D €D k—o0
k

there exists a sequence »* >0, k = 1,2,..., ¥ — 0, k — oo, such that

Jp(mF) < infD Ji(m) + 3F. Hence, according to the Ekeland variational principle
TE

(Ekeland, 1974), there exists a sequence 7% = (a*,v%, w*) € D, k = 1,2,...,

such that for any k = 1,2,..., @ is a solution to the problem

Ji(m) + Vakd(7¥, 7) = min, 7 € D, (59)



216 V.S. GAVRILOW, M.I. SUMIN

and

Then, obviously, Jix(7) = max F;(I;(n)). Let Iy = {j = 0,1 : Ji(7%) =
F;(I;(7*))}. Then
Ji(@) = Fi(I;(7%)), j € Tw; Ju(7*) > Fi(I;(7")), j & T

Let k be the number of elements in I'y,. We introduce the first variations
vector

SI(7*;m) = (81o(7*;m), 61, (7F;m), ..., 6L, (7F;m)) € RTL,

By K(7%) we denote the set of all first variations vectors. Using standard meth-
ods of optimal control, it can be shown that K(7*) is convex. Let us project
K(7*) on the subspace of R'**! spanned vectors e;, j € Tk (ej, j = 0,1, is
the standard basis of R!**1), and let us denote the projection by Kj(7%). Con-

sider the set Ko = { >0 xje; 1 15 < —2LVsk, j € Ty}, where the constant
Jj€ly
L =1+ measV + 2A is defined in Lemma 10. Let us show that the following

lemma holds.

LEMMA 12 K. N Kg(7F) = 0.

Proof Assume the converse. Then, there exists m € 9t such that 5[}(7?’“; m) <

—2LV %, J € I'k. In view of first variations’ form of functionals in Lemma 11,
we get Fj (I; (7)) —Fj(1;(7*)) = L;(7h)—1;(7*) = efe2d [;(7*; m)+efeown (€1) +
gawa(e1,£2), where wy and wy are such that lim we(e1,62) = lim wi(e1) = 0.
g0—0 g1—0

Hence,
Fy(I;(wE)) — Fi(I;(7%)) = I;(7F) — I;(7%) = eVead [;(7%; m) + el eawn (e1)+

19 19
+eqwa(er, e2) < —ELE?EQ\/ 7F +eleqwr(e1) + [—ELE’{\/ 7k + wa(er, 52)] g9 <

P
10

9
< —ELE?EQ\/ P4

9 1
LeTeaVisdh + e1ebwi(e1) = —gLs’fagv sk + [—1—OL\/ 3P + wy (51)] eles <
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for all small enough e. Therefore, Fj(I;(7F)) < F;(I;(7*)) — S LeTeaV/ s,
j € T'k. According to Lemma 10, it follows that

. ) 9
Fi(I;(7E)) + Vadkd(7E, 7%) < F(1;(7%)) - sLetey sk + LeteaVok+

4
+Voackd(7F, 7% = J(7%) 4+ Vakd(7*, 7%) — gLs’fsg\/%’“.

Thus, Ji(7F) + Viackd(zh, %) < Jp(7%) + Vskd(7k, 7%). But this contradicts
the optimality of 7% in problem (59). The lemma is proved. O

Since K N Kj, (%) = (), these sets are separable; i.e., there exists a vector

AP e RENE >0, j €Ty, 62; AF =1, such that
J k

> MoL(atm) > Y My Yme MV =) aje; € K.

JETk JETK JETk

Putting z; = —2LV»*, j € Ty, in the last inequality, and completing vectors
Af € R to vectors \F € R'**! by zeros, we conclude that

Uy
20, 5=0,. 0 A+ ) M=1 (61)
j=1
N (T (@) = (L@ (75 7) = q(7" 7)) = 0, j =1, I (62)
Ly _
AOIo (73 m) +> 0L (7%, 777 m) > =20V, Ym € M. (63)
j=1

In view of the first variations expressions (see Lemma 11), it follows from the



218 V.S. GAVRILOW, M.I. SUMIN

last inequality that

H(z,t, 2[7%)(x, 1), u, Nepo[7¥] (z, ) +Z/\ p1[7¥] (, t, 7 9))— (64)
—H(x,t, 2[7")(x, 1), @" (z, 1), Nepo[7¥] (2, 1) +Z)\ p1[F)(z, t, 77 9)) < 2LV 5k
Vu e U for a.e. (z,t) € Qr;

Ik
/ [A’Spo[ﬁ’“](xﬁ) + > Np[a*] (@, 0,759) | (0¥ () — B(x)) da+ (65)
Q J=1

Ik
+Zx\k /Vvq)(a:,Tk’j,z[ﬁk](:zr,Tk’j),t_)k)(T)k(:zr) —0(x))dx < 2V sk Vi € Doy
Q

/[)\Opo (s,t) + Z)\’“pl (s,t, 7M9)] (0" — ) dsdt < 2V3k Vb € Dj.

St
(66)
Iy
By definition, we put g% = > )\?(sTk,j, where ¢, is a Radon J—measure con-
j=1
1
centrated in the point 7. Then, i /\?pl[_ 1z, t, 7% fpl 1z, t, 7))k (dr).
j=1
According to Theorem 2,
[ oVt ) = ol 007, ) ),
b'e
Hence, relations (61), (62), (64)—(66) can be rewritten in the form
A5 =0, MG+ ekl =1 (67)
(1T (7*) — /X[h (7*)(7) — a(7)]u*(dr) = 0; (68)
H(z,t, 2[7"](w, t),u,n[7" X5, 1) (2, 1)) — H (@, b, 2[7"](z, 1), 0" (2, 1), (69)

n[@ A8 (¥ (x,1) < 2LV sk Y u € U for ae. (z,t) € Qr;
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M—

p* (dr /V ®(z, 7, 2[75) (2, 7), 0% (2)) (7" () — 0(x))dz+ (70)
+/777T A M) (z (2,0) (0" (z) — ¥(z))dx < 2LV3F Vi € Dy;

/n[frk, A 1F] (s, ) (@ — ) dsdt < 2LV 3k Vb € Ds. (71)

St

Using assumptions on source data of problem (P,), Lemma 2, Lemma 8, the
first inequality in (60), from relations (69), (70), and (71) we obtain relations
(54), (55), and (56) respectively. From the second inequality in (60), relation
(68), and the uniform continuity of I; on D (see Lemma 3), it follows that the
nondegenerate condition holds, and the measure x* is concentrated on the set
Xj. This completes the proof of Theorem 3. 0

Let us approximate the original problem with PSC by problems with finitely
many functional constraints. We denote a 1/k-net in X by Xk = {th7 1§ =

Sl C X, Xk C Xk“, k = 1,2,... Consider a sequence of families of

optimization problems depending on the vector parameter ¢* = (¢f,. .., qlkk ) €
R'* and approximating the original family (P,):

(P

Io(n) — inf, I*(r) e MF +¢*, meD, ¢" € R' being a parameter,

where M* = {y € R : y; <0, i =1,..., 4}, I*(n) = (If(x),..., I} (1)),
IF(7) = Ii(n) (7% %), and 7%% € X*. Just as in problem (P,), in problem (P)

2

the value function 8, : R"* — R U {+oc0o} is defined by

Br(qd") = El_ig_loﬂk,s(qk)v Br,(q") ={ inf Io(m), D];LE # 0; +o0, qucif =0},

ﬂ'ED 1€

where D ={rneD: Ik( ) < q] +e, j=1,...,lx}. We have the following
appr0x1mat10n lemma, Wthh is similar to the correspondlng lemmas in Gavrilov
and Sumin (2004, 2005), Sumin (2000d), and follows from the precompactness
of the image of the operator I in C(X) (see Lemma 1.4 in Gavrilov and Sumin,
2011a).

LEMMA 13 Let 8(q) < +oo and q¢ € C(X). Then the sequence of vectors & €
R, g& = ((j’f,...,(jlkk), @ = q(t®"), i =1,... 1k, k = 1,2,..., satisfies the
limit relation B (q") — B(q), k — oo.

In the sequel, we need the following definition and results from Mordukhovich

(1976, 1988, 20064, b) (see also Mordukhovich and Shao, 1996). Suppose that
A C R? is a nonempty closed set, € > 0, and = € A. The nonempty set

N(z; A) = {x* € R limsupw §O}
u—x

A
uU—=T
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is called the cone of Fréchet normals to the set A at the point . We define
the Mordukhovich basic/limiting normal cone at a point & € A by the formula
N(#; A) = limsup N(z; A) (see Mordukhovich, 1976, 1988, 2006a, b).
A .
=T
For a lower semicontinuous function f : R®* — RU{+oo} and for Z € domf,
the Fréchet subdifferential df(Z) of the function f at the point Z € dom f is
given by the relation

df (z) = {x* € R® : liminf f@) = f@) =t o= 3) > O},

or, which is equivalent, by the relation

of(@) = {a* € R* : (2", -1) € N((@, f(@));epif) } .
For any Z € domf, the sets

Of(x) ={a" € B* : (27, —1) € N((@, f(Z)); epif)},
0% f(z) ={z" € R* : («",0) € N((z, f(Z));epif)}

are referred to as the subdifferential and the singular subdifferential, respec-
tively, of the function f at the point Z in the sense of Mordukhovich (1976,
1980). If f is a lower semicontinuous function, then

Of(z) = limsup éf(x), 0*° f(Z) = limsup ééf(:v), (72)

mlni ml@; £l0
where z % 7 means that o — Z, f(x) = f(Z). We have 0°° f(Z) = {0} if the
function f satisfies the Lipschitz condition in a neighborhood of the point x.
The following assertion holds (Mordukhovich 2006a, b, see also Mordukhovich
and Shao, 1996).

LEMMA 14 Let A C R® be a nonempty closed set. Then the set {x € A :
N(x; A) # {0}} that is, the set of all boundary points of A at which there exists
a nonzero Fréchet normal, is everywhere dense in the set of all boundary points
of A. In addition, for any lower semicontinuous function f : R® — RU{+oo}
the set {x € domf : Of(x) # 0} is everywhere dense in domf.

The definition of a Fréchet subdifferential of a function f at a point x directly
implies the following assertion.

LEMMA 15 Let f : R® — RU{xo0} be a lower semicontinuous function, and
let € domf. If (z*,—n) € N((z, f(z));epi f), n > 0, then for each e > 0 there
exists a neighborhood Se of © such that nf(z') —nf(x) — (z*, 2’ —x) +elz’ —x| >
OvVz €85..

The following lemma on the relationship of Lagrange multipliers and Fréchet
normals holds.
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LEMMA 16 Let Bi(q*) < oo and let (¢F,—3) € N((¢*, Br(q"¥)); epiBr) be an
arbitrary vector. Then there erist a sequence of nonnegative numbers v =0,

i — 00, a sequence of controls T € D:;;jl, i=1,2,..., and a bounded sequence
of Lagrange multipliers \' = ( 6, L .,)\fk) € R, i=1,2,..., such that

IN|#0, Xi>0, =0, Ni(IF(x") —¢f) = =", j=11, (73)

. ) ) e )
inequalities (54)~(56) hold for m = ', a = XNy, p = p' = Y Nidrwi, v =7,
j=1
and the relation
Iy
CF4+Y Nel =0, (74)
j=1

holds, where A = (38, \1,...,\i,) # 0 is some limit point of the sequence of

vectors \', i = 1,2,...; 0, is the Radon §-measure concentrated at a point
T€X; and _
¢ =(0,...,0,1,0,...,0) € R'*.
SN——
j—1

Proof. The proof is similar to that of Lemma 6.4 in Gavrilov and Sumin
(2011b), and so it is omitted here.
Let us give the following natural definitions.

DEFINITION 6 A sequence of controls n° € D, i = 1,2,..., is said to be sta-
tionary in problem (P;k) if there exists a bounded sequence of vectors \' =
(N, AL, .,)\fk) € Rx*1 i =1,2,..., and a sequence of nonnegative numbers

~t, 4t = 0, such that T € D:;ji, relations (73) are satisfied, inequalities (54)—
) . ) be . .
(56) hold for m = 7', ac =Ny, p = p* = > Nidrws, and v = ', and all limit
j=1
points of the sequence N, i = 1,2,..., are nonzero.

DEFINITION 7 A stationary sequence ©* € D, i = 1,2,..., in problem (Pfk) is
said to be normal if the first components of all limit points of each corresponding
sequence of vectors \', i = 1,2,..., are nonzero. Problem (P;“k) is said to be
normal if all of its stationary sequences are normal.

A stationary sequence ©° € D, i = 1,2,..., in problem (P;k) s said to be
regular if the first components of all limit points of some corresponding sequence
of vectors ', i = 1,2,..., are nonzero. Problem (P(fk) is said to be regular if
there exist reqular stationary sequences in it.

We introduce the sets of multipliers

!
LI;,;V ={- il)\jej €R™ i X =Ny A1,.. 5N, ) € RFFL N0, Ao =v, in
J:
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problem (quk ), there exists a stationary sequence for which the corresponding, in
accordance with the definition of a stationary sequence, sequence of vectors \?,
i =1,2,..., has the limit point being the vector A}, v =0, 1; M;,;O = LI;,;OU{O},
and le,; = Lf;,’cl.

The following assertion is a straightforward consequence of Lemma 16 and
the definition of generalized subdifferentials Mordukhovich (2006a, b), Mor-
dukhovich and Shao (1996).

THEOREM 7 Let B1(¢") < 4+00. Then 9Bk(¢*) C M;,;l and 0% By (¢F) C M;,;O,
where 0By, and 0°° By are the ordinary and singular generalized subdifferentials,
respectively, in the sense of Mordukhovich (1976, 1980).

From Theorem 3.52 in Mordukhovich (2006a) (see also Corollary 8.5 in Mor-
dukhovich and Shao, 1996) and Theorem 7, we obtain the following important
result, in which the finite dimension of the space R plays an important role.

LEMMA 17 If in some neighborhood Oy of the point ¢ all problems (PX),

y

y* € Oyx, are normal, i.c., M;,;O = {0}, y* € O, and moreover, the sets M:,;l
are uniformly bounded by a constant K in some norm || - || (for example, the
Euclidean norm |-|), then the value function B satisfies the Lipschitz condition

in the norm dual to || - || on Oy with the same constant K .

In addition, the lower semicontinuity of the value function of the approx-
imating problem, its monotonicity with respect to each of [, arguments, the
results in Ward (1935), and Lemma 16 imply the following assertion.

THEOREM 8 If the condition OBk(q*) # 0 is satisfied in problem (P;k), then

problem (P(fk) is reqular. The set of all such points ¢ € R'* has full measure
in domfy.

Proof of Theorem 4. The proof of this theorem is similar to the proof of
Theorem 5.2 in Gavrilov and Sumin (2011b), and so it is omitted here.

Proof of Theorem 5. Let us state the main idea of the proof. We consider
the family of problems (P,) = (P,+,5), depending on a real parameter p, with
@ = 1. Since the function g satisfies the Lipschitz condition in a neighborhood
of the point g, it follows that the function 5(p) = B(¢ + pG) of one variable
satisfies the Lipschitz condition in a neighborhood of zero. Therefore, by virtue
of the first formula in (72), there exist sequences p’, (¢, and »*, i = 1,2,..., of
real numbers such that

p' =0, B(p') = B(0), (¢',—3") = ((,—») #0, i — o0, >0,
(¢',—=") € N((p", B(p")); epiB).

By using the same considerations as in the statement of the auxiliary problem
(6.5) in Gavrilov and Sumin (2011b), we find that any m.a.s. 7% € D, k =
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1,2,..., in the sense of (3) in problem (P,:) is a m.a.s. (together with p) in
the problem
7' Io(m) = C'p' +wlp’ = p'| = inf, Li(m) € M +q+0q, (75)

pl € (—W,W), LS Da

as well, where w > 0 is large enough to ensure that p’ € (—w,w), i = 1,2,....
Then, by writing out the necessary conditions for m.a.s. in problem (75) and
by passing to the limit as ¢ — oo, we obtain the m.a.s. 7% € D, s = 1,2,...,
in (P,) satistying all relations of Theorem 3; moreover, Aj — » > 0, s — o0,
which implies the regularity of problem (F). O

Proof of Theorem 6. Indeed, one can readily see that the function B (t) =
B(q + t€) is monotone nonincreasing on the ray ¢ > 0. Consequently, by the
classical result of the theory of functions of a real variable, B is differentiable in
the classical sense almost everywhere for ¢ > 0. Therefore, 3(t) # 0 for almost
all ¢ > 0, which implies that, for almost all £ > 0, there exists a nonzero Fréchet
normal (¢, —x) € N((t, 3(t)); epif), » > 0. By the definition of a basic normal
cone, there exist sequences t%, ¢, and s, i = 1,2,..., of real numbers such that

th—t, B(tz) — B(t), (¢, —5") = (¢, —2) #0, i — 00, x>0,
(¢',—5") € N((, B(t")); epiB).

Just as in the proof of Theorem 5, hence we find that any m.a.s. 7% € D, k =
1,2,..., in the sense of inequality (3) in problem (P i¢) is a m.a.s. (together
with ¢*) in the problem

7 Io(m) — ¢ +wlt — | — inf, I(1) € M+q+p'q, (76)
te(~w+t,w+t), meD,

as well, where w > 0 is large enough to ensure that t' € (—w + t,w + t),
1 = 1,2,.... Next, by writing out the necessary conditions for a m.a.s. in
problem (76) and by passing to the limit as i — oo, we obtain the m.a.s.
m €D, s=1,2,...,in problem (P,1) satisfying all relations of Theorem 3;
moreover, \j — » > 0, s — oo, which implies the regularity of problem (P, ¢¢)
for almost all t > 0. O
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