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Abstract: This paper studies a general optimal control problem
for nonconvex delay-differential inclusions with endpoint constraints.
In contrast to previous publications on this topic, we incorporate
time-dependent set constraints on the initial interval, which are spe-
cific for systems with delays and provide an additional source for op-
timization. Our variational analysis is based on well-posed discrete
approximations of constrained delay-differential inclusions by a fam-
ily of time-delayed systems with discrete dynamics and perturbed
constraints. Using convergence results for discrete approximations
and advanced tools of nonsmooth variational analysis, we derive
necessary optimality conditions for constrained delay-differential in-
clusions in both Euler-Lagrange and Hamiltonian forms involving
nonconvex generalized differential constructions for nonsmooth func-
tions, sets, and set-valued mappings.
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1. Introduction

The primary object of this paper is the following generalized Bolza problem
(P) for delay-differential inclusions with general initial conditions and endpoint
constraints:

b
minimize J[z] := ¢(x(a), (b)) +/ flx(t),z(t — A),z(t),t)dt (1)
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over arcs z : [a — A,b] — IR™ with A > 0, that are absolutely continuous on
[a,b] and L* functions on [a — A, a], subject to

(t) € F(z(t),z(t — A),t) a.e.t € [a,b], (2)
z(t) € C(t) ae. t€la—Aa), (3)
(z(a),z(b)) € Q C R*™ (4)

For the nondelayed systems (A = 0) this problem was studied in a number
of publications mainly devoted to necessary optimality conditions; see Clarke
(1983), Ioffe (1997), Loewen and Rockafellar (1997), Mordukhovich (1995), Suss-
mann (2000), Vinter (2000), Zhu (1996), and the references therein. To the
best of our knowledge, there are just a few papers devoted to the study of opti-
mization problems for delay-differential inclusions (mostly with the Mayer-type
cost functional); see Clarke and Watkins (1986), Clarke and Wolenski (1996),
Minchenko (1999), and Mordukhovich and Trubnik (2001). These papers (ex-
cept Clarke and Watkins, 1986, for a free-endpoint Mayer problem) concern
delay-differential inclusions with the initial condition (3) given by a single-valued
mapping C(t) = {c(t)} that closely relates delayed systems to their nondelayed
counterparts.

The present paper deals with the generalized Bolza problem (P) involving a
set-valued mapping C(t) in the initial condition (3), which is specific for delay-
differential systems and essentially distinguishes them from nondelayed ones. A
choice of the initial function z(t) from the set C(¢) on [a — A,a) provides an
additional source for optimizing the cost functional (1) subject to the constraints
(2)-(4).

We employ the method of discrete approximations for the study of problem
(P). This method is based on the finite-difference replacement of the derivative

i(t) ~ [(t+ ) = 2(0)] /B, h— 0, (5)

in (2) with appropriate approximations of the cost functional and endpoint con-
straints. The method of discrete approximations is well-developed in the case of
ordinary control systems (one of the pioneering work was done by Malanowski,
1979, see also a more recent survey by Dontchev, 1996). In contrast to the
vast majority of publications on discrete approximations, we mostly focus not
on numerical aspects of this method (particularly involving estimates of conver-
gence rates in various finite-difference schemes) but rather on qualitative aspects
allowing us to use discrete approximations as a vehicle for deriving necessary op-
timality conditions in continuous-time systems. Such an approach to optimiza-
tion of nondelayed differential inclusions was developed by Mordukhovich (1988,
1995) (see also the recent book by Smirnov, 2002, and the references therein);
related developments for delay-differential problems with single-valued initial
conditions were given in Mordukhovich and Trubnik (2001) in an essentially
different framework.
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The method of discrete approximations applied to the problem (1)—(4) under
consideration allows us to build a well-posed sequence of finite-dimensional opti-
mization problems for time-delayed discrete inclusions with a strong convergence
of optimal solutions; see below. The obtained finite-dimensional problems are in-
trinsically nonsmooth (containing in fact an increasing number of set constraints
with possibly empty interiors), but they fortunately can be handled by general-
ized differential tools of modern variational analysis involving nonconvex-valued
normal cones, subdifferentials, and coderivatives that enjoy full calculi. Using
these tools, we first derive necessary optimality conditions in delay-difference
counterparts of the original problem (P). Then, by passing to the limit from
discrete approximations, we obtain necessary optimality conditions for problem
(P) in the extended Euler-Lagrange form, which is equivalent to the enhanced
Hamiltonian form under additional assumptions.

In this paper we relax, in the case of nonautonomous systems, some as-
sumptions previously made in the method of discrete approximations even for
nondelayed differential inclusions. To furnish this, we employ, along with the ba-
sic/limiting normal cone, subdifferential, and coderivative as in Mordukhovich
(1995), their extended counterparts for time-dependent sets, functions, and set-
valued mappings discussed in Section 3.

The rest of the paper is organized as follows. In Section 2 we construct well-
posed discrete approximations of the original problem (1)—(4), which ensure the
required strong convergence of optimal solutions under minimal assumptions.
Section 3 presents basic constructions and necessary background of generalized
differentiation that are needed for the variational analysis of discrete-time and
continuous-time systems performed in this paper. In Section 4 we obtain nec-
essary optimality conditions for nonconvex delay-difference inclusions arising in
discrete approximations of the above problem (P). The concluding Section 5
contains necessary optimality conditions in the Euler-Lagrange and Hamilto-
nian forms for problem (P) derived via its discrete approximations under the
assumption on relaxation stability discussed in Section 2.

Our notation is basically standard, see Mordukhovich (1995) and Rockafellar
and Wets (1998).

2. Well-posed discrete approximations

The main goal of this section is to construct well-posed discrete approxima-
tions of the original problem (P) that ensure the strong convergence of optimal
trajectories in the norm topologies of W12[a,b] and L?[a — A, a], respectively.
Such a strong convergence plays a crucial role in the study of delay-differential
inclusions via discrete approximations.

Let Z(-) be a feasible trajectory for (2) with the initial condition (3). We im-
pose the following assumptions, where IB stands for the closed unit ball in IR™.

(H1) There is an open set U C IR™ and two positive numbers Ly, Mp such
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that Z(t) € U for any t € [a — A, b], the sets F(z,y,t) are closed for all
(z,y,t) € U x U X [a,b], and one has

F(z,y,t) C MpB for all (z,y,t) € U x U X [a,b], (6)
F(z1,y1,t) C F(22,y2,t) + Lr(lz1 — 22| + [y1 — y2) B (7)

whenever (z1,y1), (x2,y2) € U x U and ¢ € [a, b].

(H2) F(z,y,-) is Hausdorff continuous for a.e. t € [a,b] uniformly in (z,y) €
UxU.

(H3) The multifunction C': [a—A, a] = IR" is closed-valued, uniformly bounded,
and Hausdorff continuous for a.e. t € [a — A, a.

Following Dontchev and Farkhi (1989), we consider the so-called averaged
modulus of continuity for the multifunction F(z,y,t) in t € [a,b] when (z,y) €
U x U defined by:

b
T[F;h] := / o(F;t, h)dt,
where o(F';t,h) := sup {w(F;x,y,t,h)| (z,y) € U x U} with

w(F;xz,y,t,h) :=sup {hauS(F(x,y,tl);F(.T,y,tQ))‘tl,tg = [t—g,t—&—g]ﬁ[a,b]},
and where haus(-,;-) stands for the Hausdorff distance between two compact
sets. It is proved in the mentioned paper that if F'(z,y, -) is Hausdorff continuous
for a.e. t € [a,b] uniformly in (x,y) € U x U, then 7[F;h] — 0 as h — 0. Of
course, a simplified version of the above definition applies to the average modulus
of continuity 7[C; h] of the multifunction C(-) on [a — A, a].

Let us construct a discrete approximation of (2) based on the Euler finite-
difference replacement of the derivative (5). For any N € IN := {1,2,...} we
take t; := a+jhy for j = —N,...,0,1,... ,k and ty41 := b, where hy := & and
k € IN is defined by a+khy < b < a+(k+1)hy. Notethat t_y = a—A, ty = a,
and hy — 0 as N — oo. Then, the sequence of delay-difference inclusions
approximating (2) is constructed as follows:

IN(tj_H) S l‘N(tj) + hNF(LL’N(tj),IN(tj - A),tj) for j=0,....k, (8)
zn(t;) € C(t;) for j=-N,... -1

A collection of vectors {zn(t;)| j = —N,...,k + 1} satisfying (8) is called a
discrete trajectory. The corresponding collection

(Ertin) o)) g
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is called a discrete velocity. We also consider the extended discrete velocities

ry(tjy1) —an(t;)

'L)N(t) = hN s

te [tjvthrl)v 7=0,...,k,

and the corresponding extended discrete trajectories defined by

¢
zn(t) == zn(a) +/ un(s)ds, t€la,b],
on the main interval [a, b] and by
J,‘N(t) = xN(tj), t e [tj7tj+l)7 j=—-N,...,—1,
on the initial interval [a — A, a). Observe that
En(t) =vn(t) a.e. t€la,b].

Let W12[a, b] be the space of absolutely continuous functions x : [a,b] — IR"
with the norm

b 1/2

llz()|[wr.2 := max |z(t)] + (/ i(t)|2dt> .
t€(a,b] a

The next theorem ensures the strong approzimation of Z(-) by feasible trajecto-

ries of delay-difference inclusions (8).

THEOREM 2.1 Let Z(-) be a feasible trajectory to (2) and (3) under assump-
tions (H1)-(H3). Then there exists a sequence {zn(t;)| j = —N,...,k+ 1} of
solutions to the delay-difference inclusions (8) with

zn (to) := zn(a) = Z(a)

such that the extended discrete trajectories zy(t), a — A < t < b, converge to
Z(-) in the L?-norm on [a — A, a] and in the W 2-norm on [a,b] as N — oo.

Proof. Due to (6) and the uniform boundedness of C(-) in (H3), it is sufficient
to establish the required convergence in the norm topologies of Ll[a — A, d]
and Whi[a,b]. Let {wy(-)}, N € IN, be a sequence of functions on [a — A, b],
with wy (a) := Z(a), that are constant on the interval [¢t;,t;41), j = —N,..., k,
and converge to Z(-) on [a — A,a] and to Z(-) on [a,b], respectively, in the
norm topology of L'. Such a sequence always exists because of the density of
step-functions in L'[a — A, b]. In the estimates below we use the sequence

a b
Ex = /_A |:z(t)—wN<t)|dt+/ 3(6) — wy (D]dt — 0 as N — oo, (9)
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Observe that due to the uniform boundedness assumptions in (H1) and (H3),
there is M > 0 with

lwn (t)| < M forall ¢t €fa—Ab] and N € IN.
Denote wy,; := wy(t;) for j = —N, ..., k+1 and define the discrete functions

{uN(tj)|j:—N,...,k+1} by

{UN(tj) =wy,; forj=-N,...,0, (10)

~N(tjr1) = un(t;) + hywy, for j=0,.., k.

The extensions of these functions on the continuous intervals [a — A,a) and
[a, b], respectively, are given by

un(t) :== wN(t) for t € [tj,tj11), j=N,...,—1,
un(t) =T —l—f wn(s)ds, te€la,b].

Let dist(w; Q) be the Euclidean distance between the point w and the closed
set . Then the Lipschitz condition (7) can be written as

dist(w; F(21,t)) < dist(w; F(22))+ Lr|x1 — 22|, w € R", 21,22 € U, t € [a,}],
and one obviously has
dist(w; F(z,t1)) < dist(w; F(x,t2)) 4+ haus(F (z,t1); F(x,t2)), w,z € R".
Using this and the average modulus of continuity, we get

—1 k
an: = hy Z dist(wNj;C(tj))+hNZdist(wNj;F(uN(tj),tj)
j=—N =0

-1 tj+1 i+l
= ) / dist(wy,; C dt+Z/ dist(wy,; Fun(t;),t;))dt
j=—N "t
—1 ti+1 i+t
< Z / dist(wy;; C dt+2/ dist(wn;; F(un(t;),t))dt
j=—N "t

+ 7[C;hN] + T[F; hn].

Taking into account the facts that (§N,T[C; hn], T[F 7hN]) — 0as N — oo due
to (9) and assumptions (H2) and (H3), that Z(t) € C(t) for a.e. t € [a — A, a),
and that

dist(wn (2); F(un(t), 1)) dist(wn (2); F(2(t), 1)) + Lr|un(t) — 2(1))|

< )i
< |wn(t) = z(t)| + Lrén,
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one has the estimate
N < (24+Lp)én+ip(b—a)(Mp+1)hy/2+7[C; AN]+T[F; hy] — 0as N — .

Note that the discrete functions defined in (10) may not satisfy (8), since
one does not generally have wy, € C(t;) for j = —N,...,—1 and wy, €
F(un(tj),un(t; — A),t;) for j = 1,. k Let us construct the desired tra-
jectories {zn(t; )\ Jj= —N sk + 1} by the following proximal algorithm:

2y (t;) = vy, with |y, —wpy,| = dist(wy,; C(t;)) for j=—-N,...,—1,
zn(to) = (a), 2zn(tj41) = 2n(t;) + hyvn, for j=0,...k,

with vy, EF(ZN( ), an(ty — D), t),  |on, —wn,| =

dist(wn;; F(zn(t5), 2n (t;A),15)).

(11)

One can see that all zy () in (11) are feasible trajectories for (8). Now, following
the scheme in the proof of Theorem 2.1 in Mordukhovich (1995) and adapting
it to the case of delayed systems with set-valued initial conditions under consid-
eration, we show that the extensions zy (t), t € [a — A, b], of the above discrete
trajectories converge to Z(¢) in the L?>-norm on [a — A, a] and in the W12-norm
n [a,b]. Moreover, we can get efficient estimates of the convergence rate that
involve £y in (9), the modulus 7[C; hy] and 7[F; hy], and the constants defined
n (H1). |

Our next goal is to construct a well-posed discrete approximation of the
whole dynamic optimization problem (1)—(4) (not only of the
delay-differentialinclusion) such that optimal solutions to discrete approxima-
tion problems strongly converge to a given optimal solution Z(-) to the original
problem (P). The following construction ezplicitly involves the optimal solution
Z(-) to problem (P) under consideration.

Given Z(t), a — A <t < b, take its approximation zy(t) from Theorem 2.1
and denote ny = |zn(b) — Z(b)|. For any N € IN we consider the dynamic
optimization problem (Py) for constrained delay-difference inclusions:

minimize JN [zn] == @(zn(a),zn (b)) + |zn(a) — Z(a)?

tit1
/ e (ty) — ()Pt
t

t — t 12
””sz N (L) ,zN(tj*A)axN( J+1i)zN xN(])’ta) (2
§=0
k ti+1 . _ . 2
+Z/ TN (tj+1) — an(t)) sl
j=0"t
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subject to the constraints

N (tjy1) € an(t;) + hnF(zn(tj), zn(t; — A),t;), 7=0,....k, (
an(t;) € C(t;), j=—N,...,—1, (14
(zn(a),zn(D)) € Qn = Q+ ny DB, (
len(t;) —z(t;) <e, j=1,....,k+1, (

where ¢ is a given positive number. In addition to (H1)-(H3) with some neigh-
borhood U of Z(t), we impose the following hypotheses on the behavior of ¢, f,
and ) around the optimal trajectory:

(H4) ¢ is continuous on U x U, f(z,y,v,-) is continuous for a.e. t € [a, b] and
bounded uniformly in (x,y,v) € U x U x MpIB, and € is locally closed
around (Z(a), Z(b)).

(H5) There exists u > 0 such that f(-,-,-,¢) is continuous on the set
Au(t) == {(z,y,v) € UXUX(Mp+p)B| v € F(z,y,s)for some s € (t—pu,t]}
uniformly in ¢ € [a,b].

In what follows we select ¢ > 0 in (16) such that Z(t) + B C U for all
t € [a—A,b] and take sufficiently large N satisfying ny < e. Note that problems
(Pn) have feasible solutions, since the trajectories zy from Theorem 2.1 satisfy
all the constraints (13)—(16) for large N. Moreover, the sets of feasible solutions
to (Pn) are bounded for all N due to (14) and (16). Hence, each (Py) admits an
optimal solution Zy(+) by the classical Weierstrass theorem in finite dimensions.

We are going to justify the strong convergence of Zx(-) — Z(-) in the sense
of Theorem 2.1. To proceed, we need to involve an important intrinsic property
of the original problem (P) called relazation stability. Let us consider, along
with (2), the convezified delay-differential inclusion

z(t) € co F(x(t),z(t — A),t) ae. t € [a,b], (17)

where “co” stands for the convex hull of a set. Further, given the integrand f
in (1), we consider its extension

fr(z,y,v,t) = flx,y,v,t)+6(v; Fx,y,t))

with respect to the set-valued mapping F of (2), where 6(-; F') stands for the
indicator function of a set. Denote by fr(z,y,v,t) the convexification of fr in
the v variable and define the relazed generalized Bolza problem (R) as follows:

~ b ~
minimize J [z] := ¢(x(a), 2(b)) +/ fr(x(t),z(t — A),&(t),t)dt (18)
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over functions z: [a — A, b] — IR", which are absolutely continuous on [a, b] and
continuous on [a — A, a), subject to (3) and the endpoint constraints (4). It
follows from the structure of (18) that the condition J [z(-)] < oo implies that
x(+) is a trajectory for the convexified delay-differential inclusion (17) called a
relazed trajectory for (2).

One clearly has inf(R) < inf(P) for the optimal values of the cost functionals
in the relaxed and original problems. We say that the original problem (P) is
stable with respect to relaxation if

inf(P) = inf(R).

This property, which obviously holds under the convexity assumptions, turns
out also to be natural for nonconvex continuous-time problems governed by dif-
ferential and delay-differential inclusions due to the inherent “hidden convexity”
of such systems (related to the convexity of integrals for set-valued mappings
over nonatomic measures). In particular, the following fundamental approxi-
mation property holds under the assumed Lipschitz continuity of F' in (z,y):
Every relaxed trajectory z(-) can be uniformly on [a,b] approximated by orig-
inal trajectories () with the same initial history z,,(t) = z(t) on [a — A, d]
and

b b
liminf/ f(xm(t),xm(t—A),j:m(t),t)dtg/ Fr(z(t), z(t— A), i(t), 1) dt.

m—00

This result, which ensures the relaxation stability of problems (P) for delay-
differential inclusions with no endpoint constraints at ¢ = b, can be proved
similarly to the one for nondelayed differential inclusions; see Aubin and Cellina
(1984). The reader can find in Mordukhovich (1995), more discussions and
references on the validity of this property for nonconvex constrained systems
governed by differential inclusions. Similar results and discussions also hold for
the delay-differential inclusions under consideration, see also the book of Warga
(1972) for various classes of functional differential control systems.

To be able to establish the desired strong convergence of discrete approxima-
tions, we have to impose the following additional assumptions that are specific
for delay-differential inclusions with set-valued initial conditions as in (3).

(H6) C(t) is convex for a.e. ¢t € [a — A,al; F(z,y,t) is linear in y for a.e.
t € la,a+ A]; f(z,y,v,t) is convex in (y,v) for a.e. t € [a,a+ A].

Now we are ready to establish the strong convergence theorem that makes a
bridge between optimization problems for delay-differential and delay-difference
inclusions.

THEOREM 2.2 Let Z(-) be an optimal solution to problem (P), which is assumed
to be stable with respect to relaxation. Assume also that hypotheses (H1)-(HG)
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hold. Then, any sequence {Zn(-)}, N € IN, of optimal solutions to (Pn),
extended to the continuous interval [a — A, b], converges to Z(-) in the L*-norm
on [a — A, a] and in the W12-norm on [a,b] as N — oo.

Proof. We know from the above discussion that (Py) has an optimal solution
Zn(+) for all N sufficiently large; suppose that it happens for all N € IN with-
out loss of generality. Given Z(-), we consider the sequence {zn(-)} strongly
approximating Z(-) by Theorem 2.1. Since each zy is feasible to (Py), one has

JN[i‘N] < JN[ZN] for all N € IN.

Similarly to the proof of Theorem 3.3 in Mordukhovich (1995) for the case of
nondelayed differential inclusions, we can show that

JN[ZN] — J[E] as N — oo.
The above two relationships yield

limsup Jy[Zn] < J [Z]. (19)

N—o0

To justify the required convergence Zy(-) — Z(-), we need to prove that

N = /aA 1 () — 2(8) 24t
b . .
+ |Zn(a) — z(a)|? +/ |Zn(t) — z(t)?dt — 0 as N — oo.

Suppose it is not true. Then, we can find a constant ¢ > 0 and a subsequence
{Np} C IN such that py,, — c. Without loss of generality assume that py — ¢
as N — oo. Since the sequences {Zy(-)} and {Zx(-)} are uniformly bounded on
[a—A, a] and [a, b], respectively, under the assumptions made there is a function
7: [a— A, b] — IR™ belonging to L? on [a — A, a] and to W2 on [a, b] such that

Zn(-) = () weakly in L3[a — A, d] (20)

and zy(-) — Z weakly in  L?[a,b]

along a subsequence of N € IN, which is supposed to be equal to the whole IN.
Invoking now the classical Mazur theorem, we conclude that there are convex
combinations of the sequences in (20) converging pointwisely to Z(t) and to Z(t)
for a.e. t € [a — A, a] and [a, b], respectively.

It follows from (H3) and the convexity of C(t) that Z(t) € C(t) for a.e.
t € [a — A, a]. Taking into account the assumptions on F in (H2) and (H6) and
that Zy(t) — Z(¢) uniformly on [a, b], we arrive at the convexified inclusion

Z(t) € co F(Z(t), Z(t — A),t) ae. t€ [a,b].
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Due to the corresponding assumptions on f and by

k _ _
v Z f@N(t)), Zn(t; — A), xN(th})LN_ mN(tj)7tj)

k ti+1
=Y [ fant)an(t - ).t

j=0""

one has the inequality

b
/ Fr(3(0), 5t — A), 5(t), t)dt

N—o0

. In(tin) = Zn(t;)
<liminfhy Y f(@n(t), En(t; — A), L2000 4

since fp < fr. Observe further that the integral functionals

L] = /_A () — 2()2dt and D / () — 3(0)2dt

are lower semicontinuous in the weak topology of L?[a — A,a] and L?[a,b],
respectively, due to the convexity of the integrands in v. Since
—1

3 /tj“ |xN(tj)—x(t)2dt=/aA 1w () — 5(1)|2dt and

j=—-N""%
k tj+1 . _
j=07t hav

the latter implies that

’ z(t 2 1m1n ah 2dt an
/7A|() ()|dt<1 fz_/ — Z(t)|%dt and

i+l 7 T (ts . 2
/|JU —z( |dt<hm1nf2/ J+1 N(j)—fc(t) dt.

hn

Now passing to the limit in (12), we arrive at
J[E] + ¢ < lim inf Jy 2],

where T is a feasible trajectory to the relaxed problem (R) due to the above
discussion. So if

c= lim [/C:A En () — 2(1)[2dt

N—oc0

b
+ |zn(a) — Z(a)? +/ |z N (t) fi(t)\th} > 0,
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~

we get J[Z] < J[z] = J[z] due to (19), which contradicts the optimality of Z(-)
in the relaxed problem and completes the proof of theorem. |

3. Tools of generalized differentiation

The results of the previous section allow us to make a bridge between the original
infinite-dimensional optimization problem (P) for delay-differential inclusions
and the sequence of finite-dimensional dynamic optimization problems (Py)
for delay-difference inclusions. Our strategy is to obtain first the necessary
optimality conditions for each of the latter finite-dimensional problems and then
derive necessary optimality conditions for the original problem (P) by passing
to the limit from the ones for (Py) as N — oo.

Observe that problems (Py) are essentially nonsmooth, even in the case
of smooth functions ¢ and f in the cost functional and unconstrained delay-
difference inclusions. The main source of nonsmoothness comes from the (in-
creasing number of) geometric constraints (13) and (14) as N — oo, which
may have empty interiors. To deal with such problems, we use appropriate
tools of generalized differentiation introduced by Mordukhovich (1976, 1988)
and then developed and applied in many publications; see, in particular, the
book of Rockafellar and Wets (1998) for detailed treatments and the extensive
bibliography.

Recall the the basic/limiting normal cone to the set Q@ C IR™ at the point
TeNis

N(z;9Q) := Limsup N (; ), (21)
Q

T—T

where z % 7 means that + — 7 with = € Q, where “Limsup” stands for the
the Painlevé-Kuratowski upper (outer) limit

Limsup F(z) := {y € Y| Jz, — T, Jyp — y with y, € F(xy), k€ IN}

T—T
for a multifunction F': X =2 Y, and where

i sup F T ) 0}

o e =g

T—T

N (7 Q) = {x € R"

is the cone of Fréchet (or regular) normals to €2 at Z. Note that for conver sets
Q one has

N(z;Q) = N(Q) = {a* € R"| (z*,2 —2) <0 forall z€Q}. (22)

Given an extended-real-valued function ¢: IR" — IR := [—00, o] finite at ,
the subdifferential of ¢ at T is

dp(z) == {2" € R"| (2", -1) € N((Z,0(Z));epi) }, (23)
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where epip := {(z,1) € R" ™| u > p(x)}. Then, the coderivative D*F(Z,§):
IR™ = IR™ of a set-valued mapping F': IR™ = IR™ at a point (Z,y) € gph F is
defined by

D*F(z,9)(y*) == {a* € R"| («*, —y*) € N((z,9); gph F)}. (24)
Note the useful relationships

Op(z) = D*Ey(2,9(2))(1) and D*f(2)(y") =0{y", f)(@), y" € R™,

between the subdifferential and coderivative, where E,(z) := {p € R| p >
©(x)} is the epigraphical multifunction associated with ¢: IR™ — IR and where
(y*, /Y(z) := (y*, f(x)) is the scalarized function associated with a locally Lip-
schitz mapping f: R" — IR™.

For applications in this paper we need to consider proper extensions of the
basic constructions (21), (23), and (24) to the case of sets, functions, and set-
valued mappings depending on parameters. The following extended construc-
tions fit our requirements.

DEFINITION 3.1 Let T be a topological space.
(i) Given a moving set Q: T = IR™ and T € Q(t), we define the extended
normal cone to Q(t) at T by
N(z: Q) := Limsup N(z;Q(t)). (25)

(t,2)**5%(¢,2)

Q() is said to be normally semicontinuous at (z,f) if N(z; Q(f)) = N(z; Q(1)).

(ii) Given ¢: R™ x T — IR finite at (z,t), the extended subdifferential

of ¢ at (z,t) with respect to x is

0op(@,1) = {a* € R"| (¢*,~1) € N((Z,(,1));epi (-, 1)) }. (26)
The function ¢ is subdifferentially semicontinuous at (T,t) with respect to
tif

51790(‘%’ E) = 0u(Z, E)v
where 0,p(T,t) stands for the subdifferential (23) of o(-,t) at T, i.e., for the
partial subdifferential of ¢ with respect to x. (iii) Given F: R" xT = IR™ and

g € F(z,t), we define the extended coderivative of F' at (Z,§,t) € gph F'
with respect to x by

DyF(z,5,0)(y") = {z" € R"| (¢*,—y") € N((Z,9);gph F(-,1))},  (27)
y* e R™.
The mapping F is coderivatively semicontinuous at (7, y,t) with respect to t
if
D;F(z,5,0)(y") = D;F(2,9,5)(y") for all y* € R™,
where DiF(Z,y,t) stands for the coderivative (24) of F(-,t) at (Z,7).
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It follows from (21) that the extended normal cone does not change if
N(z;Q(t)) is replaced by N(z;Q(t) in the limiting procedure (25). Thus the
normal semicontinuity of Q(:) from Definition 3.1 agrees with the N-(normal)
semicontinuity introduced by Mordukhovich (1984, 1988) in connection with
covering/metric regularity results, see also Zhu (2000), where this property was
used under the name of “regularity.” The subdifferential and coderivative semi-
continuity assumptions were directly imposed on functions and mappings in
Mordukhovich (1995) and Mordukhovich and Trubnik (2001) for deriving nec-
essary optimality conditions in optimal control problems governed by differential
and delay-differential inclusions. The extended normal cone (25) was recently
used by Bellaassali and Jourani (2002) and by Mordukhovich, Treiman and Zhu
(2002) in applications to multiobjective optimization problems without any nor-
mal semicontinuity assumptions.

Let us discuss some conditions ensuring the fulfilment of the normal semi-
continuity for moving sets; they automatically generate the corresponding con-
ditions for the subdifferential semicontinuity of extended-real-valued functions
and for the coderivative semicontinuity of set-valued mappings due to the above
definitions.

First, observe that these properties always hold for sets, functions, and set-
valued mappings not depending on the parameter ¢, which corresponds to op-
timal control problems for autonomous systems. Also, it is easily implied by
the definitions that €(-) is normally semicontinuous at (Z,t) if Q(¢) — f(t) is
a constant set near ¢ for some single-valued continuous mapping f. The next
useful sufficient conditions for the normal semicontinuity of moving sets were
given in Mordukhovich (1984, 1988); see also Proposition 4.4 in Mordukhovich,
Treiman and Zhu (2002).

PrROPOSITION 3.1 Q(-) is normally semicontinuous at (Z,t) if it is convex-
valued near t and inner/lower semicontinuous at this point, i.e.,

Q(f) C {xERn’Vtk—)f Jxp — T with z, € Qtg), kEﬂV}.

Recently Lionel Thibault (personal communication) obtained more general
sufficient conditions for the normal semicontinuity of moving sets. In partic-
ular, he proved this property for inner semicontinuous €2(-) whose images are
uniformly prox-reqular near reference points in the sense of Poliquin, Rockafellar
and Thibault (2000).

Observe that the extended normal subdifferential, and coderivative construc-
tions from Definition 3.1 satisfy the the following robustness property important
for performing limiting procedures. For brevity, we present this property only
in the case of moving sets.

PROPOSITION 3.2 Let Q: T = IR"™ with T € Q(t). Then one has
N(z;Q(f) = Limsup N(z;Q(t)). (28)

(t,2)%25%(%,3)
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Proof. Tt is sufficient to prove the inclusion “D” in (28), since the opposite
one is obvious. Taking z* from the right-hand side of (28), we find sequences
(tr, zx, x}) satistying

tp — t, xp — T, T}, — x*

as k — oo with x € Q(ty) and z% € N(zp; Qtr)), k € IN.

By the construction of N in (25), for each k € IN there are sequences
(tkm» Thom, Tk, ) such that

* *
tkm — tky Thm — Tk, Ty — Tg

as m — 0o with Zpm € Qtem) and x5, € N(zgm; Utkm))

for all m € IN. Employing the diagonal process, we construct sequences
(tms T, T1,) satisfying

n — * *
tm —t, Ty, — T, ,, >

as m — 0o with Zp, € Qty) and %, € N(2m; Qtm)), m € IN.

The latter yields z* € N(a‘s, Q(t)) and completes the proof of the proposition. l

Note that the extended constructions from Definition 3.1 enjoy a full gener-
alized differential calculus similar to the basic constructions (21), (23), and (24).
This can be derived similarly to the latter ones, e.g., by using a fuzzy calculus
for Fréchet-like preliminary objects. We are not going to use such a calculus in
the present paper.

4. Necessary optimality conditions for delay-difference in-
clusions

The objective of this section is to obtain necessary conditions for optimal solu-
tions to discrete approximations problems (Py) governed by delay-difference in-
clusions. We derive new necessary optimality conditions in the extended Euler-
Lagrange form employing the basic generalized differential constructions (21),
(23), and (24). The results obtained do not require any restrictive assumptions
on the initial data. In particular, we do not impose either convexity assumptions
like in (H6) or the Lipschitz continuity of F' like in (H1).

Our approach is based on reducing the dynamic optimization problems (Py)
for each N € IN to a static mathematical programming problem (M P) with
many geometric constraints given by sets with possibly empty interiors, the
number of which tends to infinity together with the approximating parameter
N — oo. This makes problems (M P) to be intrinsically nonsmooth, even in the
case of smooth cost functions and endpoint constraints.
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The general structure of problems (M P) is as follows:

minimize ¢g(z) subject to
QZ)J(Z)SO, jil,...ﬂ",
gi(z) =0, j=0,....,m
ZEAj, 7=0,...,1,

where ¢;: R — IR, gj: RY — IR™, and A C IR¢. For our applications in this
paper we need the following version of the generalized Lagrange multiplier rule
taken from Corollary 7.5.1 in Mordukhovich (1988):

PROPOSITION 4.1 Let Z be an optimal solution to (M P). Assume that all ¢;
are Lipschitz continuous, that g; are continuously differentiable, and that A; are
locally closed near z. Then there exist real numbers {u;| j = 0,...,7} as well
as vectors {1p; € R"| j = 0,...,m} and {z; € R j =0,...,1}, not all zero,
such that

i >0 for j=0,...,r (29)
pi¢i(2) =0 for j=1,....m (30)
z; € N(z;Aj)  for j=0,...,1 (31)

m

l r
_ZZ]* = 8(Zﬂj¢j)(2)+zvgj(2)*¢j. (32)
=0 i=0 =0

Now we employ Proposition 4.1 and calculus rules for the generalized differ-
ential constructions used therein to derive the necessary optimality conditions
for discrete approximation problems (Py). Fix N € IN and consider the “long”
vector z defined by

z = (x]fN,...ﬂgH,yéV,...,y,iv)
= (mN(t—N)7 s 7xN(tk+1)7 yN(tO)y s ayN(tk))
Then the discrete approximation problem (Px) can be reduced to the above
problem (M P) with
N N N )2 s 2
dol) = ol afln) + ) — (@) + Z / (1)t
Jj+1 2
+hNZf T ANTAN +Z/ ly — &(t)|"dt,

¢J(Z) = ‘Ijvij(tj)‘fgv j:133k+17 (34)

9i(2) :zxﬁl—xév—hNij, j=0,...,k, (35)
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Aj={Ny,...,u)| ) eC(ty)}, j=-N,...,-1, (36)
Aj={@Ny, ..oy yjN € F(xév,xé-\iN,tj)}, j=0,...,k, (37)
Ak+1 = {(x]—vNaayl]cv)’ (xéva'r;cv—i-l) EQN}' (38)

Let 2V = (z0,... ,:E,]y+1,gjév, ...,JY) be an optimal solution to problem
(MP) with the data (33)-(38), for each fixed N € IN. Employing Propo-
sition 4.1, we find real numbers {ujv| j = 0,....,k + 1} as well as vectors

{N € R j =0,...,k} and {z; € R"CG*N+3| j = —_N .. k+ 1}, not
all zero, such that conditions (29)—(32) are satisfied.

Taking 27 = (2% ;... Tt Y050 - - ,yz’j) € N(zNV; Aj) for j = —N,...,—1,
we observe from the structure of A; that all but one components of Z; are zero
with the remaining one satisfying

m;yj € N(jév’ O(tj))a Jj= —N,...,—1L (39)

Similarly, the conditions 27 € N(zN;A ) for j=0,...,kand Zpo1 € NN Agir)
are equivalent, respectively, to

(x;’ja x;fN,JW y;,j) € N((fj\/7 7§V7N7:ljJN>a gphFj)a ,7 = 07 R ka and (40)
(T6 k415 Thy1 k1) € N((zy, ffcvﬂ); Qn) (41)

with all the other components of z7, j =0,...,k + 1, equal to zero.

By Theorem 2.2 on the convergence of discrete approximations, we conclude
that ¢;(zV) <0 for j =1,...,k+1 when N is sufficiently large. Thus, pf =0
for these indexes j due to the complementary slackness conditions (30). De-
note by AN > 0 the remaining multiplier Y’ from Proposition 4.1. Further,
employing the subdifferential sum rule for ¢y in (33), one obtains

D60(=) € D@ 7\) 42T —2(@) + 3 / o~ a(0))de

k kaiN ' (42)

ti+1 .
+hNZaf(;f§V@§V,N7y§V,tj)+Z/ 2(y) — x(t))dt,
=0 j=0"ti

J

where Jf stands in (42) and in what follows for the basic subdifferential of f
with respect to the first three variables.
One can easily see that

k
> Vei(ZV) (43)

<
I
o

= O,O’_wé\/7wé\f_¢{v’7¢IJ€V_1_¢]]€V71/)I]€V7_théV"_th]]CV)



602 B. S. MORDUKHOVICH, L. WANG

Combining (32) with (39)—(43), we have the following relationships:

—af; =iy = MWhye) +AVeN, j=-N,... -1, (44)

—aj;—ain = AVhyel + XV hyol + o —F, (45)
j=1,....k—N,

~ai; = AVhyoN 49N, 9N, j=k-N+1,...k (46)

i, = MWhyoV AN —hyyl, =0, 0k, (47)

~Thi1ky1r = ANU;CVH + 47, (48)

—32370 — xa,ﬂ_l = ANuéV + /\NhN/-i(I)V + 2/\N(§:év —z(a)) (49)

+)\NhN'U(])V — 1/)0
with the notation
N N -N =N N _N
(UOauk+1)€a@(IO7mk+l)a (’UJ7K:] Ny W )eaf( ]a J Nay]vt)a
N ti+a N . N t1+1 N
0} = 2/ (7)) —z(t))dt, o} = Q/t (z) —z(t))dt.
J J
The next theorem gives necessary optimality conditions for discrete approxima-

tion problems (Py) governed by constrained delay-difference inclusions.

THEOREM 4.1 Let zV be an optimal solution to problem (Py), where F; :=
F(-,-,t;). Assume that the sets gph F; are closed and the functions ¢ and f;
are Lipschitz continuous around (Eév,;?kNH) and (;E;V,:E;V_N,y;v), respectively,

for all 5 = 0,...,k. Then there exist AN > 0, p§v (j =0,....k+ 1), and
N (j=—N,....,k+1), not all zero, such that

N N N N NN
(pj+1 — Py 95-Ny1 9N _>\ 0; +pN 4N )
hy hn ’ hN A (50)
E)‘Naf(‘févajéva,gjﬂ )+N(( j) j N?yj)gphF])aJ:O,ak7

qy —af ol
¢V =0, j=k-N+1,....k+1, (52)
P + a0 —piy1) € AVO0(EY, B ) + N((Z T ); O ) (53)

Proof. Consider ﬁrstfﬁév = é\il forjzl,...,k+1,z7§\' = AN/<;§~\'+xzf7j+N/hN
for j = —=N,...,k— N, and @N =0for j=k—N+1,...,k+ 1. Then let
q,]g\q_l := 0 and define qjv = q,i\q_l — cjjvhN for j = —=N,...,k+ 1. It is easy to
check that ¢ =0 for j =k — N +1,...,k+ 1. Finally, we define

pév :=/\Nuév—|—xak+1—qév and pj»v ::ﬁév—qjvhN for j=1,...,k+1.
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Then (50) follows from (46)—(47), (51) comes from (44), and (53) follows from
(48) and (50). This completes the proof of the theorem. |

COROLLARY 4.1 In addition to the assumptions of Theorem 4.1, suppose that
the mapping F; is bounded and Lipschitz continuous around (:Icév, i;V_N) for each

j=0,....k. Then conditions (50)-(53) and AN >0 hold with (AN, p}, ) # 0,
i.e., one can set

)2+ R [ = 1. (54)

Proof. If ANV = 0, then (50) implies that

(55)

(p;'v+1 1) Gy qjv_zv)
hN ’ hN
* N =N —N N N .

€ D*F;(x5, 2§y U3 ) (=pia — 4541), 3 =0,k

by the coderivative definition (24). Set j = k. If we assume that prH = 0, then
(52) and (55) give the inclusion

-y —diy #m (=N =N  -N
( e R ) € D"Fi(z), Zp— N+ Uy )(0).
N N
The latter yields pfvv = q,]cv_ N = 0 due to the coderivative characterization of
the local Lipschitzian property from Theorem 5.11 in Mordukhovich (1993).
By repeating the above procedure along (55), we conclude that pé-v = 0 for all
7=0,...;k+1and q;»V =0forall j =—N,...,k+1. This contradicts the non-
triviality assertion of Theorem 4.1 and completes the proof of this corollary. l

5. Optimality conditions for delay-differential inclusions

Now we come back to the original Bolza problem (P) for delay-differential inclu-
sions and establish the necessary optimality conditions for (P) in the extended
Euler-Lagrange form involving the generalized differential constructions of Sec-
tion 3. Let us keep the assumptions (H1)-(H3), but instead of (H4) and (H5)
we impose their following modifications:

(H4’) ¢ is Lipschitz continuous on U x U, f(x,y,v,-) is continuous for a.e.
t € [a,b] and bounded uniformly in (x,y,v) € U x U x mpIB, and Q is
locally closed around (Z(a), Z(b)).

(H5’) There are positive numbers p and [y such that f(.,-,-,t) is Lipschitz
continuous on the set A, (¢) from (H5) with the constant [;.

In the results of this section the subdifferential, normal, and coderivative
symbols are used with respect to all variables but ¢.
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THEOREM 5.1 Let Z(-) be an optimal solution to the Bolza problem (P) under
hypotheses (H1)-(H3), (H4’), (H5’), and (H6). Assume also that problem (P)
is stable with respect to relaxation. Then there exist a number A > 0 as well as
absolutely continuous functions p: [a,b] — IR™ and q: [a—A,b] — IR™ satisfying
the conditions:

(5(0),d(t = 2)) € co{ (ww)] (ww,p(t) +a(t)
€ Aaf(:z(t L, Z(t — A),z(t), t) (56)
N((@(t), #(t = A),5(6);gph (1)} a.e. t€ o}
(4(t),z(t)) = cénéﬁ) (q(t),c) ae tela—Aa), (57)
(p(a) + a(a), ~p(b)) € Adp(a(a), (b)) + N((#(a), 5(8)); ), (58)
qt) =0, te[b—A,b, (59)
A+ |p(b)| > 0. (60)

Proof. We are going to prove this theorem by the method of discrete approxima-
tions and first construct a sequence of finite-dimensional problems (Py) whose
solutions 2V = (2%, ... ,ffc\;l) strongly approximate Z() in the sense of The-
orem 2.1. By employing Corollary 4.1 to zVV, we find AN > 0 and pé-v, qjv
satisfying relationships (50)—(54).

Without loss of generality we suppose that AN — X as N — oo for some
A > 0. As usual, the symbols zV(¢), pV(¢), and ¢™(t — A) stand for the
piecewise linear extensions of the corresponding discrete functions on [a, b] with
their piecewise constant derivatives 2™ (¢), p™V (t), and ¢~ (t — A).

Define 0N (t) := 60 /hy for t € [tj,tj41), j = 0,...,k and conclude by
Theorem 2.1 that

b k
| ¥ ola =" 165
k tj+1 ) . 1
§2Z/ z(t) Hi‘dt—2/ |Z(t) — 2™ (t)|dt — 0.
j=0"t
Similarly, by letting o™V (t) := o /hy for t € [tj,tj41), j = —N,...,—1, one
obtains
¢ N
)|dt = o;
| eVl Z 7}
1 tit1
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Since the convergence in L!(T) of a sequence of functions defined on some
interval T" implies the convergence of its subsequence almost everywhere on T,
we suppose with no restriction that 2V (t) — z(¢), 0V (t) — 0, and o™ (t) — 0
as N — oo a.e. on the corresponding intervals. Such a pointwise convergence is
important in what follows.

Let us estimate (p™ (¢), g™ (t — A)) for large N. It follows from (50) that for
all j =0,...,k one has the inclusions

N N
(ij—pj NN Ging — N NN
Yj s j—N>
hn hn
/\NQN
hN
with some ( j\',mjv Ny W )eﬁf(

—2Vwl) € N(@Y )y, 5 )i gph Fy)
N N g

.7 _7 yj 7t])
This implies by (24) that

N N

(ij—pj ~ Ny N qg N+1~ 4G-N _ AN N )

hn hn i=N
NN

AN O
e D*Fy(a) 2. i) (W + S - pl —afh).

Using again Theorem 5.1 from Mordukhovich (1993) providing coderivative
characterizations of the Lipschitz continuity for F};, we get the estimate

N N N N
Piy1 —P; q;_ —q;_
‘( j+1 i _ NN =N+ TN _AN“;V—N)’

hy 7o hy
vov o, AV N
< LF’A w; + hNJ —Pj+1 — G|

Since \(vjv, Ii;-v_N, wJN)| < Iy due to the Lipschitz continuity of f with modulus

ly, one derives from the above that

(0} @ NI < LeAY0Y |+ LpAN hy|w)|
+ LehnIpiy + @l + 10 @ v )|+ AV AN (0] 57 3) | < Lp|6F|
+ (Lrhn + hN)lf + LFhN|pj+1 + Qj+1| + |(pj+17 CijN+1)‘> J=0,...,k,

and taking (52) into account, that

(Y a) )| < Lel0) | + (Lr 4+ Dhnly + (Lrehy + DY, ¢ v
< Lpl0)| + (Lrhy + 1) Lp|07%, | + (Lr + 1)hnly

+ (Lrhy +1)(Lp 4+ Dhyly + (Lehy + 1[0 0, @5 ni2) < -
<exp[Lrp(b—a)]1+1;(Lr +1)/Lr + Lrvn), j=0,....,k+1,
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where vy = fj |z(t) — 2N (t)|dt — 0 as N — oo. This implies the uniform
boundedness of {pév, qu_N} and hence of {(p™(t),¢™ (t — A))} on [a,b)].
To estimate (p™ (¢),¢™ (t — A)), we have

N N N N
Ny 2N Pjy1 —P; 9-N+1~ 9-N
t ’ t_ A - ‘( ’ )‘
ORAEN)] - e
ANVoN
N, N N N N N | N
S LpAw; + hNJ —Pjt1 — %H‘ + AN (05, v )|

< Lplp+1p+ L1080 + 07+ lgfal), t€ [t ti4),

which implies the (essential) uniform boundedness of {p™ (t),¢" (t—A)} on [a, b].
By standard compactness results of real analysis we find absolutely continuous
functions p(-) and ¢(- — A) with

pN(t) = p(t), V(¢
pN(t) - p(t), ¢ (t

It is easy to observe that the discrete Euler-Lagrange inclusion (50) can be
rewritten as

A) — q(t — A) uniformly on [a, b],
A) — §(t — A) weakly in L*[a,b] as N — oo.

ANVON
5V 03" (¢ = &) € { @ 0)| (w0, 0" (t0) + ¢V (0) = 5
N

€ ANOF((t), 5(t; — A), 3N (1), 1) + N(@N (65), 2V (t; — A), iV (t;)); (O
gphF(a 'atj)}

for all t € [t;,t;41) and all j =0,... k.

By the classical Mazur theorem there is a sequence of convex combinations
of the functions (p™(t),¢™ (t — A)) that converges to (p(t),(t — A)) for a.e.
t € [a,b]. Passing to the limit in (61) as N — oo and taking into account the
construction of the extended normal cone and subdifferential in Definition 3.1 as
well as their robustness property from Proposition 3.2, we arrive at the extended
Euler-Lagrange inclusion (56). To justify the tail condition (57), we pass to the
limit in (51) with the use of the specific form of the normal cone to convex
sets (22) as well as Proposition 3.1 whose assumptions are satisfied for C(-) due
to (H3) and (H6). Finally, conditions (58)—(60) follow directly from (52)—(54),
which completes the proof of the theorem. |

For the Mayer problem (Pys), that is, (1)—(4) with f = 0, the extended Euler-
Lagrange condition (56) is equivalently expressed via the extended coderivative
(27) with respect to the first two variables of the multifunction F' = F(x,y,1t),
ie.,

(B(1), 4(t — A)) € co D, F(z(t), 3(t — A),i(t),t) (- p(t) —q(t))  (62)
a.e. t € [a,b)].
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One can replace lN);y by the basic coderivative (24) with respect to (z,y) if F' is
coderivatively semicontinuous at (z(t), z(t — A), z(t), t) with respect to ¢ almost
everywhere on [a, b].

It happens that the extended Euler-Lagrange condition obtained above im-
plies, under the relaxation stability of the original problems, two principal op-
timality conditions expressed in terms of the classical Hamiltonian. In the fol-
lowing corollary we consider for simplicity the case of the Mayer problem (Pps)
for autonomous delay-differential inclusions. Then, the Hamiltonian function
for (2) is given by

H(xz,y,p) :=sup {(p,v}} vE F(x,y)} (63)

COROLLARY 5.1 Let Z(-) be an optimal solution to the Mayer problem (Ppr)
for the autonomous delay-differential inclusion (2) under assumptions (H1),
(H3), (H}’), and (HG). Suppose that the problem (Pyr) is stable with respect
to relaxation. Then there exist a number A > 0 and the absolutely continuous
functions p: [a,b] — R™ and q: [a— A, b] — IR"™ satisfying conditions (57)-(60)
as well as the Hamiltonian inclusion

(p(t),q(t — A)) (64)
€ co{(u, w)‘ (—u,—w,z(t)) € OH (z(t), z(t — A), p(t) +q(t)) }
and the mazimum condition

(p(t) + q(t)), 2(t)) = max {{p(t) + q(t),v)| v € F(z(t),2(t - A))}  (65)

for almost all t € [a,b]. If, moreover, F' is convez-valued around (Z(t), z(t—A)),
then (64) is equivalent to the Euler-Lagrange inclusion

(B(1),4(t — A)) € co D*F(z(t), z(t — A), &(t)) (= p(t) — q(t)) (66)
a.e. t € [a, b,
which automatically implies the maximum condition (65) in this case.
Proof. Since (Py) is stable with respect to relaxation, Z(-) is an optimal solution
to the relaxed problem (Rjs), whose only difference with respect to (Pas) is that
the delay-differential inclusion (2) is replaced by its convexification (17). Due
to Theorem 5.1 the optimal solution Z(-) satisfies conditions (57)—(60) and the

relaxed counterpart of (62), that is the same as (66) in this case, with F' replaced
by co F. According to Theorem 3.3 in Rockafellar (1996), one has

co{(u,v)‘ (u,w,p) € N((a:,y,v);gph(coF)}
=co {(u,w)‘ (—u,—w,v) € 8HR($,y,p)},

where Hp stands for the Hamiltonian (63) of the relaxed system, i.e., with F'
replaced by co F. It is easy to see that Hr = H. Thus the Euler-Lagrange
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inclusion for the relaxed system implies the Hamiltonian inclusion (64), which
surely yields the maximum condition (65). When F' is convex-valued, (64) and
( 66) are equivalent due to the mentioned result of Rockafellar (1996). This
completes the proof of the corollary. |

Note that the Hamiltonian inclusion (64) obviously improves over following
one

(=), —4(t — A),Z(t)) € codH (z(t),z(t — A),p(t) + q(t)) ae. te [a,b](67)

obtained by Clarke and Watkins (1986) for the Mayer problem (Pj) with convex
velocities in (2) and no endpoint constraints (4) ,but without imposing the
convexity hypothesis (H6).
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