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This paper deals with the necessary and sufficient conditions of optimality for
the Mayer problem of second-order discrete and discrete-approximate inclu-
sions. The main problem is to establish the approximation of second-order
viability problems for differential inclusions with endpoint constraints. Thus,
as a supplementary problem, we study the discrete approximation problem
and give the optimality conditions incorporating the Euler-Lagrange inclusions
and distinctive transversality conditions. Locally adjoint mappings (LAM) and
equivalence theorems are the fundamental principles of achieving these opti-
mal conditions, one of the most characteristic properties of such approaches
with second-order differential inclusions that are specific to the existence of
LAMs equivalence relations. Also, a discrete linear model and an example of
second-order discrete inclusions in which a set-valued mapping is described by

a nonlinear inequality show the applications of these results.
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1. Introduction

Optimal control problems with discrete and dif-
ferential inclusions are increasingly studied in
mathematical theory [I,2]. Also, discrete and
continuous-time processes have wide applications
in the field of mathematical economics and the
problems of control dynamic system optimiza-
tion [3H6]. Thus, the optimal control problems de-
scribed by discrete inclusions with endpoint con-
straints and approximation play a very significant
role in both theory and applications of control
theory [7,8].

Second-order discrete and differential inclusions
have been studied by many authors when the set-
valued mapping is both convex and nonconvex
valued (see [9-11] and references therein).
Auslender and Mechler [12] establish necessary
and sufficient conditions to ensure the existence
of solutions to the second-order differential inclu-
sions with state constraints via interior tangent
sets.

*Corresponding author
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An approximation to a linear differential inclu-
sion using N-stage single step discrete inclusions
is described in the paper [13]. The result is ap-
plied to the discretization of control constrained
optimal control problems in the second-order and
the use of dynamic programming for approximate
feedback design.

The paper [I4] deals with the discrete approx-
imations of nonconvex differential inclusions in
Hilbert spaces and dynamic optimization-optimal
control problems concerning such differential in-
clusions.

Agarwal and O’Regan [15] present new fixed-
point theorems for weakly sequentially upper
semicontinuous maps. These results are used to
establish existing principles for second-order dif-
ferential equations and inclusions.

The optimal control of discrete-time systems are
given in the book of Boltyanskii [16]. That book
explores some results from the classical control
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point of view for a linear, time-invariant, discrete-
time, optimal control system with infinite-time
case.

In general, several studies on the differential in-
clusions of the second-order are devoted to prob-
lems of existence and viability. In the case where
the multifunction is upper semicontinuous and
has compact convex values, Haddad and Yarou
[17] provided the first viability result for second-
order differential inclusions. The Cauchy problem
for the infinite-dimensional case and second-order
differential inclusions are considered in that pa-
per.

As is pointed out in the paper [I§], Marco and
Murillo analyzed the existence of Lyapunov func-
tions for second-order differential inclusions by us-
ing the methods of the viability theory. A neces-
sary assumption on the initial states and sufficient
conditions are obtained for the existence of local
and global Lyapunov functions.

Lupulescu [19] demonstrated the existence of
viable solutions for autonomous second-order
functional-differential inclusions in the case where
the multifunction defining the inclusion is upper
semicontinuous, compact valued, and contained
in the subdifferential of a proper lower semicon-
tinuous convex function.

Due to the higher-order derivatives and their dis-
crete analogs, the problems accompanied by the
higher-order discrete and differential inclusions
are more complicated. A convenient procedure
for eliminating this complication in optimal con-
trol theory involving higher-order derivatives is
a formal reduction of the problems by substitu-
tion to the system of first-order differential in-
clusions or equations. But in practice, return-
ing to the higher-order problem and expressing
the arising optimality conditions in terms of the
original problem data, in general, is very difficult.
Although the construction of adjoint inclusions
and transversality conditions is more complicated,
Mahmudov formulates the conditions of optimal-
ity for the optimal control problem of higher-order
differential inclusions with functional constraints
in the paper [20].

The principle approach we use is that of locally
adjoint mapping(LAM), which facilitates obtain-
ing necessary and sufficient conditions for all
types of discrete and differential inclusions. Op-
timization of various forms of discrete inclusions
can be reduced to finite-dimensional problems of
mathematical programming, namely, to the mini-
mization of functions on the intersection of a finite
number of sets.

We use difference approximations of ordinary
derivatives and grid functions on a uniform grid
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to approximate differential inclusions and to de-
rive necessary and sufficient conditions of opti-
mality for discrete-approximation problems. It
turns out that this requires some particular equiv-
alence theorems of a LAM , which arise in discrete
and discrete-approximation problems.

One of the central objects of this paper is the
relationship between continuous and discrete sys-
tems. By using particular equivalence theorems
of the LAM , which play a significant role in the
following investigations and without which few
necessary or sufficient conditions would be ob-
tained, the transition to the optimal conditions
for discrete-approximation problems from their
discrete counterparts is realized. The point argu-
ment is that discrete and discrete-approximation
problems naturally are described by different set-
valued mappings (say F and G, respectively).
Therefore, we have to express the LAM G* by F*
to formulate the optimality conditions for each
discrete and discrete-approximation problem as-
sociated with the continuous problem.

The rest of this paper is organized as follows.

For the convenience of the reader, the necessary
facts and supplementary results from the book
of Mahmudov [I] are summarized in Section 2.
In particular, the Hamiltonian function, argmaxi-
mum set of a set-valued mapping, and the locally-
adjoint mapping are introduced and the viability
problems for second-order discrete and differen-
tial inclusions are described with endpoint con-
straints.

In Section 3, the discrete problem with the
second-order discrete inclusions posed in Section 2
is reduced to a convex problem of a finite number
of geometric constraints. We prove the necessary
and sufficient conditions of optimality in terms of
LAM s by using constructions of convex and non-
smooth analysis.

In Section 4, we use difference approximations of
derivatives and grid functions on a uniform grid to
approximate problems with second-order differen-
tial inclusions. Then we derive the necessary and
sufficient condition for optimality in both forms of
Euler-Lagrange inclusions and transversality con-
ditions for the discrete-approximation problem.

In Section 5, we present some applications of the
results obtained for problems with second-order
discrete inclusions and set-valued mappings.

2. Needed facts and problem statement

For the convenience of the reader, the books
Mahmudov [I] and Mordukhovich [2] contain all
the necessary notions and results from set-valued
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analysis theory. Let R™ be an n-dimensional Eu-
clidean space, (x,v) be an inner product of ele-
ments z,v € R", (x,v) be a pair of z,v. Assume
that F': R" x R” = R” is a set-valued mapping
from R?” = R"™ x R" into the set of subsets of R".
The set-valued mapping F' is said to be convex if
its graph gphF = {(z,v1,v2) : voa € F(z,v1)}
is a convex subset of R3. A set-valued map-
ping F' is convex-closed if its gphF' is a convex-
closed set in R3". It is convex-valued if F(z,v;)
is a convex set for each (z,v1) € domF, where
domF = {(x,v1) : F(x,v1) # 0}.
Let us introduce the Hamiltonian function and
argmaximum set for a set-valued mapping F' as
Hp(z,v1,v3) = sup {(m,v%‘) tvg € F(x,vl)} ,

va
F(z,v;v5) = {vg € F(x,v1) : (v, v3)

= HF(:U”UL’U;)}

v5 € R", respectively. For convex F, we set
Hp(z,v1,v3) = —oo if F(z,v1) = (. Clearly,
the Hamiltonian function Hp(:,-,v5) is concave
for the convex set-valued mapping F'.

Definition 1. The convex cone Ka(z9), z0 =
(o, up,v0) is called the cone of tangent direc-
tions at a point zg € A to the set A if from
zZ = (T,u,v) € Ka(z) it follows that Z is a tan-
gent vector to the set A at point z9 € A , i.e.,
there exists such function y(\) € R3" such that
20 + AZ + y(\) € A for sufficiently small A > 0
and A™1y(\) = 0 as A | 0.

It should be pointed out that the cone K4(zp) is
not uniquely defined. Since Az, A > 0 is a vector
of tangent direction, if Z is the same, then it is
clear that such vectors form a cone. In any case
we can see that the wider a cone of tangent direc-
tions we have the essentially necessary condition
for a minimum [I].
Obviously, for a convex mapping F' at a point
(29,09, 09) € gphF setting v(\) = 0, we have
KgphF(l'O, U?a UO) = cone [gphF - (xov 'U?, Ug)]
- {(fﬂ,@) . 7= Az — %), 77 = A(v1 — oY),

Uy = Mg — Ug)}v V (x,v1,v2) € gphF.

For a convex mapping F' a set-valued function de-
fined by

F (u33 (20,08, 08) := { (2%,07) : (@, 07, —03)

€ K;phF($07 U?, US)}

is a locally adjoint set-valued mapping (LAM)

to F at a point (2°,00,v)) € gphF, where

K;phF(xo,U?,vg) is the dual to the cone of tan-
gent vectors Kgpnr(20, 09, 09).

Let intA be the interior of the set A C R?" and
riA be the relative interior of the set A, i.e. the
set of interior points of A with respect to its affine
hull AffA. A function ¢ is called a proper func-
tion, if it does not assume the value —oo and is not
identically equal to +o00. Obviously ¢ is proper
function if and only if domy # 0 and p(z,y) is
finite for (z,y) € domep.

We note that a convex function is continuous on
the relative interior of its domain, it may have
discontinuities only on its relative boundary (see,
for example, Theorem 1.18 [I]).

In this paper, we study the following main second-
order discrete model:

infimum @y 1, 7). (1)

.’L’t+2€F(CEt,CEt+1,t>,tzo,...,N—Q, (2)

Ty = Qo , T1 = a1,
x €A t=0,...,N, zy € B, (3)

where z; € R", F(-,-,t) : R? = R" is a time
dependent set-valued mapping, ¢ : R?® — R is
continuous function, aq, a; are fixed vectors and
N is fixed natural number, A, B C R" are non-
empty subsets and AN B # (). We label this
problem as (Pp).

A sequence {x}N oy = {2y : t = 0,1,...,N} is
called a feasible trajectory for the stated problem
(Pp). The problem is to find a solution {7},
of the problem (Pp) for the second-order discrete
inclusions satisfying ([2l) — [B) and minimizing the
Mayer functional p(zn_1,znN).

The problem (Pp) is said to be convex, if the
F(-,-,t),p and A, B are convex set-valued map-
ping, proper convex function, and convex sets re-
spectively.

Definition 2. We say that for the convex prob-
lem (Pp) satisfies the regularity condition, if for
points xy € R™, one of the following cases is ful-

filled:

(1) (zt, Tt41,e42) € 7rigphF (1), t =
0,....N —2, 2 € riA, t = 0,...,N,
N €riB, (xy_1,2N) € ridomep,

(11) (l’t,l’t+1,$t+2) S ZntgphF(77t); t =
0,...,N—=2, 2y € intA; xn € intB, (with
the possible exception of one fized t) and
@ 1is continuous at (TN—_1,ZN).

It follows from the regularity condition that, if
{7}V, is the optimal trajectory in the prob-
lem (Pp), then the cones of tangent directions
KgphF(.7t)(.%t,.i't+1,i't+2) are not separable and
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consequently the condition of Theorem 3.2 [I] is
satisfied.

We are interested in the approximate problem for
the following evolution differential inclusions with
endpoint constraint

2'(1)),
'(t),t) , a.e. t €10,1],

= /817
z(1) € B,

infimum d)(

2"(t) € F(a(t )
2(0=fo , 2'(0)
z(t) € A, t €0,1],

where F(-,-,t) : R?® = R" is a time depen-
dent set-valued mapping, ¢ : R?® — R is con-
tinuous function and Sy, fq are fixed vectors and

A, B C R™ are nonempty subsets and AN B # ().
That problem is called the viability problem.

(4)

The problem is to find an arc Z(-) of the viabil-
ity problem satisfying (@) almost everywhere on
[0, 1] and the initial and endpoint constraints that
minimizes the cost functional ¢. Here a feasible
trajectory z(-) is understood to be an absolutely
continuous function on a time interval [0, 1] to-
gether with the first-order derivatives for which
z"(-) € LY([0,1]). Clearly, such a class of func-
tions is a Banach space, endowed with the differ-
ent equivalent norms.

Clearly, the condition (2)) in the main discrete
model is a discrete analog of second-order differ-
ential inclusions ({]).

Definition 3. We say F(-,,t) is viable if for ev-
ery (0) = Bo, 2/(0) = b1, {fl) has an absolutely
continuous solution x(-) : [0,1] — R™ such that
z(t) € A for allt € [0,1] and the inclusion in ()
is satisfied for almost everywhere on [0, 1].

Let us formulate the conditions of optimality for
the discrete problem (Pp) before we begin the
discussion on the approximation problem with
second-order inclusions.

3. Necessary and sufficient conditions
of optimality for discrete problem

We consider the discrete problem (Pp) in this
section. First, let us introduce a vector u =
(z0,1,...,zx) € RMNTD and define the follow-

ing convex sets in the space R*V+1)

Mt:{u:(acg,...

€ gphF(-,-,t)}, t=0,1,...,

Pt:{u:(wo,...,xN): xteA}, t=0,...
Q:{u:(xo,...,x]\/): a:NEB},

QOZ{U

:33N): ($t,96t+1795t+2)
N —2,
7N7

= (zg,...,xN) : xozao},
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Qi1 ={u

The discrete problem (Pp) is now reduced to solv-
ing a convex programming problem by setting
flu) = p(xn_1,zn). In fact, it is easy to see
that the problem (Pp) is equivalent to the follow-
ing one:

= (zg,...,xN): o1 :al}.

(5)
u€C:= ( ﬂ Mt) ( ﬂ Pt>ﬁQﬂQ0ﬂQ1, where

C is the convex set. ThlS transformation allows
us to prove rigorously that if {Z;}¥, is the opti-
mal solution to the problem (Pp), then u is the
solution to the problem (B]). It should be noted
that under the regularity condition Definition
the dual cone associated with intersection of cones
of tangent directions is equal to the algebraic sum
of their dual cones. Thus, from Theorem 1.11 [I],
we have

N—-2 N
Ko(u) = t;) Ky, () +§)K}%(ﬂ) + K§(a)
+K, (@) + K, (7). (6)

Moreover, the results taken from [I] provide nec-
essary conditions of optimality for the convex
mathematical programming (Bl). We can prove
necessary conditions of optimality for problem
() with geometric constraints based on results
concerning convex mathematical programming.
Thus, by continuity of ¢ at points of some fea-
sible solution {7}, it follows from Theorem
3.4 [1l, there exist vectors u*(t) € Kj, (4),t =
0,1,...,N —2,w*(t) € Kp,(u),t=0,...,N and
v*(0) € K¢, (1), v*(1) € K§, (@), v*(N) € K§)(a)
and the number p € {0, 1}, not all equal to zero,
such that

minimize f(u)

N-2 N
pi* = tgo u*(t) + t;)w*(t) + v*(N)

07 (0) + 07 (1), (7)
where 4* € 0, f(@). From definition of the func-
tion f it is easy to see that the vector 4* €

Ouf(1) has a form o* = (0,...,0,:%*]\,71,@}*\,),
N-1
(#1533 ) € Oupnypl@n—1,&n). First of all it
is not hard to compute the dual cones K, (u),
KQ( u), K§, (u (u) and Kal(ﬁ) as follows
K3, (@) = {w(t) : wi(t) € K3(7), wi(t) =0,
k#£th,t=0,...,N
K(0) = {0 () : wf(V) = 0, k£ N},
K, () = {07(0) : v3(0) = 0. & # 0},
K§, (u) ={v*(1) s v;(1) =0, k # 1}.
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Then we should compute the dual cone K7y, (u)
in the following lemma.

Lemma 1. Let KgphF ($t, Tt41, $t+2),
(¢, Tyr1,Te12) € gphF be cone of tangent di-
rections. Then

K (w) = {u* = @, oak) « (07,0711, 27)
S K;phF(xta Tt41, xt+2)a

mZzO,k#mt+Lt+2}

Proof. From the dual cone definition,

u* € Ky, (u) is valid if and only if
N

(u*,u) = Z(x;;,fw > 0, V u e Ky(u).
k=0

Clearly, Ky, (u {u (T4, Tey1, Tey2) €

Kgphp(a:t, Ttt1, xt+2)} and from the arbitrariness
of components Ty, k # t,t + 1,t + 2 of vectors
w it follows that z; = 0, k& # t,t + 1,t + 2.
Therefore the inequality (z},T;) 4+ (zj 1, Ti1) +
(¥}i0:Te2) = 0 yields (af, 2}, 77,,) €
K;php($t7$t+1,$t+2)- O

Now, we are ready to give the conditions of opti-
mality for the discrete problem (Pp).

Theorem 1. Let F(-,-,t) be a convex set-valued
mapping and @ be proper convex functional and
continuous at the points of some feasible trajec-
tory. Then for optimality of the trajectory {: }.,
in the Mayer problem () — @) with second-order
discrete inclusions, initial and endpoint con-
straints, it is necessary that there exist a number
p € {0,1} and vectors xf,&,nf , t = 0,...,N
not all equal zero satisfying the Fuler-Lagrange
discrete inclusions and transversality conditions:

(4) (xf =& =i, §1) € F (@) 05 (T, Teg1, Teta), 1),

t=0,1,...,N -2,
(i1) my € K3(24); t=0,...,N, &y € Ki(2n),
(iid) (€1 —@h1 + 71 G+ — k)
S Ma(x,vl)gp(ijl’ jN)

In addition, under the regularity condition these
conditions are sufficient for optimality of the tra-

jectory {it}{io.

Proof. Obviously, (Bl is a convex problem with
geometric constraints and by hypotheses of the
theorem, @ = (Zg,...,Zn) is a solution of the
problem (B)). According to Lemmal/[Il one has

W (8) = (0, 0,25 (1), 7 (8), 07 (1),0, . 0).

where

<352k(t)7 zi1 (1), 372'}2@)) € Ky <5Jt, Tig1, 5?t+2>,
t=0,1,...,N -2,

v*(0) = (v5(0),0,...,0),
v*(1) = (0,v{(1),0...,0),
v*(N) = (0,0...,0,v5(N)).
Now using the component-wise representation of

([@), we deduce that
z5(0) + wg(0) + v5(0) = 0,
z7(0) + 27(1) + wi(1l) +vi(1) =0,  (8)
() +aif(t—1) 4z (t —2) +wy(t
t=2,...,N -2, 9)
Ty 1 (N=2)+ay_(N=3)+twy_1(N-1) = piy_q,
N (N = 2) + wy(N) + oy (N) = pudy,
(ij\f—laj}k\f) € a(am)@(jN—la'%N)’ IS {07 1}'

On the other hand, by definition of LAM we de-
rive that

(#(1). 2541 (0)) € F* (i o(t): (@1, Fro1, Fes2) 1),

t=2,...,N—2.

Introducing the new notations —wy,,(t) = xf,,
ri g (t) =&, t=0,...,N —2and w;(t) = nf,
t=0,....,N, vy (N) = &, we find from the for-
mulas (@) and (I0) that

(w%‘—ii‘—né‘,SH) € F* (ﬂcfw; (:i;t,:f;t+1,:zt+2),t),

(11)

(10)

t=2,...,N—2,

and

ny € Kj(@); t=0,...,N, {y € Kp(@n). (12)
Moreover, it is easy to see that setting, vj(0) =
& — xp and vj(l) = —z in the first relation-
ships of (8), we can generalize the formula (IT])
to the cases t = 0,1. Finally, for t = N — 1 and
t =N we have uay_, = —oy_1 +&v_1 +n_1>

uy = —ay + &N + 1y which imply

(= @i + o + Mo, —h + €5 + )
€ :U’a(x,vl)sp(:szla '%N) (13)
Thus taking into account the formulas (III), (12
and (I3]), we complete the first part of the proof
of theorem. The proof of the sufficiency con-
ditions, is based on the Theorem 1.30 [I], un-
der the regularity condition, the representation

([I3) holds with parameter y = 1 for the point
w* € Oy f(u) N KE (). O

4. The conditions of optimality for
discrete approximation problem

In what follows, we give an idea of the construc-
tion of the discrete-approximation problem for the
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viability problem () with second-order differen-
tial inclusions by introducing the first and second-
order difference operators:

Az(t) = %(m(t +0) — x(t)),

AZg(t) = %(A:ﬁ(t 1 6)— Aa(t),t=0,5,...1-5,

where 0 is a step on the t-axis and z(t) = x5(t) is
a grid functions on a uniform grid on [0,1]. We
define the following discrete-approximation prob-
lem associated with the continuous problem ({))

minimize ¢o(z(1 — §), Az(1 —d)), (14)
A%z(t) € F(x(t), Az(t), t),
t=0,8,26,...,1— 26, (15)
x(0) = Bo, Ax(0) = fu,
z(t)e A, t=9,...,1, z(1) € B. (16)

We apply the results of Theorem [ to the problem
(I4) — ([@8). To do this we rewrite the discrete-
approximation inclusion () in the relevant form
by introducing the following auxiliary set-valued

mapping

G(z,v1,t) := 20 — z + 62 F(z, -

. an
Then we rewrite the problem (I4]) — (I6]) as follows

minimize ¢o (z(1 — 4),z(1)),

x(t+29) € G(x(t), z(t + 0),1),

l‘(O) = 607 Aﬂj‘(O) = ﬁla

x(t)e A,t=9,...,1, (1) € B,
where ¢g (2(1-6), Az(1-08)) = o (x(1-0),z(1)).
By Theorem [ for optimality of the trajectory
{z(t)} == {&(t) : t = 0,0,...,1} in the problem,
(I8) — (@3] it is necessary that there exist vectors
7 (6),€ (1), 7°(t) and a mumber i = ps € {0,1},
not all zero, such that

(O -70 -, Et+9)

eG( (t+25) (#(t ),x(t+(5,x(t+2(5)),t>,
=0,...,1—20, (20)
n<>eKA< (1), € Q) e K@),  (21)
(ra- >+£*( —8) -7 (1-9),
(1) + 7(1))
Gué’(w)wo( <1—5> 31). (22)

We should express the LAM G* in the above re-
lationship (20) in terms of LAM F*, which plays
a central role in our developments in the next re-
sults.

Usually, some equivalence theorems are needed for
any development in problems given by differen-
tial inclusions. Let us first prove two propositions
concerning the Hamiltonian functions of the set-
valued mappings F and G, and the sets of sub-
differential of the Hamiltonian functions Hg and
Hp.

Lemma 2. Let F' and G be formula-specified con-
vez set-valued mappings (I74). Then there is the
following relation between the Hamiltonian Hg
and Hp functions:

V1 — T

Hct(l’,l)hv;) = <2v1—x y U;>+52HF(.T, T,v;).

Proof. We get the lemma proof immediately as
follows, keeping in mind the definition of the
Hamiltonian functions of the set-valued mappings
G, F

Heg(z,v1,v5) = sup {@2,@;) tvg € G(m,vl)}
v1T — X
)

V1T — X "

’T’UQ).

= <2v1—x,v§>—|—(52 sup {(vg,vg) tv3 € F(x

= <2v1 —x, U§> + 6?Hp(x

O

Lemma 3. The following relation holds for subd-
ifferentials of the Hamiltonian functions Hg and
HF N

OHg(x,v1,v5) = {—va} x {203}
v — T

+6%0*0Hp (x, 5 ,U5),
I 0\ . . .
where © = ( 7 I ) 18 @ 2n X 2n matrix parti-
]

tioned into submatrices, I, _TI, _TI and n X n zero
matriz, where I is an n X n identity matriz and
©* is transposes of ©.

Proof. The subdifferential 0Hp(x, 5)
should be computed. Notice that Hamllton—
ian function is concave and it is understood as
OwpyHa(z,v1,v3) = =0 [—Ha(z,v1,03)].
Let ¢; : R — R, i = 1,2, be a convex
functions at a point (z,v1) and g : R — R
be a convex function continuous at a point
(1 (z,v1),¢¥2(x,v1)). Then for subdifferential of
composition f(z,v1) = g(@/}l(x,vl),wg(ac,vl)) the
following formula is valid

Of (x,v1) = ©*9g(¢1(z,v1), Ya(z,v1))  (23)
where
P Y
_( 0 0
o= 45 55 )

ox 8’01
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OYr  OY1  OYa Oy

1s' 2n x 2n‘ matrix 5 ) Bor Bz Do are Jaco-
bian matrices and ©* is transposes of ©. Tak-

ing Y1(z,v1) = 2, Y2(z,v1) = “5* in O, then it

: I 0
is easy to compute that © = ( 7T ) where
]

I is an n X n identity matrix. Then, for fixed
vy setting f(z,v1) = Hp(z, "5%,v3) and using
Moreau-Rockafeller Theorem 1.29 [I], Lemma
and the formula (23]), we obtain the desired re-

sult. O

In the construction of LAM for the original dis-
crete approximation problem (I4)-(I6]), the fol-
lowing theorem which is definitely of independent
interest plays a crucial role.

Theorem 2. If G is a convex set-valued mapping
defined by (I7), then the following statements for
the LAM s are equivalent:

(a) (z%,v]) € G*(v3; (x,v1,v2)), va € G(z,v1;03),

®

¥ +uf — vy vl — 205
52 T4

€ Fr (v (w, 252, ==2ym) ),
22402 ¢ Pz, Ut g8), v € R”

where G(x,v1;v3) is the argmazimum set for map-
ping G.

Proof. By useful Frobenius formula, the follow-
ing inverse of 2 x 2 block matrices holds if A, B
are invertible

A DN\! (A-DB'C)"! —A'DA!
( ¢ B ) N ( ~A~tcA! AL
where A = B — CA™'D is the Schur comple-

ment of A. Therefore, denoting A = 621, B = 41,
C =0,D = -1, we compute that

worrt = (5 )= (F ) e

Furthermore, by Lemma [3 it is easy to see that
(z*,v]) € Oz vy Ha(x,v1,v3) and

(620%) "L (a* + v3, 07 — 203)

vl — X
€ 8(1,1)1)HF(377 177 'U;)

are equivalent. Then from (24)) and (25), it means
that (z*,v7) € Ozv)Ha(w,v1,v5) if and only if

(25)

(x*—&-vf—v; vi‘—%;‘)
62 )
'1)16—1"’0*)'
Since F*(v3; (z,v1,v2)) = O ) Hr(7,v1,03),
vg € F(z,v;v3) and by using the fact that
a(xml)HF(x:vl:v;) = _8(x,v1)(_HF(xavlav§))v
we express ([20) in term of LAMs.  Here

€ 8(x,v1)HF(x? (26)

)
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take into account that vy € G(z,v1;v3) and
2 2dvr ¢ F(x, ®5%;v3) ensure that the LAM s

0
are nonempty at a given points. O

Lemma 4. It turns out that the following inclu-
stons are equivalent:

(1) <f*a T) € do(20),
2) <E T 5@*) € 9o (wo).

where zg = (2°,4°)

0_..0
(2, 5%) € domgy.

€ domyg and wg

Proof. By the definition of subdifferential sets we
can write

dp0(z0) = { (@.7°) : wolw.y) — po(a® )
> <§*7$ - .’L'O> =+ @*79 - y0>7

vV (z,y) € RQ"}. (27)

000 (1) = { (a",v) : b0 (w) — o wn)

_ 0_,0
> <x*,$—x0>+<y*ay5x—y 5x>

) € R }

This latter relationship gives that

Do (wo) = {(33*,:9*) t po(z,y) — @o(2°,4°)

Vw:(az,y_x

> <x*—%, x—x0>+<% ) y_y0>7
vweR%}. (28)

When (27)) and (28]) are compared, we deduce that

o Y Y

R 5
or, in other words,

:L'* :f* +y*’ y*zég*‘
The proof of theorem is completed. O

Theorem 3. Let F be a convexr set-valued map-
ping and ¢g be proper convex functional and con-
tinuous at the points of some feasible trajectory.
Then for optimality of the trajectory {Z(t)} in the
discrete approximation problem, it is mecessary
that there exist a number p = ps € {0,1} and
vectors x*(t),n*(t),v*(t) which are not all equal
zero, satisfying the approrimate Fuler-Lagrange
and transversality inclusions:

(a) (A% (1) + A" () = " (0), 0" (£ + )

€ F*(x*(t + 20); (2(t), AZ(t), A%E(t), 1)),
0,,...,1— 25,
(0) n*(t) € K3(2(1) , £(1) € Kjnp(2(1)),
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(¢) (v*(1 = 8) + Az*(1 = 8) + £°(1)
80" (1= 8, 66°(1) - 2*(1))
€ ndgo(#(1 - 8), AZ(1 - ).

And, under the reqularity condition these condi-
tions are also sufficient for optimality of the tra-

jectory {z(t)}.

Proof. By taking into account the condition (20)
and by Theorem 2 it can be shown that

(f*(t) — 77 (t) =& (t) + & (t+ ) — a* (t + 20)
52 ’
E(t+0) - 2:L‘*(t+25)>
5
€ F* (f*(t +26); (£(t), AZ(t), A% (2), t)),
t=0,...,1—20.

" £ (t)—2x* (t46
(t):*i() - (t+0)

Denoting v , we get

(A%*(t) + AT () - ! 5(;) Tt + 5))
€ FH(T"(t +20); (2(1), AZ(t), A%Z(t), 1)),
t=0,...,1—26.

Now observe that LAMF™ is positive homoge-
neous on the first argument and setting 0z*(t),
0v*(t) and 77*(t) are denoted by z*(t), v*(t) and
on*(t), respectively, we derive the approximate

Euler-Lagrange inclusion of theorem. Moreover,
by the formula ([22)) and Lemma [, we have

(7 (1=0)+€ (1-0)~7" (1=0)+7" ()+E" (1)-7"(1),

67 (1) +E (1) -7 (1))
€ 1060 (3 (1~ 0), AF(1 — ).
Then setting £ (1) = £*(1) — én* (1), we find that
the transversality condition of theorem:

(v*(l —8) + Az*(1 = 8) + £5(1) + on*(1 — 5)

66 (1) —a*(1))
€ udpo(z(1 —0), Az (1 —9)).
By the condition (21I), we have dn*(t) € K} (z(t))
and £*(1) — on*(1) € K5(x(1)). Then £*(1) €
K3 (z(1)) + K5(2(1)) = K~5(T(1)) which com-
pletes the proof of theorem. O

Remark 1. For future directions, we note that
the results obtained in this section could be useful
for deriving optimality conditions for the second-
order viability problem (4)) given by differential
inclusions with endpoint constraint. At least we
emphasize that the key to our success is to pass
formally to the limit in the conditions of Theo-
rem[3. Consequently, by setting = 1 and pass-
ing formally to the limit as § — 0, the sufficient
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conditions of optimality can be formulated for the
continuous problem ([f)). Moreover, by using the
functional analysis approach in the convex prob-
lem, the necessity of these conditions for optimal-
ity can be justified.

Corollary 1. Let F' be a conver set-valued map-
ping and ¢ be proper convexr functional and con-
tinuous at the points of some feasible trajectory.
Then for optimality of the trajectory Z(t) in the
problem ({]), it is sufficient that there exist a num-
ber u and vectors xz*(t),n*(t),v*(t) which are not
all equal zero, satisfying the second-order Euler-
Lagrange type adjoint

(i) (2 (1) + 0" (8) = (), " (1))

);
€ F* (2™ (t); (2(t), #'(t), 2" (1), 1)), t € [0,1]
(i) 2"(t) € F(x(t), ' (t); 2" (t),1) ,a.e. t € [0,1],
(1) € Ki(2(t)), t € [0,1),

and the transversality conditions at the endpoint
t =1 consist of the following

(iid) (v7(1) + 2 (1) + €7(1), =2*(1))
€ pdg(x(1), (1)),
" (1) € Kjnp((1)).

Note that the transformation to the continuous
problem () is in any case, a separate subject
of discussion and is therefore omitted. Note also
that this construction of optimality conditions in
the presented paper for second-order discrete and
discrete approximation inclusions can be useful
for the optimization of an arbitrary order discrete
and ordinary differential inclusions.

5. Applications

In this section, we describe some interesting ap-
plications of the problem (II)-([3). At first, let us
consider the problem with the “linear discrete”
structure

minimum @(xN_1,ZN),
Tt42 6F($t,$t+1,t) ,t=0,...,N =2,

F(x,v1) = Coz + Chv1 + Du, u e U (29)

To = Qo , T1 = i,
€A t=0,...,N, xy € B,
where Cy, C1 are n xn, D is n x r matrix, D C R"
is convex closed set, ¢ is continuously differen-
tiable function. It is required to find control-
ling parameters u, € U (t = 0,...,N) such that
the corresponding trajectory {7;}~_, minimizes (.
We observe that in this case F(x,v1) = {vy =
Cor + Civy + Du : w € U}. It is not hard to
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compute that

F*(U;7 (l’,’l)l,'UQ))

_ J(Couz. Crvs),  —Dvj € Kyj(u),

0, —D*vy & K (u),

where vo = Coz + Civ1 + Du, v € U, C§,CY

and D* are transposed matrices. Then by using

Theorem [I] and from the formula (30]), we have

vy =& = = Coayy and &y = Cagiy, t =

0,...,N—2and —D*z},, € Kf;(u), n; € K}(Zt)

and £y € Kj(Zy). Clearly the transversality
conditions consist of the following:

(30)

N1~ TNo1 T No = Hpa
Nty — TN = Wy, -
Moreover —D*v3 € K};(u) means that the Weier-
strass Pontryagin maximum condition

<Dat7 332(> = sup(Du, I‘?>
uelU

(31)

is satisfied. The regularity condition is superflu-
ous for linear problems. It is, therefore, necessary
and sufficient for the optimality of the trajectory
{x;}I¥, in linear problem that there exists {z} })¥,
satisfying the second-order Euler-Lagrange differ-
ential equation with © = 1 and Weierstrass Pon-
tryagin maximum principle (31]).

Now, let us consider another example where a set-
valued mapping is defined by nonlinear inequality:

minimum @(xN_1,ZN),
T2 € F(l’t,$t+1,t) ,t=0,...,N —2
F(z,v1) = {vg : ¥(x,v1,v2) <0}
To = Qg , T1 = a1,
€A, t=0,...,N, zy € B,
where the function W and ¢ are continuously dif-
ferentiable functions. Then according to the The-

orem 2.13. [I] by elementary computations we find
that

F*(v3; (w,v1,v2)) = {( — p¥(z,v1,v2),
_/'L\Il'lul (xvl)laUQ)) : U; = N\I’LZ(ZLKUI,UQ),
,M‘IJ(ZL',Ul,UQ) =0 y b > 07}

where W/ (z,v1,v2), ¥, (x,v1,v2) and ¥ (z,v1,v2)
are gradient vectors with respect to x, vy, ve, cor-
respondingly. So by using Theorem [I we get the
following relations

(32)

(33)

xf — & —nf = =V (Te, Teg1, Tey2),
o = — eV, (Te, Teg1, Tey2),
T = W, (T, Tes1, Teta),
eV (Z(t), Tey1, Tog2) = 0,
1 >0,t=0,...,N—2,

(34)
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n € Ki(at), t=0,...,N, &y € Kg(@n), (35)
and transversality conditions
Evo1 — T T No1 = Pa(TN-1,2N)
N Ty — N = v (Tn-1,TN).

So we have proved the following theorem.

(36)

Theorem 4. If ¥V and ¢ are continuously dif-
ferential functions and the cone Kgpnp(x,v1,v2)
is non-empty for all (Ty,Tii1,Trr2) then the ex-
istence of {x},&,nf} satisfying the adjoint dis-
crete inclusions (39)-(38) is necessary and suffi-
cient for the optimality of the trajectory {Z;},
of problem (32).
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