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Abstract: We consider a finite horizon multi-model linear-quadratic optimal control problem. For
this problem, we treat the case where the problem’s functional does not contain a control function.
The latter means that the problem under consideration is a singular optimal control problem. To
solve this problem, we associate it with a new optimal control problem for the same multi-model
system. The functional in this new problem is the sum of the original functional and an integral
of the square of the Euclidean norm of the vector-valued control with a small positive weighting
coefficient. Thus, the new problem is regular. Moreover, it is a multi-model cheap control problem.
Using the solvability conditions (Robust Maximum Principle), the solution of this cheap control
problem is reduced to the solution of the following three problems: (i) a terminal-value problem for an
extended matrix Riccati type differential equation; (ii) an initial-value problem for an extended vector
linear differential equation; (iii) a nonlinear optimization (mathematical programming) problem. We
analyze an asymptotic behavior of these problems. Using this asymptotic analysis, we design the
minimizing sequence of state-feedback controls for the original multi-model singular optimal control
problem, and obtain the infimum of the functional of this problem. We illustrate the theoretical results
with an academic example.

Keywords: multi-model optimal control problem; singular optimal control problem; regularization;
cheap control problem; optimization (mathematical programming) problem; minimizing state-feedback
control sequence

MSC: 49K35; 49N10; 49N35; 93B52; 93C70

1. Introduction

Multi-model systems represent the class of uncertain systems depending on an un-
known numerical parameter, which belongs to some given set. This set can be either finite
or infinite and compact. Thus, a multi-model system represents a set of single-model sys-
tems, each of which is associated with one of the aforementioned parameters. The optimal
control problem of a multi-model system is a Min-Max type optimization problem. In such
an optimal control problem, the functional is maximized with respect to the parameter
and minimized with respect to the control. For multi-model optimal control problems,
the first-order optimality condition (Robust Maximum Principle) was recently developed in
the book [1] (see also the book [2]). Among other topics, where other (as in [1,2]) versions
of multi-model systems and their analysis are considered, we can mention, for instance,
the following: robust optimization in spline regression for multi-model regulatory net-
works (see, e.g., [3] and references therein), multi-regimes stochastic differential games
with jumps (see, e.g., [4] and references therein), games with fuzzy uncertainty (see, e.g., [5]
and references therein), and robust portfolio optimization under parallelepiped uncertainty
(see, e.g., [6] and references therein).

The singular optimal control problem is such that the first-order optimality conditions
Maximum Principle ([7]), Robust Maximum Principle ([1]), and Hamilton-Jacobi-Bellman
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Equation ([8]) are not applicable for obtaining its solution. Single-model singular optimal
control problems are extensively studied in the literature. Several approaches to the analysis
and solution of such problems are widely used. Thus, higher order necessary/sufficient
control optimality conditions can be useful in solving the singular optimal control problems
(see, e.g., [9-13] and references therein). However, the higher order optimality conditions
fail to yield a candidate optimal control/optimal control for the problem, which does
not have an optimal control in the class of regular (non-generalized) functions, even
if the problem’s functional has a finite infimum/supremum in this class of functions.
The second approach is based on the design of a singular optimal control as a minimizing
sequence of regular open-loop controls. This minimizing sequence is a sequence of regular
control functions of time, along which the functional tends to its infimum/supremum (see,
e.g., [12,14,15] and references therein). A generalization of this approach is the extension
approach (see [16-18]). The third approach combines geometric and analytic methods.
Namely, this approach is based on a decomposition of the state space into the “singular” and
“regular” subspaces, and a design of an optimal open loop control as a sum of impulsive (in
the singular subspace) and regular (in the regular subspace) functions (see, e.g., [19-22]
and references therein). The fourth approach proposes to look for a solution to a singular
optimal control problem in a properly defined class of generalized functions (see, e.g., [23]).
Finally, the fifth approach is based on regularization of the original singular problem by
a “small” correction of its “singular” functional (see e.g., [24-26] and references therein).
Such a regularization is a kind of Tikhonov’s regularization of ill-posed problems [27]. This
approach yields the solution to the original problem in the form of a minimizing sequence
of state feedback controls.

However, to the best of our knowledge, multi-model singular optimal control prob-
lems were not considered in the literature. In this paper, we consider the finite horizon
multi-model singular linear-quadratic optimal control problem. We solve this problem by
application of the regularization approach, which yields a new regular optimal control
problem. The latter problem is a multi-model cheap control problem. To the best of our
knowledge, multi-model cheap control problems also were not considered in the literature.
Asymptotic analysis of the multi-model cheap control problem, obtained in this paper,
is carried out. Based on this analysis, a minimizing sequence of state-feedback controls
in the original multi-model singular control problem is designed and the infimum of the
functional of this problem is derived.

It should be noted that the present paper is rather theoretical. Its motivation is to extend the
reqularization approach to analysis and solution of multi-model singular optimal control problems.
Since the Robust Maximum Principle, applied to multi-model optimal control problems, differs
considerably from the Maximum Principle, applied to single-model optimal control problems,
the aforementioned extension is not trivial. It requires obtaining significantly new results in the
asymptotic analysis of singularly perturbed problems, as well as significantly new results in the
asymptotic analysis of optimization (mathematical programming) problems.

We organize the paper as follows. In the next section (Section 2), we present the
rigorous formulation of the considered problem. Also, we present the main definitions.
In Section 3, we regularize the original singular problem. This regularization yields a
new problem—the multi-model cheap control problem. Using the Robust Maximum
Principle, we present the solvability conditions of this new problem. In Section 4, we
analyze asymptotically, these solvability conditions. Based on this analysis, in Section 5,
we design the minimizing sequence of state-feedback controls for the original multi-model
singular optimal control problem and obtain the infimum of the functional of this problem.
In Section 6, we present, an illustrative academic example. We devote Section 7 to the
concluding remarks and outlook.

The following main notations are applied in the paper.

1.  E" denotes the n-dimensional real Euclidean space.
2. || - || denotes the Euclidean norm either of a vector or of a matrix.
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3.  The superscript “T” denotes the transposition of a matrix A (AT), or of a vector
x, (xT).

4. L[a,b;E"] denotes the linear space of n-dimensional vector-valued real functions,
square-integrable in the finite interval [a, b].

5. Ou, xn, is used for the zero matrix of the dimension 11 X 1y, except in the cases where

the dimension of the zero matrix is obvious. In such cases, the notation 0 is used for

the zero matrix.

I, is the n-dimensional identity matrix.

7. col(x,y), where x € E", y € E™, denotes the column block-vector of the dimension
n + m with the upper block x and the lower block y.

8. Theinequality A < B, where A and B are quadratic symmetric matrices of the same
dimensions, means that the matrix B — A is positive semi-definite.

&

2. Problem Formulation and Main Definitions

Consider the following multi-model system:

dwy(t)
dt

— Ac(tywe(t) + Be(Hu(t), we(0) =@, te[0,t7], ke {1,2,...,K}, K>1, (1)

where wy(t), (k € {1,2,...,K}) is a state in the multi-model system and wy(t) € E",
(k=1,2,...,K); u(t) is a control in the multi-model system and u(t) € E", (r < n);tf >0
is a given time instant; Ay (t) and By(t), t € [0, t], (k = 1,2,...,K) are given matrix-valued
continuous functions of corresponding dimensions; wy € E" is a given vector.

Let us consider the following functional:

Flu k) £ wi (tg)Huwg(t7) +/0tf wl ()D(Hwe(t)dt, ke {1,2,...,K}, )

where # is a constant symmetric positive semi-definite 7 x n-matrix; for any ¢ € [0, ¢¢],
D(t) is a symmetric positive semi-definite 1 x n-matrix.

Based on the functional F(u, k), we construct the performance index evaluating the
control process of the multi-model system (1)

J (1) max  F(uk) — i1'r}f. ©)]

ke{12,....K}

Remark 1. Since the control u(-) is not present explicitly in the functional F (u,k) (and, therefore,
in the functional J (u)), the first-order optimality conditions (see [1]) fail to yield an optimal control
to the problem (1), (3). Thus, this problem is a singular optimal control problem.

Let us introduce the vectors
A A ~ o~ ~
w = col(wy,wy, ..., wg) € EX" w® = col(awy, @y, . .., w) € EX" 4)

and the set I/ of all functions u = u(w, t) : EX" x [0,¢ f] — E", which are measurable with
respect to t € [0, 7] for any fixed w € EX" and satisfy the local Lipschitz condition with
respect to w € EX" uniformly in t € [0, t].

Definition 1. By U, we denote the subset of the set U, such that the following conditions are valid:

(i)  for any u(w,t) € U and any w® € EX" of the form in (4), the initial-value problem (1)
withk = 1,2,...,K and u(t) = u(w, t) has the unique absolutely continuous solution
wy (t; W) 2 col(wy,, (w®), wa, (W), ..., wk,(t;wP)) in the entire interval [0, t¢;

(i) u(wy(t;wP),t) € L?[0,t; E'].
Such a defined set U is called the set of all admissible state-feedback controls in the problem (1) and (3).
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Remark 2. Since for any k € {1,2,...,K}, any u(w,t) € U and any w® € EX" of the form
in (4), the value of the functional F(u,k) with u(t) = u(w,t) is non-negative, then for any
aforementioned w® € EX", there exists a finite infimum J*(wP) of the functional J (u) with
respect to u(t) = u(w, t) € U in the problem (1) and (3).

Consider a sequence of the functions u; (w,t) € U, (9 = 1,2,...).

—+oo . )
g1 15 called a minimizing robust control sequence (or
briefly, a minimizing sequence) of the optimal control problem (1) and (3) if for any w® € EX" of the
form in (4):
(a)  there exist lim,_, 4o j(u,’;(w, t));
(b)  the following equality is valid:

im 7 (u)(w,t)) = T* ().

q—+o0

Definition 2. The sequence {u}(w,t)}

In this case, the value J* (w°) is called an optimal value of the functional in the problem (1) and (3).

The objective of the paper is to design the minimizing sequence of the optimal control
problem (1) and (3) and to derive the expression for the optimal value of the functional in
this problem.

3. Regularization of the Optimal Control Problem (1) and (3)
3.1. Multi-Model Cheap Control Problem

To design the minimizing sequence of the problem (1) and (3), first, we are going to
regularize it. Namely, we replace (approximately) the singular problem (1) and (3) with a
parameter-dependent regular optimal control problem. This new problem has the same
multi-model dynamics (1) as the original singular problem has. However, the functional
in the new problem, having the regular form, differs from the original functional 7 (u).
Namely, the functional in the new problem has the form

Je(u) = X Fe(u,k), )
where
Fo(u, k) £ wi (t)Huwg(tr) + /Otf [wl ()D(t)wy(t) +eul (Hu(t)ldt, ke {1,2,...,K}, (6)

€ > 0is a small parameter.

Remark 3. Like in the original optimal control problem (1) and (3) the objective of the control
u in the new problem (1), (5) and (6) is the minimization of its functional by a proper choice of
u=u(w,t) el

Remark 4. Since the parameter ¢ > 0 is small, the problem (1), (5) and (6) is a cheap control
problem, i.e., an optimal control problem with a control cost much smaller than a state cost in the
functional. Single-model cheap control problems have been studied extensively in the literature (see
e.g., [24-26,28-46] and references therein). However, to the best of our knowledge, multi-model
cheap control problems have not yet been studied in the literature. It is important to note that, due
to the smallness of the control cost, a cheap control problem can be transformed to an optimal control
problem for a singularly perturbed system. Various results in the topic of optimal control problems
for singularly perturbed single-model systems can be found, for instance, in [36,39,40,47-61] and
references therein. Howeuver, to the best of our knowledge, optimal control problems for singularly
perturbed multi-model systems have not yet been studied in the literature.



Axioms 2023, 12,955 5 of 42

3.2. Solvability Conditions of the Optimal Control Problem (1), (5) and (6)

Based on the results of the book [1] (Section 9.4), let us introduce for consideration the
following block-diagonal Kn x Kn-matrices:

Al(t> Onxn -+ Onxa 7’7 O~n><n Onxn
A(t)é Onxn AZ(t) .oo Onxn ) /Hé Onsxn H .o Ouxn ’
O Owen - Ax(t Ouen Owxn o
D(t) Ouxn - Onxn ML Ouxn - Oun
'D(t)é Onxn D<t) Onxn , Aé Onxn /\2171 On><n , (7)
Owen Owen ... D(1) Oven Owen o Al

where Ay, (k = 1,2,...,K) are scalar nonnegative parameters satisfying the condition
2,15:1 A = 1, 1i.e., the vector A £ col(Aq, Ag, ..., Ak) belongs to the set

K
O, 2 {A:col(Al,/\z,...,)tK) eEX: A >0,1,>0,...,Ak >0, Z/\kzl}.
k=1

Along with the above-introduced block-diagonal matrices, let us introduce for consid-
eration the following block-form matrix:

Bi(t)

52| B0 ®)

By (t)
Based on the matrices in (7) and (8), we consider the following terminal-value problem
for the matrix Riccati differential equation:

‘”Zf) — —P()A() — AT(P () + P()S(t,e)P(t) — AD(E), t€[0,t7], P(ty) = AH, (9)
where
1
S(t,e) = g—zB(t)BT(t). (10)

Remark 5. Forany A € Q) and any € > 0, the terminal-value problem (9) has the unique solution
P(t) = P(t, A, ¢) in the entire interval [0, t], and PI(t, A e) = P(t A e).

Let us introduce the vector x € EX, the set

K
Oy 2 {K = col(xy,%2,...,KK) € EX: %,>0,6>0,...,kk >0, Zxk = 1}, (11)
k=1

and the matrices
Klﬁ Onz(in “ee OHXH Klﬁ(t) Oﬁxn e Oi’lXi’l
H, é Onxn ®2H ... Opxa . 'DK(t) é Onxn KZD(t) oo Opxn

OHXH Oi’lXT‘l ce KKH OHXH OHXV[ cen KKD(t)
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Proposition 1. For a given € > 0, the robust optimal state-feedback control u = u}(w,t,A*) of
the multi-model cheap control problem (1), (5) and (6) has the form

ut(w,8,17) = =5 BTOP(4 A o, we B, 1€ (0,1, (13)

where
A" = A*(e) = argmin) . Z(A,€), (14)
Z(Ae) = (w)TP(0,A, e)w’ —w' (t) AHw(tr) — /Otf wT () AD(t)w(t)dt

+ max {/Otf wT(t)DK(t)w(t)dt+wT(tf)7-[Kw(tf) ; (15)

KEQy

the vector w® € EX" is of the form in (4) and w(t) = w(t, A, &) is the solution of the initial-value
problem

dw(t)
dt
The optimal value T} of the functional in the problem (1), (5) and (6) is

= [A(t) = S(te)P(t, A e)]w(t), w(0)= w’, telo, trl. (16)

IF =TI (A (e), ).

Proof. The statements of the proposition are direct consequences of the results of [1]
(Section 9.4). O

4. Asymptotic Analysis of the Solvability Conditions to the Problem (1), (5) and (6)

4.1. Transformation of the Terminal-Value Problem (9), the Initial-Value Problem (16) and the
Optimization Problem (14) and (15)

In what follows, we assume that:
Al Foranyk e {1,2,...,K} andany t € [0, tf], the matrix By (t) has the column rank r.
AIL Foranyk € {1,2,...,K} and any ¢ € [0, t¢], det (BE(t)ﬁ(t)Bk(t)) # 0.

AlILFor any k € {1,2,...,K}, HB(t;) = 0.

AIV. The matrix-valued functions Ax(t), (k =1,2,...,K) are continuously differentiable
in the interval [0, ].

AV. The matrix-valued functions Bi(t), (k =1,2,...,K) and D(t) are twice continuously
differentiable in the interval [0, #].

Let, for any t € [0,f], B(t) be a complement matrix to the matrix B(t) defined
in (8). Thus, the dimension of the matrix B.(t) is Kn x (Kn — r), and the block-form matrix
(Bc(t), B(t)) is invertible for all ¢ € [0,¢f]. Due to the definition of the matrix-valued
function B(t), as well as the assumption AV and the results of the book [62] (Section 3.3),
the matrix-valued function B.(t) can be chosen twice continuously differentiable in the
interval [0, ¢f].

Lemma 1. Let the assumptions All and AV be satisfied. Then, there exist numbers 0 < Vpyin <
Vmax Stch that, forall t € [0,t f] and all A € Q, the following relation is valid:

Uminly < BT(H)AD(H)B(t) < vimaxly- (17)
Thus, forall t € [0,t¢] and all A € O, the matrix BT (t)AD(t)B(t) is invertible and

L < (BT()AD()B(1) T < —

Vmax Vmin

L. (18)
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L(t,

A)

Proof. Using the definitions of the matrices D(t), A and B(t) in Equations (7) and (8), we
directly obtain

BT (H)AD(¥) Z /\kBk (H)Bk(t), te]o, tf]r A =col(A, Ay, ..., Ak) € O, (19)

Since the matrix D(t) is symmetric and positive semi-definite for each t € [0, t 7], then
the matrices B (OD(1)Bi(t), (k =1,2,...,K) are symmetric and positive definite for each
t € [0, t¢]. Therefore, all the eigenvalues of each of these matrices are real and positive num-
bers for each t € [0, t¢]. Moreover, due to the assumption AV and the results of [63], these
eigenvalues are continuous functions of t € [0, t¢]. Let p;(t), (k=1,2,...K; i=1,...,7),

t € [0, tf] be all the eigenvalues (including equal ones) of the matrix BL(t)D D(t)By(t). Then,
we have

A
0 < 2 < L k=1,2,...,K. (20
M min tén[(g}] ler{?m ki i(t) ferfé"?}} max }sz( ) Tk max (20)

Note that piy max, (k =1,2,...,K) are finite values.
Using Equations (19) and (20), we obtain

<Z /\kﬂk mm) I < BT( )AD( )B (Z /\kyk max) (21)

Let us choose the numbers v, and vmay as:

Vmin =  Min k,mi Vmax =  Max kmax-
ke{1,2,.‘.,K}‘u i ke{l,z,..‘,K}y max

Such a choice of Vyin and vmax, along with Equation (20), the relation (21) and the inclusion
col(Aq, Ag, ..., Ak) € ), directly yields the relation (17). The relation (18) is an immediate
consequence of the relation (17). This completes the proof of the lemma. O

Consider the following matrix-valued functions of (t,A) € [0, t¢] x Q:

— Be(t) — B(t) (BT ()AD(H)B(1) ' BT ())AD(H)Be(t), R(LA) = (L(t,A), B()). (22)

Remark 6. Due to Lemma 1 and the results of [62] (Section 3.3), the matrix R(t, A) is invertible
~L(t,A)|| are bounded for all (t,A) € [0,tf] x Q. Moreover, the matrix-
valued function R(t, A) is twice continuously differentiable with respect to t € [0, t¢] uniformly in
A € Q,, and this function is continuous with respect to A € Q uniformly int € [0, t].

Using the aforementioned matrix-valued function R (¢, A) and its properties, we trans-
form the unknown P(t) in the terminal-value problem (9) as follows:

P(t) = (RT(LA) 'P(ORU(LA), te(0t], reqy, (23)

where P(t) is a new unknown matrix-valued function.
By virtue of the results of [62] (Section 3.3), as well as Equation (10), Lemma 1 and
Remark 6, we directly have the following assertion.

Proposition 2. Let the assumptions AI-AV be valid. Then, for any ¢ > 0 and any A € Q),,
the transformation (23) converts the terminal-value problem (9) to the new terminal-value problem

dl;igt) = —A(t, \)P(t) — P(H)AT(t,A) + P(£)S(e)P(t) — D(t,A), te]o, ],

P(ty) = H(A),  (24)
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where
A(t,A) =R A AR A) —dR(t,A)/dt], (25)
B() =R, B = () 28, (26)
_ l _ O( n—r)x(Kn—r) O( n—r)xr

Se) = SzBBT a ( OrI:(anr)K (1/52)17’ ' )

_ T _ Dl(tl}\) O(anr)xr )
D(t,A) = RT(t, A)AD(H)R(t,A) = ( Oprikn Dalt) ) (28)

_ _ Hl(/\) O(anr)xr

H(A) = RT(tr, ) AHR(tf, A) = ( Opr ki) Orer ) (29)
Di(t,A) = LT (L, A)AD(t)L(t,A), Do(t,A) = BT (£)AD(t)B(t), (30)
Hy(A) = LT (7, A)AHL(ts, M). (31)

Forallt € [0,tf] and A € Q,, the matrix D1(t, A) is positive semi-definite, while the matrix
Dy (t, A) is positive definite. For all A € Q,, the matrix Hy(A) is positive semi-definite, and the
matrix-valued function Hy(A) is continuous. The matrix-valued functions A(t,A), D(t,\) are
continuously differentiable with respect to t € [0, t¢| uniformly in A € Q,, and these functions are
continuous with respect to A € Q uniformly int € [0, t].

Remark 7. For any A € Q) and any € > 0, the terminal-value problem (24) has the unique
solution P(t) = P(t, A, ¢) in the entire interval [0,t¢], and PT(t,A,€) = P(t, A, ¢).

Now, let us make the following transformation of the unknown w(t) in the initial-value
problem (16):
w(t) =R(t,A)z(t), te0tf], A€y, (32)

where z(t) is a new unknown vector-valued function.
As a direct consequence of Proposition 2 and Remark 6, we have the following assertion.

Corollary 1. Let the assumptions AI-AV be valid. Then, for any ¢ > 0 and any A € Q,,
the transformation (32), along with the transformation (23), converts the initial-value problem (16)
to the new initial-value problem

dz(t)
dt

= [A(t,A) = S(e)P(1)]z(t), z(0) =2"(A), te[0tf], (33)

where
22(A) = R710,A)a?, (34)

and the vector-valued function z°(A) is continuous for A € Q.

Corollary 2. Let the assumptions AI-AV be valid. Then, for any e > 0, the transformations (23)
and (32) convert the optimization problem (14) and (15) to the equivalent optimization problem

A* = A*(e) = argmin, . J(A,¢), (35)
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J(Ae) = (2°(1)TP(0,4,€)2°(A) — (2(tf, A, €)) H(A)z(tr, A e)
7/0” (2(t, 1, ) "D(t, A)z(t, A, €)dt
+ max [/Otf (z(t,A,8)) "RT (£, A) Dy (YR (L, A)z(t, A, &)t

+(2(tp, A, €)) TR (b, NV HR (b, M)z(ty, Ase) |, (36)

where the vector z°(\) is given by (34); z(t, A, €) is the solution of the initial-value problem (33);
P(t, A, ) is the solution of the terminal-value problem (24); the matrices D(t,A) and H(A) are
given by (28) and (29), respectively; the set Q) is given by (11); the matrices Hy and Dy (t) are
given in (12).

Moreover,

J(A*(e),€) = Z(A*(e),€), €>0.

Proof. The statements of the corollary follow immediately from Propositions 1, 2 and
Corollary 2. O

4.2. Asymptotic Solution of the Terminal-Value Problem (24)
First of all let us note that, due to the block form of the matrix S(e) (see the
Equation (27)), the right-hand side of the differential Equation in (24) has a singular-

ity with respect to € at ¢ = 0. In order to remove this singularity, we look for the solution
P(t) = P(t, A, €) of the problem (24) in the form of the block matrix

Pi(t,Ae)  ePy(t, A e)
P(t,Ae) = ( ) (37)
ePI(t,Ae) ePs(t A ¢)

where the matrices P; (£, A, €), P»(t, A, €) and P3(t, A, €) are of the dimensions (Kn — r) x
(Kn—r), (Kn—r) x rand r x r, respectively; PlT(t, Ae) =Pt A e), P3T(t, Ag) = Ps3(t, A e).
As with the partitioning the matrix P(t, A, €), let us also partition the matrix A(t, A)

into blocks as follows: ) )
. A1(t,A) Ax(t A
a6 = (R0 A ) o

where the matrices A1(t,A), Ax(t,A), As(t,A) and A4(t,A) are of the dimensions (Kn —
r)x (Kn—r), (Kn—r) xr,rx (Kn—r)andr x r, respectively.

Now, substituting the block forms of the matrices S(¢), D(t,A), H(A), P(t,A,¢),
A(t, A, €) (see Equations (27)—(29), (37) and (38)) into the problem (24), we obtain after
a routine matrix algebra the following equivalent terminal-value problem in the time
interval [0, ¢f]:

dpl(i’, )\, S)
dt
A3 (L, \)P) (t,A,€) + Pa(t, A, €)P; (t,A,e) — Di(t,A), Piltp,Ae) =Hy(A),  (39)

= —Py(t,A,e)A1(t,A) —ePa(t, A, €)As(t,A) — AT (£, A)Py(t, A, €) —

Sdpz(t, A, 8)

= —Pi(t, A, €)Ay(t,A) —ePy(t, A, £) Ag(t,A) — eAT (£, A)Pa(t, A, )

—eA (t, A)P3(t, A €) + Pa(t, A, €)Ps(t, A e),  Pa(t,Ae) =0,  (40)
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Sdpg(i', A, S)

yr = —eP](t,A,€)Ax(t, ) —eP3(t, A, e)Ag(t, ) — eAL (£, )Py (t, A, €)

—eAT(tA)Ps(t A €) + (P3(t, A,s))z ~Da(t,A), Pa(tpAe)=0.  (41)

Remark 8. Since the terminal-value problem (39)—(41) is equivalent to the problem (24), then
(due to Remark 7), for any A € Q) and any € > 0, the problem (39)—(41) has the unique solution
{Pi(t,A€),Pa(t, A €), Pi(t, A €) } in the entire interval [0, t¢]. Also, it should be noted that,
forany A € O, the terminal-value problem (39)—(41) is a singularly perturbed one for a set of
Riccati-type matrix differential equations. In what follows of this subsection, based on the Boundary
Function Method (see, e.g., [64]), we construct and justify the zero-order asymptotic solution of this
problem. Namely, we seek this asymptotic solution in the form

Po(t,Ae) = Py(t,A) + Pj(T,A), j=1,23 T=(t—t7)/e, (42)

where the terms with the upper index "0” constitute the so-called outer solution, while the terms
with the upper index “b” are the boundary correction terms in a left-hand neighborhood of t = t;
T < 0 is a new independent variable, called the stretched time. For any t € [0,t f), T — —00as
e — +0. Equations and conditions for obtaining the outer solution and the boundary correction
terms are derived by substituting the representation (42) into the terminal-value problem (39)—(41)
instead of Pi(t, A, €), (j = 1,2,3), and equating the coefficients for the same power of e on both sides
of the resulting equations, separately the coefficients depending on t and on T.

4.2.1. Obtaining the Boundary Layer Correction PY (1)

For this boundary layer correction, we have the equation

dPlbo(T,)\)

— < Q. 4
e 0, T<0, AeQ, (43)

Like in the Boundary Function Method, we require that the boundary layer correction
terms tend to zero for T tending to —co. Thus, we require that

lim Pjy(t,A) = 0. (44)

Moreover, we require that the limit (44) is uniform with respect to A € (,.
From Equation (43), we obtain

Ply(t,A) = C(A) VT <0, (45)

where C(A) is an arbitrary matrix-valued function of A € ().
Equation (45), along with the requirement of the fulfillment of the limit relation (44)
uniformly in A € (), yields

Ply(t,A) =0, T<0, Ae€Q,. (46)

4.2.2. Obtaining the Outer Solution Terms

The equations and conditions for these terms are the following for all ¢ € [0, 7] and
AeQy:

dPS (t, A
Y a1, 0) Ay (1,0) — AT (1, 1) Piy(t, )
PR ) (Phy(t,A)T = Di(64),  Piplty, ) = Hi(A), )

—Pio(t,A)Az(t, A) + Pyo (8, A) Py (£, A) = O, (48)
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(P5(t, 1)) = Da(t,A) =0, (49)

Remark 9. It is important to note that in the system (47)—(49), the unknown matrix-valued
functions Py (t, A) and P§y(t, A) are not subject to any terminal conditions. This occurs because
in (47)—(49) these unknowns are subject to the algebraic (but not differential) equations.

Solving the algebraic Equation (49) and taking into account the positive definiteness
of the matrix Dy (t, A), we obtain

P, A) = (Da(t, A%, te0t], Acqy, (50)

where the superscript “1/2” denotes the unique positive definite square root of the corre-
sponding positive definite matrix.

Remark 10. Due to Proposition 2, | P§,(t, A)|| is bounded for all (t,A) € [0, 5] x Q. Moreover,
due to Proposition 2 and the Implicit Function Theorem [65], the matrix-valued function Py(t, A)
is continuously differentiable with respect to t € [0, ] uniformly in A € O, and ||dP§(t, A)/dt||
is bounded for all (t,A) € [0,tf] x Q. In addition, since Dy(t, A) is continuous with respect
to A € Qy uniformly in t € [0,ts], then P§y(t,A) also is continuous with respect to A € Q)
uniformly in t € [0, t].

Solving Equation (48) with respect to Py (t) and using (50), we have

Po(t,A) = Pyt A)Aa(t,A) (D2(t 1)) 2, te(0ty], AeQy, (51)

where the superscript “—1/2” denotes the inverse matrix for the unique positive definite
square root of corresponding positive definite matrix.

The substitution of (51) into (47) yields the following terminal-value problem with
respect to Py, (t,A) forall A € 0:

AP (t,A
% = —P{y(t,A)A1(t,A) — AT(t,A)P5y(t, A)
+P)(t, A)S§(E, APy (t, A) — Di(t,A), tE€[0,tf], Pllty,A) = Hi(A), (52)
where
SI(t,A) = Ay(t,A)Dy (1, A) AL (1, A). (53)

Remark 11. Since, for all t € [0,tf] and all A € Q,, the matrices D1(t,A), Hi(A) are pos-
itive semi-definite and the matrix D, (t, A) is positive definite (see Proposition 2), then for all
A € O, the terminal-value problem (52) has the unique solution Pj(t,A) in the entire inter-
val [0, t¢]. Moreover, due to Proposition 2, || Pf(t, A)|| and ||dP{,(t, A)/dt|| are bounded for all
(t,A) € [0,tf] x Q. Therefore, due to Remark 10 and Equations (50) and (51), || P3y(t, A) || and
|dPg,(t, A)/dt|| are bounded for all (t,A) € [0,tf] x Q. In addition, since A1(t,A), S§(t,A),
Dy (t, A) are continuous with respect to A € Q uniformly int € [0,t¢] and Hy(A) is continuous
with respect to A € Q) then, by virtue of the results of [66] (Chapter 5), Py (t, A) also is contin-
uous with respect to A € Q uniformly in t € [0, t¢]. Therefore, due to Equations (50) and (51),
Remark 10 and the continuity of Aa(t, A) with respect to A € Q) uniformly int € [0,¢s], Pyy(t,A)
also is continuous with respect to A € Oy uniformly in t € [0, t].
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4.2.3. Control-Theoretic Interpretation of the Terminal-Value Problem (52)

For any given A € ), let us consider the optimal control problem with the dynamics
described by the system

dx°(t)
ar

Aq(t,M)x°(t) + Ax (£ A)u’ (1), x°(0) = wl,, € [0,tf], (54)

where x°(t) € EK"" is a state vector, u°(t) € E’ is a control; w € EX"7 is the upper
block of the vector w defined in (4).
The functional, to be minimized by u°(t), has the form

J°(u®) = (x°(t;)) "Hi(A)x°(tf) +/ ) Dy (8, M) (£) + (u(£)) Da(t, A ()] dt. (55)

Let us introduce into the consideration the set ° of all functions u° = u°(x°,t,A) :
EKn—1 [0,¢t f] x Q) — E”, which are measurable with respect to t € [0,t f] for any fixed
(x°,A) € EK"=7 x ), and satisfy the local Lipschitz condition with respect to x° € EK*—"
uniformly in (t,A) € [0, t¢] x Q.

Definition 3. By U°, we denote the subset of the set U°, such that the following conditions
are valid:

(i) forany A € Qy, any u®(x°,t,A) € U° and any w, p € EX"=7  the initial-value problem (54)
with u®(t) = u®(x°,t,A) has the unique absolutely continuous solution x,(t; xg, A) in the
entire interval [0, t¢];

(i) u®(xy(t;x0,A),t,A) € L2[0, t5; E7].

Such a defined set U° is called the set of all admissible state-feedback controls in the

problem (54) and (55).

Based on the results of [67] (Section 5) and [1] (Section 4.3), we have immediately the
following assertion.

Proposition 3. Let the assumptions AI-AV be satisfied. Then, for any A € Q,, the optimal
state-feedback control u® = u°*(x°,t, A) of the problem (54) and (55) is

u™(x°,t,A) = =Dy 1(t,A) A (t, A) Py (t, A)x° € U
The optimal value of the functional in the problem (54) and (55) has the form
* A *
J7* (x0,A) = J° (u**(x°,£,1)) = (wyp) T Pio (0, Ay

4.2.4. Obtaining the Boundary Layer Correction Terms P (7, A) and P4 (T, A)

These terms are obtained as the solution of the terminal-value problem

dpPb (T, A)

R~ Pty AYPS (T, A) + Py (T, A) Py (tr, A) + Pl (T, A) Ply(T, M),
dP%y (T, )
mT = P§y(tr, A)PEy (T, A) + Phy (T, A) Py (tf, A) + (Pho(T,A))?,

P5y(0,A) = — 20(tF A), P4(0,A) = —P5y(tf, M), (56)

where T < 0, A € O),.
Substituting the expressions for P5,(t,A) and P)(t, A) (see Equations (50) and (51))
into the terminal-value problem (56) and taking into account the terminal condition for
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Pjy(t,A) (see Equation (52)), we transform the aforementioned terminal-value problem
as follows:

dPl (T, A
TR bl r, 1) [(Dalty, A)) 2 + P, )]
+Hy(A)Az(t, 1) (Dalty, 1)~ /2Phy(7, A),
PYy(0,1) = —Hy(A\)Ax(t;, M) (Dalty, 1)) /2, 1<0, Aeqy, (57)
b
PDTD) _ (D (17, ) /2Pl 4) + Pl M) (Dalty, 1)/ + (Ply(x, 1))

Phy(0,A) = —(Da(tp,A) %, <0, AeQr  (58)

Based on the results of [62] (Section 4.5), we obtain the solution of the terminal-value
problem (57) and (58) in the form

Py (T, A) = —2H; (M) Ag(ts, M) (Dalts, 1)) 2 exp <2(D2(tf,/\))1/zr) [zr

-1
+exp (2(D2(tf,)t))l/2'f)} , TZ0, AeQy, (59)

Ply(t,A) = —2(Da(t, A)) ' exp (Z(Dz(tf,)\))l/zT) [Ir
1/2 \171
+exp (2(D2(tf,/\)) T)} , T<0, A€Q,. (60)

Due to Lemma 1 (see the inequalities in (17)) and Proposition 2 (see the expression
for Dy(,A) in (30)), the matrix-valued functions P4 (7, A) and P% (7, A) are exponentially
decaying for T — —oo uniformly with respect to A € (), i.e., there exist scalar constants
a > 0and B > 0 independent of A € Q, such that P}, (7,A) and P (7, A) satisfy the
inequalities

| P4, A)|| < aexp(Br), ||Ph(T,A)|| < aexp(Br), T<0, Aey. (61)

4.2.5. Justification of the Asymptotic Solution to the Terminal-Value Problem (39)—(41)

Theorem 1. Let the assumptions AI-AV be fulfilled. Then, there exists a number eg > 0 inde-
pendent of A € Q) such that, for all € € (0, &g, the entries of the solution to the terminal-value
problem (39)—(41) { Py (t, A, €), Pa(t, A, €), P3(t, A, €) } satisfy the inequalities

|Pi(t, A e) = Ply(t,A)|| <ce, ||Pi(t A €) — Pio(t, A, e)|| < ce,
j=23, telotl Aecq,, 62)

where Pio(t, A, ), (j = 2,3) are given in (42); ¢ > 0 is some constant independent of e and A € Q.

Proof. In the proof of the theorem, we are based on the results of [62] (Section 4.5,
Lemma 4.2 and its proof) and make proper changes associated with the dependence of the
solution to the problem (39)-(41) not only on the parameter € but also on the vector-valued
parameter A. These changes allow us to prove the uniformity of the inequalities in (62)
with respect to A € (2.

Let us make the transformation of the variables in the problem (39)-(41)

Pi(t,Ae) = Ply(t,A) + Di(t,Ae),  Pi(t,Ae) = Po(t,Ae) +Ai(t,Ae), j=2,3 (63)

where A;(t,Ae), (j = 1,2,3) are new unknown matrix-valued functions; AT(tAe) =
A(tAe), AL (t, A €) = As(t, A e).
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Using the above introduced new unknown matrix-valued functions, let us construct
the following block-form matrix-valued function:

s (Gl S ) .

Now, let us substitute the representation (63) into the problem (39)—(41). Due to this
substitution and the use of Equations (46)-(49) and (56), as well as the block representations of
the matrices S(¢), D(t,A), H(A), P(t, A, €), A(t, A) (see the Equations (27)—(29), (37) and (38)),
we obtain after a routine matrix algebra the terminal-value problem for A(t, A, €)

% = —A(t,1,e)0(t A e) —OT (A, e)A(t, A e)
+A(tA,€)S(e)A(t, A e) —T(t,Ae), te[0,tf], Alts,Ae) =0, ©5)
where A € ());
O(t,Ae) = A(t,A) — S(e)Po(t, A €); (66)

. Plo(t,/\,g) sto(t,)\,e) i
ot Ae) = ( ePL(t,\e) ePx(t,Ae) )

the matrix-valued function I'(¢, A, €) has the block form

. Fl(t,/\,s) Fz(t,/\,s)
I(tA€) = ( TT(t,Ae) Ts(tAe) )’ 67)

and

Ti(tA€) = —e(Py(A) + Poo(T,A)) As(t, A) — eAT (£, A) (P3o(£,A) + Poo(T, A )T

+P30 (1, A) (P (T, A)) T+ Pho(1,A) (P (£, 1)) T + Pho (1, A) (Pl (T, 1)),
szo(t /\)

rz(t, /\,8) T

—eA] (t,A)(P5(t,A) + P (T, A)) — AT (£, A) (P (t, A) + Pip (T, A))
+(P5(t, A) *Pﬁ)o(tfr/\))Pao(T A) + P3o(T,A) (P (t, A) — P§y(ts, M),

r3(t,A,s)=—s"”J3°d7(:’A) e(P(t,A) + Phy(T, 1)) " Aa(t, A)

t,A
—&(P§(t,A) + Pho(T,A)) Ag(t, ) — eAJ (£, 1) (P3o(t,A) + Pho(T, 1))
—eAL (t,A) (P5(t,A) + Py (T, A)) + (P (t, A) — Pio(tr, A)) P (T, A)

+P3 (T, A) (P (t, A) — Py (tf, A)). (68)

e(P3y(t, A) + Po(T, 1)) Ag(t,A)

Remark 12. Since the terminal-value problem (9) (and, therefore, each of the terminal-value
problems (24) and (39)—(41)) has the unique solution in the entire interval [0, ] for any A € Q,
and any € > 0, then the terminal-value problem (65) also has the unique solution in the entire
interval [0, tf] for any A € Q) and any e > 0.

Let us estimate the matrix-valued functions l"j(t, Ae), (j = 1,2,3). To accomplish
this, first, we are going to estimate the two last addends in the expressions for I';(t, A, €)
and I'3(t, A, ). Let us start with the addend (P§(t,A) — P§(tf, A)) Py (T, A). Using the
Lagrange’s formula ([68]) and the expression for the variable T in Equation (42), we can
rewrite this addend as
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drg(t,A)
(PSo(t,A) — Py (7, A)) Py (r, A) = =202t — 1) Py (v, A)
dPg (t, A
= s%rpé’o(r, A), tel0t], Aeqy, (69)

where f € (t, tr), T=(t—tf)/e,e>0.
Due to the inequality for P4 (t,A) in (61), we directly obtain the existence of scalar
constants 0 < a1 < aand 0 < B; < B independent of A € (), such that

HTPSO(T,)\)H <ajexp(B17), T<0, A€O,. (70)

Equation (69), along with the boundedness of dPj,(t, A)/dt (see Remark 11) and the in-
equality (70), yield immediately the inequality

|| (PSo(t, A) — PSy(tr, A)) Po(T,A)|| < maeexp(Brt), tE€[0,tf], AeQy, (71)

where T = (t — tf)/e, € > 0, a1 > 0is some constant independent of ¢ and A € ;.
Using the boundedness of dP§)(t, A)/dt (see Remark 10) and the inequalities in (61),
we obtain (quite similarly to the inequality (71)) the following inequalities:

HP%’O(T,A)(Pgo(t,)\) — Pgo(tf,)\)) | < azeexp(Br7), tel0, tel, AeQy,
| (Pt A) = PSo(ts, A)) Pho(T,A)|| < maeexp(Bit), t€[0,tf], A€y,
|| P4 (T, A) (PSy(t, A) — Pso(tr, A))|| < maeexp(Bit), t€[0,tf], A€y,

where T = (t — ¢ f) /€, € > 0,ap > 0is some constant independent of e and A € (},.
Now, using Equation (68), the inequalities in (61), and Remarks 10, 11, we directly
obtain the following inequalities:

[T1(t, A 8)|| < bile+exp(BT)], |Ti(t, A )| < brie(1+exp(B17)), 1=2,3,
T:(t—ff)/E, fE[O,tf], e>0, ey, (72)

where b; > 0 is some constant independent of e and A € )y; B is the positive number
introduced in (61); 81 is the positive number introduced in (70).

By virtue of the results of [69], the problem (65) can be rewritten in the equivalent
integral form

t
A(t,Ae) = | ®T(o,t,A¢) [A(0, A, €)S(e)A(0, A €)
ty
—T(0,A,€)|®(0,t,A,€)do, te 0, te], A€y, >0, (73)

where, for any given t € [0, t f], A€ Oy ande > 0, the Kn x Kn-matrix-valued function
®(0,t, A, ¢) is the unique solution of the problem

dd(o,t,A,€)

T =0(c, A, e)@(0,t,Ae), @t Ae)=Ikn, 0 E[ttg]

By ®1(0,t, A €), Po(0,t,Ae), P3(0,t,Ae) and Py(0,t, A, €), we denote the upper
left-hand, upper right-hand, lower left-hand and lower right-hand blocks of the matrix
®(0,t,A,¢€) of the dimensions (Kn —r) x (Kn —r), (Kn—r) xr,r x (Kn—r)and r xr,
respectively, i.e.,

(74)

(0, t, A e) = ( (0, 8,A,8) Do(o,t,Ae) )

D3(0,t,A,e) Py(o, b A €)
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Based on the results of [30] (Lemma 4.2) and taking into account Proposition 2,
the Equation (50), the inequalities in (61) and Remarks 10 and 11, we immedjiately have the
following estimates of these blocks forall 0 <t <o <t f andall A € O,:

|@i(0,t,A€)|| < by, 1=1,3, ||Pao,t,A0)| < bog,
|@a(o,t, A 8)|| < ba[e+exp (—05B(c—t)/¢€)], €€ (0,e], (75)

where g1 > 0 is some sufficiently small number; by > 0 is some constant independent of &
and A € ).

Now, we are going to apply the method of successive approximations to the Equation (73).

For this purpose, we consider the sequence of the matrix-valued functions {A;(t, A, €) e

i=0
given as:
t
Aii(tAe) = | @T(o,t,A,€)[Ai(0, A, €)S(e)Ai(0, A e)
tf
—T(0,A,€)|®(0,t,A,e)dor, i=0,1,..., te [0,t(], A€y, e€(0,e1], (76)

where the initial guess Ag(t,A,¢) =0, t € [0, tf], AeOy,e€ (0,&]

Since the matrices S(e), I'(f,A,€) and Ag(t, A, €) are symmetric, then the matrices
Ai(o,Ae), (i=1,2,...) also are symmetric. Let us represent these matrices in the following
block form:

Ai1(t,A¢) EAi,Z(tr/\/s)) P10 (77)

Ailo, A e) = ( sAiTz(t,)\,e) eAi3(t, A, e)

where the dimensions of the blocks in each of these matrices are the same as the dimensions
of the corresponding blocks in (64).

Using the block representations of the matrices S(¢), I'(t, A, €), @(0, t, A, €) and A;(t, A, €)
(see Equations (27), (67), (74) and (77)), as well as using the inequalities (72) and (75), we
obtain the existence of a positive number ¢y < €; such that, for any ¢ € (0,¢p] and any
A € Q,, the sequence {A;(t, A, €) }:g converges in the linear space of all Kn x Kn-matrix-
valued functions continuous in the interval [0, f¢]. Since the inequalities (72) and (75) are
uniform with respectto A € Q) and € € (0, &), then this convergence also is uniform with
respect to A € ) and ¢ € (0, &g]. Moreover, the following inequalities are fulfilled:

||Ai,j(t,)\,£)|| <ce 1i=1,2,... j=1,2,3, L e [O,tf], A€y, SG(O,€0],

where ¢ > 0 is some constant independent of A, ¢, 7 and j.
Let

A*(tAe) 2 lim At Ae), te[0t], AeQy, e (0,e)

1——+00

Comparison of (73) and (76) directly yields that A*(¢, A, €) is the solution of the integral
Equation (73) and, therefore, of the terminal-value problem (65) in the entire interval [0, ¢f].
Moreover, this solution has a block form similar to (64) and satisfies the inequalities

HA]’»‘(t,/\,s)H <ce j=1,23, tel0ts], A€y ec (0] (78)

Taking into account the uniqueness of the solution to the problem (65) (see Remark 12),
we have that

A]'(t,}\,E):A;F(t,)\,@, j=123, tE[O,tf}, A€y, 86(0,80].

Using this equation, as well as Equation (63) and the inequalities in (78), we directly obtain
the inequalities in (62). This completes the proof of the theorem. [
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4.3. Asymptotic Solution of the Initial-Value Problem (33)

First of all, let us note that the matrix P(t), appearing in the right-hand side of the
differential Equation in (33), is the unique solution of the terminal-value problem (24).
Thus, P(t) = P(t,A,¢€), which has the block form (37). Hence, calculating the product
S(e)P(t) appearing in the right-hand side of the differential Equation in (33), and using
Equation (27), we obtain for t € [0,t¢], A € ), e >0

O Kn—r)x(Kn—r @ Kn—r)xr
S(e)P(t) = S(e)P(t, A, €) = ( (1(/8)13,}((@ ] £>> ((1/5)153@, Ao ) (79)
Due to Equation (79), the right-hand side of the differential Equation in (33) has a
singularity with respect to € at ¢ = 0 meaning that the initial-value problem (33) is singularly
perturbed. However, this problem is not in an explicit singular perturbation form. In order
to transform the problem (33) to the explicit singular perturbation form, we look for its
solution z(t) = z(t, A, €) in the form of the block vector

z(t, A, €) = col(x(t, A, €),y(t,Ae)), telo, tel, AeQy, €>0, (80)

where x(t, A, €) € EK"”,y(t, Ae) € E.
Also, let us partition the vector z°(A) as follows:

22(A) = col(x°(A), (1)), A ey, (81)

where x9(A) € EX"=7,0(A) € E7.

Now, substituting the block forms of the matrices A(t, A, €), S(€)P(t, A, ¢) and the block
forms of the vectors z(t, A, €), z()) (see Equations (38), (79)—(81)) into the problem (33), we
obtain after a routine matrix-vector algebra the following equivalent initial-value problem
in the time interval [0, t¢]:

W = Ay (t,/\)x(t,/\, S) + Az(t, A)y(t, A, E),
SW — (eAs(t,A) = PY(t,A,€))x(t, A €) + (eAg(t, A) — P3(t,A,))y(t A €),

x(0,A,e) =x°(A), y(0,Ae) =1°(A), (82

where A € (), e > 0.

In what follows of this subsection, based on the Boundary Function Method (see,
e.g., [64]), we are going to construct and justify the zero-order asymptotic solution of
the singularly perturbed initial-value problem (82). Taking into account the zero-order
asymptotic solution to the terminal-value problem (39)-(41) (see Equation (42)), we look
for the zero-order asymptotic solution of the problem (82) in the form

xo(t M) = x§(EA) + x50, A) + x5 (T, A),

V(b Ave) = vt A) + i (6,1) + v (T, ),
0=t/e T:(t—tf)/s, (83)

“ 1

where the terms with the upper index “0” constitute the outer solution; the terms with
the upper index “b,1” are the boundary correction terms in a right-hand neighbourhood
of t = 0; the terms with the upper index “b,2” are the boundary correction terms in a
left-hand neighbourhood of t = t £ 6 > 0 and T < 0 are new independent variables.
For any t € (0, tf}, 6 — +o0ase — +0. Forany t € [0, tf), T — —oo as ¢ — +0. Equations
and conditions for obtaining the outer solution and the boundary correction terms of
each type are derived by substituting the expressions for xo(t, A, €), yo(t, A, €), Pao(t, A, €)
and P3(t, A, €) (see Equations (42) and (83)) into the initial-value problem (82) instead of
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x(t,A€), y(t, A e), Pa(t, A €) and P3(t, A, €), respectively, and equating the coefficients for
the same power of € on both sides of the resulting equations, separately the coefficients
depending on ¢, on # and on 7.

4.3.1. Obtaining the Boundary Layer Corrections xg’l (0,A) and xg’z('r, A)
For this boundary layer corrections, we have the equations

dx2 (6, A

b 0N _ o g5 aeq, (84)
a6

dx22 (1, A

%:0, T<0, AeQ,. (85)

Due to the Boundary Function Method, we require that the boundary layer correction
terms in a right-hand neighborhood of t = 0 tend to zero for 6 tending to +oo, while the
boundary layer correction terms in a left-hand neighborhood of ¢ = t tend to zero for T
tending to —oo. Thus, we require that

lim x5'(6,1) =0, lim (T, A) = 0. (86)
T——00

60—+

Moreover, we require that these limits are uniform with respect to A € ().
From Equations (84)—(86) we obtain (quite similarly to Equation (46) in Section 4.2.1)

6,0 =0, >0, LeQ,, 87)

WA,A) =0, <0, AeQy. (88)

4.3.2. Obtaining the Outer Solution Terms

The equations and conditions for these terms have the following form for all ¢ € [0, ¢f]
and A € O,

@ = A1(t, A)x3(t,A) + Az (L, M) yd(EA),  x§(0,A) = x°(A),
(Poo(t,2)) "3 (£,A) + Py (1, A)y(t, A) = 0. (39)

Remark 13. As with Remark 9, let us note that in the system (89), the unknown vector-valued
function y§(t, A) is not subject to any initial condition. This occurs because in (89) this unknown is
subject to the algebraic (but not differential) equation.

Solving the algebraic equation of the system (89) with respect to y(t,A) and using
Equations (50) and (51), we obtain

Yot A) = =Dy (L, A) AT (K, V)P (t, A)x§(t,A), tE0tf], A€y (90)

Substituting (90) into the differential equation of the system (89) and using the
Equation (53) yield the following initial-value problem with respect to x{(t,A) for all
AeQy:

dx{(t,A)

S = (Aa(tA) = SY(E AP (4 A)KB(EA), x3(0,4) = 20(N), EE[0,t]. O

Remark 14. Due to Proposition 2 and Remark 11, ||x§(t, A)|| and ||dx§(t, A)/dt|| are bounded
forall (t,A) € [0,tf] x Q. Therefore, due to Equation (90), ||y§(t,A)|| and ||dy(t, A)/dt|| are
bounded for all (t,A) € [0, tf] x Q. In addition, since A1(t, A), S{(t, A), P{y(t, A) are continuous
with respect to A € Q uniformly in t € [0, tf] then, by virtue of the results of [66] (Chapter 5),
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xg(t, A) also is continuous with respect to A € Qy uniformly in t € [0,ts]. Therefore, due to
Equation (90), Remark 10 and the continuity of A,(t, A) with respect to A € Q) uniformly in
t € [0,tf], y§(t, A) is also continuous with respect to A € Oy uniformly in t € [0, t].

4.3.3. Obtaining the Boundary Layer Correction Term yg’l 6,A)

This term is obtained as the solution of the initial-value problem

dy2(6,1)
0
vt 0) = y°(A) —13(0,A) = y°(A) + Dy 1(0,A) AT (0, A) P (0,M)2°(A), A€y, (92)

= P (0,5 (6,1), 8>0, AeQ,,

where, due to Equation (50), P§,(0,A) = (D2(0, )t))l/z.

Solving the problem (92), we directly have
— 1/2
v (6,1) = (1°(1) + D5 (0, ) AT (0, 1) Pfy(0,1)x°(1)) exp ( — (Da(0,1))" %),
>0, AeQ,y (93
Since all the matrices and vectors, appearing in the right-hand side of Equation (93) are

bounded for all A € ),, and the matrix (Dz(O,/\))l/2 is positive definite and continu-

ous for all A € ), (see Remark 10), then the vector-valued function yg'l (6,A), given by
Equation (93), satisfies the inequality

[y (0, M)]| < arexp(—Paf), 0>0, AeQy, (94)
where a; > 0 and B, > 0 are some constants independent of A.

4.3.4. Obtaining the Boundary Layer Correction Term y(b)’z (t,A)
For this term, we have the equation

d b'z(T,)L) )
yOT = —(Po(t, A) + Pip(T, Mo (T, A)
— (Phy(t,A) " x§(ts, A) = Pho(T, Ay (tp, M), T<0, A€y, 5)

where, due to Equation (50), P§y(tf,A) = (Dz(tf,/\))l/z; Pé’o(r, A) and Pé’o("r, A) are given
by Equations (59) and (60), respectively; x{(t, A) is the unique solution of the initial-value
problem (91), while y§(t, A) is given by Equation (90).

By virtue of the results of [24], the fundamental matrix of the homogeneous equation,
corresponding to Equation (95), is the following:

Y02 (t,0,A) =¥(r,A\)¥ H(0,A), —o<T<0<0, AeQ,, (96)
where
¥(1,A) = exp (— (Dz(tf,/\))l/zr) +exp <(D2(tf,A))1/2T), T<0, A€, (97)

Since, for all A € ), the matrix (D (t 12 A)) 12 4s positive definite and the matrix-valued

function (Da(ts, A)) '/2 is continuous, then

. . . ~1 _
lim [['¥(7,A)|| = +oo, Tl_l)rllooH‘I’ (,A)||=0, (98)

T——00

and both limits are uniform with respect to A € ().
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Solving Equation (95) with a given initial value yg’Z(O, A) of y8’2(’r, A) and using the
form (96) and (97) of the corresponding fundamental matrix, we directly have

1 T w— T
v (T, A) = ¥(T,A) Lyg'z(o,m— /O ¥ (0, A) (Pyy (0, 1)) doxf(ts, A)
— /OT ‘I’1(0,/\)P§0((f,A)dayg(tf,)\)} , T<0, AeQ,. (99)

This equation can be rewritten as:

T

_ 1 _
¥ (T, A)yp P (T, A) = E]/S'Z(Or/\)—/o Y l(ffr)\)(Pfo(@/\))Td‘Tx(o)(tf//\)

T
—/ ¥1(0, \)Ply (0, N)dayi(tr, A), T<0, €O, (100)
0
Applying to Equation (100) the second limit relation in Equation (98), as well as

the aforementioned requirement that the boundary layer correction terms in a left-hand
neighborhood of ¢ = t/ that tend to zero for T — —oo, we immediately have

o -
YA (0,A) :2{/0 Yo, A) (Py(o, A)) doxf(ts, A)
+ /0700 Y10, A)Pho(0, A)doyd(tr, A) |, A€ Q. (101)

Due to the inequalities in (61) and the second limit relation in (98), each of the integrals in
the right-hand side of the equality in (101) converges and this convergence is uniform with
respect to A € ().

Substitution of (101) into Equation (99) yields after a routine rearrangement

. ) -
YA (1,0 = /T ¥ (T, A)E (0, ) (Pl (0, 1)) o, A)
+ / W )Y (0, APy (0, Aoy, A), T <0, Ae Q. (102)
T

Let us estimate yg’z (T, A). To accomplish this, first, let us estimate the product ¥ (7, A)¥ ~1(c, A)
for —co < 0 < 7 <0and A € O,. Such an estimation directly follows from Equation (97),

as well as from the positive definiteness and boundedness of (D (¢ fr A)) /2 uniform with
respect to A € (2. Thus, we have

H‘I’(T,A)‘I’*l(a,)\)n <azexp (B3(c— 1)), —co<or<T<0, Ay, (103)

where a3 > 0 and B3 > 0 are some constants independent of A € (2.
Now, using the inequalities in (61), the inequality (103) and Remark 14, we directly
obtain the following estimate of yg’Z (1, A) given by (102):

Hyg’z(‘r,)\)H <agexp(Bet), T<0, AEQ, (104)
where a4 > 0 and B4 > 0 are some constants independent of A € ().

4.3.5. Justification of the Asymptotic Solution to the Initial-Value Problem (82)

Theorem 2. Let the assumptions AI-AV be fulfilled. Then, there exists a number €y € (0, o)
independent of A € Q) such that, for all € € (0,€y], the entries of the solution to the initial-value
problem (82) {x(t,A,€),y(t, A, €)} satisfy the inequalities
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[|x(t, A e) — x5, A)||
y(t A €) = yo(t, A )|

818, t e [0, tf]/ A€ Q)y,

<
< 518, te [0, tf]/ A€ Q)\, (105)

where yo(t, A, €) is given in (83); ¢1 > 0 is some constant independent of e and A € Qy; g9 > 0is
the number introduced in Theorem 1.

Proof. Let us make the transformation of the variables in the problem (82)
x(t, A e) = xg(t,A) +6x(t,Ae),  y(t,Ae) =vyo(t, A e) +6y(t A e), (106)

where 0y (t, A, &) and 6y (t, A, &) are new unknown vector-valued functions.

Substitution of (106) into the problem (82), and use of the Equations (87)—(89), (92), (95)
and (102) and Equations (42) and (63) yield after a routine algebra the following initial-value
problem for the unknowns dx(t, A, €) and (¢, A, €) in the time interval [0, ¢]:

W = Ay(6,A)os (£, M) + An(t, M)y (6 Ave) + 1x( Ae),  3x(0,A,€) =0,
déy,(t, A,
s% = (eAs(t,A) — P, A €))0x(t, A €) + (eAs(t, A) — P3(t, A €)) 6y (1, A, €)

+yy(t,Ae),  0y(0,A,e) = @y(Ae), (107)

where A € (),

1x(t,A€) = Aa(t, M) (g (6,4) + w5 (T, 1)),

(b A€) = = (Ph(1,)) T (x8(1,A) — 23 (£, A)) — Pho(T, A) (¥ (1, A) — ¥ (5, 1))

—Ply (T, M)y (6,4) — (Po(t,A) — Po(0,A)) g (6, A) + eAs(t, A)x§ (£, A)

+eAs(L, M) (V(A) + Y5 (0,) + ¥h2 (T, A)) — (Bt A,€)) x5t A)

—3(t A €) (¥3(1,A) + 30 (6,4) + ygP (T, 1)),

9y(\,€) = —yb3 (1, A) = / i\f(ro,A)‘If*l(o,A)(Pfo(a, N) doxg (7, 1)
+/ (10, A (0, A) Py (o, Ndoyp(te,A), 10 = —tf/e (108)

Let us estimate the vector-valued functions yx(t, A, €), 7y(t, A, &) and ¢y (A, €). Using
the boundedness of the matrix-valued function A;(t,A) for all (t,A) € [0,¢¢] x Q) (see
Proposition 2), as well as the inequalities (94) and (104), we directly have

|72 (t A, €)|| < bx(exp(—P2b) +exp(Bat)), 0 =t/e, T = (t— te)/e, t €[0,t], €>0, A €Yy, (109)

where by, > 0 is some constant independent of e and A € 0y; B2 and B4 are positive
constants introduced in (94) and (104), respectively.

To estimate the vector-valued function ’yy(t, A, €), we should estimate each of its
addends. Using the boundedness of dPg,(t, A)/dt, dx{(t,A)/dt, dy(t,A)/dt for all (t,A) €
[0, ¢ f] x (), (see Remarks 10, 14) and the inequalities (61) and (94), we obtain (quite similarly
to the inequality (71)) the following inequalities:

| (P4 (T, /\)) (xb(tA) = xg(tf, A)) || < byaeexp(BiT), te[0,tf], AeQy,
[P3(7, A) (5 (8, A) = Wt M) || < byaeexp(Br), te [0ty Aey,
| (PSo(t, A) — P (0,A))yg (0, A)|| < byreexp(—PBy0), te[0tf], AeQ, (110)
where T = (t —t7)/e, 0 = t/e, e > 0; by1 > 0 is some constant independent of ¢ and

A € )y; B1 > 0 is the constant introduced in the inequality (70); 0 < B,1 < B is some
constant independent of e and A € Q),; B2 > 0 is the constant introduced in (94).
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Furthermore, using the second inequality in (61) and the inequality (94), we have

[P5o (T, Ay (6, A)|| < by2exp(—Byats/e),

where b, » = aay, B2 = min{B, B2}, & > 0.

Finally, using the boundedness of the matrix-valued functions A3(t,A) and A4(t, A) for
all (t,A) € [0,tf] x Q) (see Proposition 2), the boundedness of the vector-valued functions
xg(t,A) and y§(t,A) for all (£, A) € [0,t¢] x Q) (see Remark 14), inequalities (94) and (104),
as well as using Theorem 1 and Equation (63), yield the inequalities

|eAs(t, A)x§(t,A)|| < byse, t€[0,tf], A€y, e>0,

[eAs(t, A) (Y3 (£ A) + 51 (0,A) + v (T, 1) || < byse, t€[0,t7], A€y, e>0, (111)

[(82(t, 7€) Tx§(1, )] < byae, tE[0,tf], A€y, e>0,
1A3(t, A, €) (5 (1, A) + Y3 (6,A) + Y5> (T, A)) || < byse, teo, tel, A€y, e>0, (112)

where by 3 > 0 is some constant independent of ¢ and A € (.
The inequalities (110)—(112) directly yield the estimate of vy, (f, A, €)

vy (t, A e)| < bye, telo, tf], AeQ,, €>0, (113)

where b, > 0 is some constant independent of ¢ and A € (),.
Proceed to the estimate of ¢, (A, €). Using the inequalities (61) and (103), we obtain the
following chain of inequalities and equality:

oy 0l < | [ (A0, ) (Bly(o, 1)) e )|

+H / ¥ (19, A)E (0, A) Pl (0, A)dor

3t A
< /_T:o [¥ (0, AVE (0, ) ||| (Pho (e, A)) " [|der || x5 £, A) |
o e A, Pt ) e )|

< aas ([| (7, )| + 198t 1) H)/TO exp(Bor)do

:””3(|\x0 tr M)+ |6t A)|) exp(Bro), A€ Qu, e>0.

This chain of the inequalities and the equality, along with the expression for 7 (see
Equation (108)) and the boundedness of the vector-valued functions x{(t, A), y{(t, A) for
all (t,A) € [0,t¢] x O (see Remark 14), implies immediately the estimate of ¢y (A, ¢)

loy(Ae)|| <bge, A€Qy, €>0, (114)

where b, > 0 is some constant independent of e and A € Q.
Let us introduce the following vectors of the dimension Kn:

( 0x(tAe) (A e)
5(tAe) = < (1, ) ), y(tAe) = ( Yt Ae) ) te[0tf], A€y, >0,

p(Ae) = ( goy(())t,s) ), AreQ,, >0 (115)
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Also, let us introduce into the consideration the following matrix:

At M) = [ Knmrx(Kn=r)  S(Kn=r)xr Lte[0,t], A€y, ec (0,6 (116

(A€) ( (1/e) (Mot A, €))" (1/€)As(t A, ) 0, 1 € € (0,¢0], (116)

where Aj(t, A, €) and A3(t, A, €) are defined in Equation (63); € is introduced in Theorem 1.
Due to Theorem 1 (see the inequalities in (62)) and Equation (63), we immediately have

1(1/€)(Ba(t, A, 0) || < [|[(1/e)ds(t, Ae)|| <, te[0t], A€y, €€ (0,e0] (117)

Using the vectors 6(t, A, €), (¢, A, €), (A, €) and the matrix Z(t, A, €) as well as the
matrix O(t, A, €) (see Equation (66)), we can rewrite the initial-value problem (107) in
the form

dé(t, A, ¢)

pr =0O(t A, e)d(t, A e) — E(t, Ae)d(tAe)+9(tAe), 6(0,A€) =p(Ae),

te [O,tf}, AeQ,, e€(0,e)]. (118)

Let Kn x Kn-matrix-valued function Y(t,x,A,e), 0 < x <t < ¢ 7 be the unique
solution to the following initial-value problem:

ayY(t, x, A, €)

T =0t A e)Y(tx Ae), Y(x x.Ae) =1Ikn tEIXty]

By Yi(t, x, A€), Ya(t,x,A€), Ya(t, x, A €) and Yq(t, x, A €), we denote the upper
left-hand, upper right-hand, lower left-hand and lower right-hand blocks of the matrix
Y(t,x, A, €) of the dimensions (Kn —r) x (Kn—r), (Kn —r) xr,r x (Kn —r)and r x r,
respectively, i.e.,

_( Yi(t,x, Ae) Ya(tx, Ae)
Yx 0 = (YANe e ) (119)

Similarly to the inequalities in (75), we have the following estimates of these blocks for all
0<x<t<trandallA € OQy:
||Yl(t/X//\/€)H S b2/ I = 1/3/ ||Y2(t/X//\/€)H S b2£/
| Ya(t, x, A e)|| < ba[e+exp (—05B(t—x)/¢)], €€ (0,e], (120)
where the constant § > 0 is introduced in (61); the constants ¢; > 0 and b, > 0 are
introduced in (75).

Using the matrix-valued function Y (¢, x, A, €), let us rewrite the initial-value problem (118)
in the equivalent integral form

t ~
S(t,Ae) =Y(t0,A,e)p(A,e) — /0 Y(t,x,Ae) [A(x, A €)d(x, A e) —v(x, A e)|dx,
t e [O,ff}, AeQ,, €€ (0,80}. (121)

Now (similarly to the proof of Theorem 1), we are going to apply the method of
successive approximations to Equation (121). For this purpose, we consider the sequence
of the vector-valued functions {J;(t, A, €) };:g given as:

t ~
Siv1(t,A,e) =Y(t,0,A,¢)p(A,e) — /0 Y(tx, A €) [A(x, A €)di(x, Ae) —v(x, A e)]dx,
i=01,..., te [O,tf], )\EQ/\, 86(0,80], (122)

where the initial guess dy(t,A, &) =0,t € [0, tf], AeQy, e€ (0,g)].
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Let us represent the vector-valued functions 6;(t, A, ¢), (i = 1,2,...) in the block form
as follows:

) _ 5i,x(t1 /\/ 5) .
5i(t, A e) = ( 5i,y(f,/\,8) , 1=1,2,..., (123)

where the dimension of the upper block is Kn — r, while the dimension of the lower block is
1, i.e., the dimensions of these blocks are the same as the dimensions of the corresponding
blocks in the vector-valued function 6(f, A, €) (see Equation (115)).

Using the block representations of the matrices A(t,A,€), Y(t x, A, ¢€) (see the
Equations (116) and (119)) and the block representations of the vectors y(t, A, €), (A, €),
0i(t, A, €) (see Equations (115) and (123)), as well as using the inequalities (109), (113), (114),
(117) and (120), we obtain the existence of a positive number gy < gj such that, for any
e € (0,8y] and any A € ), the sequence {4;(t, A, €) }:3 converges in the linear space of
all Kn-vector-valued functions continuous in the interval [0, ¢]. Since the aforementioned
inequalities are uniform with respectto A € (3, and ¢ € (0, EO}, then this convergence also
is uniform with respect to A € 0, and ¢ € (0,€p]. Moreover, the following inequalities
are fulfilled:

||5i,x(t,)\,8)|| < s, Héi,y(t,)\,@” <cegi=12,...,te [0, tf}/ AeO),y, € (O,EQ],

where ¢; > 0 is some constant independent of A, € and i.
Let us denote

5*(t, A, €) 2 lim si(t,Ae), tel[0tf], AeQy, ec(0e)

i—+oo

Equations (121) and (122) immediately imply that 6*(¢, A, €) is the solution of the
integral Equation (121) and, therefore, of the initial-value problem (118) in the entire
interval [0, t¢]. Moreover, this solution has the block form similar to the block form of the
vector §(t, A, €) (see Equation (115)) and satisfies the inequalities

|65(t, 8| < ce, H(Sﬁ(t,x\,@H <cC, te[0tf], AeQ,, ec(0,&) (124)
Since the initial-value problem (118) has the unique solution, then
5(t, A e) =6"(t,Ae), te0tf], A€, €€ (0,8

This equation, along with Equation (106) and the inequalities in (124), directly yields the
inequalities in (105). Thus, the theorem is proven. O

Let us introduce the following vector-valued functions of the dimension Kn:

0 A 0 0 '’ é ’
2(A) = col (x§(£,A), y3 (1 A)),  221(6,4) = col (0,551 (6, 1)),

222(1,1) 2 ol (0,y52(1T, 1)), zo(t,Ae) £ 25t A) +221(8,A) + 22 (T, A),
te[0tf], 0=t/e, T=(t—tfr)/e, A€Q,, ec(0,&]. (125

Thus, by virtue of Theorem 2, we have
|z(t,A,€) —z0(t, A e)|| < 2C1e, te(0,tf], AeQy, ec(0,&)

4.4. Transformation of the Optimal Control in the Problem (1), (5) and (6)

To transform the expression (13) of the optimal control in the problem (1), (5) and (6), first,
we observe the following. Since P(t, A, ¢), t € [0, t] is the unique solution of the terminal-
value problem (24) for any A € ), and ¢ > 0, then P(t,A*(¢),¢), t € [0, t¢] is the unique
solution of the problem (24) with A = A*(e) and any € > 0. Remember that A = A*(e), e > 0
is the solution of the optimization problem (14) and (15) and, due to Corollary 2, of the
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optimization problem (35) and (36). Taking into account the aforementioned observation,
as well as Equation (23) and Proposition 2, we directly have that

1
P(LA(e)e) = (RT(EA () P(LA*(e),e)RTI(EA(E), tE0t], >0 (126)
is the unique solution of the terminal-value problem (9) with A = A*(e).
Substituting (126) into Equation (13) and using Equations (26) and (37), we obtain after

a routine rearrangement the following expression for the optimal control of the problem (1),
(5) and (6):

uf (w, t,A*(e)) = —%(PzT(t, A*(e),€) , P3(t, A" (E),S))Ril(t, A (e))w,

weEN, tel0t], e>0. (127)

Finally, substituting the solution w(t, A*(¢), ¢) of the initial-value problem (16) with
A = A*(e) into (127) and using Corollary 1, we obtain the time realization u* (t, A*(e), €) of
the state-feedback optimal control in the problem (1), (5) and (6) along w = w(t, A*(e), e)
(the open-loop optimal control in this problem)

u*(t,A*(e),¢) 2 ul (w(t, A (e),€), 1, A (s))

_ —%<P2T(t, A(e),e) , Pa(tA%(e),€) )R (1A% (e))w(t A" (e), )
= (P (627 (),€) , Po(tA%(6),€) )2 (64 (6) ),

t€[0,tf], e>0. (128)
Since u} (w, tA* (s)) is the state-feedback optimal control in the problem (1), (5) and (6)

and u* (t, A*(¢), €) is the open-loop optimal control in this problem, then using Proposition 1
and Corollary 2, we obtain

J(A*(e),¢) = T(A*(e),€) = jg(u: (w,t, A" (s))) = Je(u*(t, A* (e),e)), e>0. (129)

4.5. Asymptotic Behaviour of the Solution to the Optimization Problem (35) and (36)

Along with the optimization problem (35) and (36), let us consider the following
optimization problem:

Ag = argmin, . Jo(A), (130)

Jo(A) = (x%(1)) " PEy(0,A)2(A) — (x§(ts, A)) THI(A)x§ (25, A)
- /Otf [(%3(5, 1)) D1 (£, A)x§(E A) + (v3(EA)) T Dat, Ay (¢, A) )t

/0 (2806 A)) TR (4 ) De (R (1, )25 (1, A)dt

+ max
KEQy

F(x3(t, M) LT (b, AYHL(tp, A)x§(t7, M) |, (131)

where the matrices D1 (f,A) and D, (t, A) are defined in (28); the matrix Hj(A) is defined
in (29); the set Q) is given by (11); the matrices # and Dy (t) are given in (12); the Kn-vector
z§(t,A) is given in (125).

In contrast with the optimization problem (35) and (36), the optimization problem (130)
and (131) is independent of e.



Axioms 2023, 12, 955

26 of 42

Lemma 2. Let the assumptions AI-AV be fulfilled. Then, the function Jy(A) is continuous with
respect to A € Q). Moreover, the following limit equality is valid:

lim J(A,e) = Jo(A) uniformlyin A € Q. (132)
e—~+0
Proof. We start with the proof of the first statement of the lemma. Let us observe that
the functions D1 (t,A), Da(t,A), Hi(A), R(t,A), Pjy(t, A), x§5(t,A), y§(t, A) are bounded for
(t,A) € [0,tf] x Q) and they are continuous with respect to A € Q) uniformly in ¢ € [0, ¢f]
(see Proposition 2, Remarks 6, 11, 14). Also, let us observe that the function # is continuous
with respect to ¥ € ), while the function Dy (t) is continuous with respect to © € Q)
uniformly in t € [0,t¢]. These observations, as well as the theorem on continuity of an
integral with respect to a parameter [65,68] and the Maximum Theorem [70], directly yield
the continuity of the function Jy(A) with respect to A € (2. Thus, the first statement of the
lemma is proven.
Proceed to the proof of the limit equality (132). To prove this equality, first, we are
going to transform the expression (z(tf, A, €)) TRT(tf, MHiR(tf,A)z(ts, A, €) appearing in
the function J(A, €) (see Equation (36)). Namely, using the assumption Alll, the symmetry

of the matrix ‘H and Equations (8), (12), (22) and (80), we have
T
(z(tr, A, €)) RT(tr, AYHR(tf, V)z(t s, A e) =

(g na) (G ) (e e (i) ) =

(xT(tf, Ae)LT (b, A) +yT ks, A,s)BT(tf)>HKL(tf,)\)x(tf, Ae) =
xT(tf, A,S)ET(tf,)\)’HKE(tf,A)x(tf, A €) —i—yT(tf, A, E)BT(tf)Hxﬁ(tf,)\)x(tf, Ae) =
xT(tp, A @) LT (tr, AYHAL(tr, M)x(tf, Aye), A E€Qy, K €E€Q, &>0.(133)

Now, using Equations (28), (29), (36), (37), (80), (131), and (133), as well as Theorems 1
and 2, and the inequalities (61), (94) and (104), we obtain the limit equality (132). This
completes the proof of the lemma. O

In what follows, we assume the following;:
AVL. The optimization problem (130) and (131) has the unique solution Aj.

Theorem 3. Let the assumptions AI-AVI be fulfilled. Then the solution A*(e), € € (0,€o] of the
optimization problem (35) and (36) tends to the solution Ajj of the optimization problem (130) and (131)
fore — 40, ie.,

lim A*(e) = A{.
leﬂo (8) 0

Proof. (by contradiction). Let us assume that the statement of the theorem is wrong. This
means the existence of sequences {¢;}:"%7, {A;};£7 and a number 1 > 0 which satisfy
the following conditions: (a) ¢; € (0,€], (i = 1,2,...) and lim; , ; &; = 0; (b) A; € O,
(i=12,..);(foranyi € {1,2,...}, A; = argmin, . J(A,¢;), i.e., this vector minimizes
the function (36) with e = ¢;; (d) forany i € {1,2,...}, [|[A; — Aj[| > 7.

From the conditions (b) and (c), we directly have

]()\,’,81’) < ](/\,8,‘) Vie {1,2,. ..}, A e Q). (134)

Since the set (3, is bounded and closed, then the condition (b) implies the existence
of a convergent in this set subsequence of the sequence {A;}:"%. For the sake of simplicity
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(but without loss of generality), we assume that {A;} % itself is such a subsequence. Thus,

there exists

lim A; 21 €, (135)

i—+00

Moreover, by virtue of the aforementioned condition (d),
1A= Al = >0, (136)

Now, using the aforementioned condition (a) on the sequence {ei}f:"f, as well as
Equation (135) and Lemma 2, we obtain the limit equality

lim J(Aie) = Jo(A), (137)
1—+00
The inequality (134), along with the equalities (132) and (137), yields immediately the
following inequality:

Jo(A) < Jo(A) YA ey,

meaning that the vector A € ) minimizes the function Jy(A) in the set ),. Hence, due to
the assumption AV, A = A§. However, this equality contradicts the inequality (136). This
contradiction implies the correctness of the statement of the theorem, which completes its
proof. [

As a direct consequence of Lemma 2 and Theorem 3, we have the following assertion.

Corollary 3. Let the assumptions AI-AVI be fulfilled. Then, for the solution A*(¢), € € (0,€] of
the optimization problem (35) and (36), there exists a function g*(¢) > 0, ¢ € (0,€o], such that
lim,,0g*(e) = 0 and

J(A () €) = Jo(Ao)| < 87(e), ¢ € (0]

4.6. Asymptotically Suboptimal Control of the Problem (1), (5) and (6)
4.6.1. Formal Construction of the Suboptimal Control

Replacing in the right-hand side of (127) A*(e) with A§, as well as P, (£, A*(¢), ) with
Py, (t,A§) and P3(t, A*(¢), €) with P§,(t, Af;), we obtain the following state-feedback control:

)& -2

ile(w, t, A =

* T * — *
((pfo(t/)\()» / Pgo(t/)\o))R Lt Af)w,
weEN, tel0t], e>0. (138)

It is clear that, for all ¢ > 0, i:(w,t,Aj) € U, i.e., this control is admissible in the
problem (1), (5) and (6). In what follows of this subsection, we are going to show that
ile(w, t, A) is asymptotically suboptimal in this problem. The latter means that this control
provides the value of the functional in the problem (1), (5) and (6), which are arbitrarily
close to the optimal value of this functional for all sufficiently small ¢ > 0.

Substituting the control (138) into the initial-value problem (1) withk = 1,2,..., K and
using Equations (4), (7) and (8), we obtain the corresponding closed-loop system with the
trajectory denoted as w(t, €)

) = [0 = 18O (PR A5 Pio(e23))R 10,05 |,0), 50,0) = w,

telots], e>0 (139)

Below, we analyze an asymptotic (with respect to €) behaviour of @(t, €).
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4.6.2. Asymptotic Behaviour of the Solution to the Initial-Value Problem (139)

To analyze the asymptotic behaviour of @ (¢, ¢), we make the following transformation
of variables in (139):

w(t,e) = R(tAy)Z(te), te0,tf], >0, (140)

where Z(t, €) is a new unknown vector-valued function.
The transformation (140), along with Equations (25), (26), (34), and (38), converts the
initial-value problem (139) to the new initial-value problem with respect to z(t, )

dz(t,e) Aq(t,Af) ?z(t,)\g) 2(te)
dt As(tA5) = H(PRy(6,49) " Aalt,A5) — LP (8, A9)

2(0,e) =2°(A5), te0ts], e>0. (141

As with the results of Section 4.3 (see Equation (80)), we represent the solution Z(f, €)
of the initial-value problem (141) in the block form

Z(t,e) = col(X(t,¢),§(t,€)), te[0ts], e>0, (142)
where x(t,e) € EX"=7, {j(t,¢) € E".

Due to the representation (142) and Equation (81), the initial-value problem (141) is
transformed to the following equivalent initial-value problem in the time interval [0, f¢]:

d/\ tl *\ K\ 17
x;t 9 _ Ay, AR E) + Aol A5)T(EE),
dy(t, e “ o ey T7 X 0 F\T
MU _ feas(t,08) — (Bap(t,20)) TR(0,6) + [eAa(t,A) — Pho(t, A§)] (0, 9),
2(0,6) = x°(A5),  9(0,8) =y°(Ag), (143)
where e > 0.

Quite similarly to the results of Section 4.3 (see Equation (83)), we construct the
zero-order asymptotic solution of the problem (143) in the form

Ro(t,e) = 23(t) + 2y (0) + 2y (1),
Golt,e) = T3(t) + 751 (6) + 752 (T),
O=tle, T=(t—tf)/e, (144)

where, similarly to (91) and (90), X{(t) and #/§(¢) are obtained from the system

dxg ()
dt

= (A1(t,A5) = S3(t,A5) Pio (£, A5))%5(1),  %5(0) = 2°(Ag), t € [0,],
75(t) = =Dy (1, A5 A Plo(t, A5)X3(t), te[0,tf]; (145)

N
—
o~
>
O %
~— =

similarly to (84)—(88), we have
Wwhe)=0, >0, z*(r)=0, T<O; (146)
similarly to (92)-(94) we obtain
_ " N 1/2
751 (0) = (4°(A6) + D3 (0, A3) AT (0,A5) Pio (0, Ag)x*(Ag)) exp (= (D2(0,44))""%0),
6 > 0,(147)

yielding
176 ()] < @exp(—po), 6>0, (148)
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a > 0and E > ( are some constants.
The vector-valued function yg’z(’f) is obtained a bit differently than the vector-valued

function yg’z(r) (see Section 4.3.4), because in the initial-value problem (143) only Py (-)
and P§,(-) (but not P>(-) and P5(-) like in (82)) are present. Namely, in contrast with the

Equation (95), the vector-valued function 3?8’2 (T) satisfies the following differential equation:
)
dr

= —P4(tr, ATy (1), T <0, (149)

where, due to Equation (50), P§(tf,A) = (Da(ty, )\))1/2.

Solving Equation (149) with the initial value %’2 (0) of ]73’2 (1) yields
1/2
757(1) = exp (= (Dalty,2)*7)757(0), T <0, (150)

Taking into account the positive definiteness of the matrix (D, (¢ M) ) 12 , we directly
obtain that a single initial value %’2 (0), for which %’2 (1) from (150) satisfies the Boundary
Function Method requirement (limr—; %’2 (r) = 0),is yg’z (0) = 0. The latter, along
with (150), implies

7ty =0, T<0. (151)

Now, based on Equations (144)—(148) and (151), we obtain (quite similarly to Theorem 2)

the following assertion.

Lemma 3. Let the assumptions of AI-AV be fulfilled. Then, there exists a number €y > 0 such
that, for all € € (0,€), the entries of the solution to the initial-value problem (143) {X(t, ), 7(t, &) }
satisfy the inequalities

|%(t,e) — X3(t)|| <Cre, te0t],
[5(te) = 73(t) — 75" (0)|| <Cie, te[otf], O=t/e (152)

where ¢1 > 0 is some constant independent of e.

Let us introduce the following vector-valued functions of the dimension Kn:

1>

253(t) = col (R5(1), 73()), 221(6) = col (0,751(9)), Z(te) 2 23(1) + 241 (0),
telote], 6 =t/e ec (0,8 (153)

Thus, by virtue of Lemma 3, we have
|2(t,e) —Zo(t,€)|| <261, te0,tf], €€ (0,8

4.6.3. Time Realization of the Control (138) in the Problem (1), (5) and (6)
The time realization of the control (138) along w = @(t,¢), which is an open-loop
control in the problem (1), (5) and (6), has the form

1

-~ * AP * «\\ T * — *\ 5
(kA5 €) 2 i (@t e), A7) :—E((Pﬁ’o(t,/\o))  Polt,A8) )R A )DL e),

1 o~
- _g<(P§o(t,A8))T, P§0(t,/\3))z(t,s),
te 0], €>0. (154)
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Since #i(t, A, €) is the open-loop control in the problem (1), (5) and (6), corresponding
to the state-feedback control i (w, t, A§) in this problem, then

Te(@e(w, t,A5)) = Te(i(t,A5,€)), €> 0. (155)

Below, we are going to establish a closeness between J; (u* (t, A*(e), s)) (or Z}) and

Je(ii(t, A, €)) for all sufficiently small ¢ > 0. Remember, that J; (u* (t, A*(s),s)) is the

value of the functional in the problem (1), (5) and (6) corresponding to the open-loop
optimal control (128), i.e., it is the optimal value of the functional in this problem.

4.6.4. Closeness of the Values |, (u* (t,A*(e), E)) and 7; (i1(t, A, €))

First of all, we will treat each of the values J; (u* (t, A*(e),e)) and J; (#(t, A, €))
separately. We start with the value J; (u* (t,A*(e), s)) )

Let us partition the Kn x Kn-matrix-valued function R (t, A) into K blocks as follows:

Ri(t,A)
RN = | N |t req, (156)
Rk (.t.,)\)
where each of the blocks is of the dimension n x Kn.

Based on Equations (4) and (156), let us introduce into the consideration the following
n-dimensional vector-valued functions:

wi (A (€), €) = Ri(t,A*(e))z(t,A*(e),e), k=1,2,...,K, te [0,t¢], €€ (0,%], (157)

where A = A*(e) is the solution of the optimization problem (14) and (15) and, due
to Corollary 2, of the optimization problem (35) and (36); z(t, A*(¢), €) is the solution of
the initial-value problem (33) with A = A*(e); the positive number £y is introduced in
Theorem 2.

Due to Corollary 1 and Equations (156) and (157), we directly have

w(t,A*(¢),€) = col<w1 (t,A*(e),€), wa(t, A (e),€),..., wi (t A" (s),s)),
c [0, tf]/ €€ (0,50], (158)

where w(t,A* (), €) is the solution of the initial-value problem (16) with A = A*(e).
Thus, taking into account that u* (£, A*(¢), ) is independent of k € {1,2,...,K}, we can

represent the optimal value J; (u* (t, A*(e), ) ) of the functional in the problem (1), (5) and (6)
as follows:

Te (u* (t, A*(s),s)) =T (u* (t,A* (8),8)) + Je (u* (t, /\*(S),E)),

Je1 (M* (t,/\*(s),s)) ke{IlnzaxK} |:wg(tf,A*(g),S)ﬂwk(tf,/\*(g),é‘)
+/tf Lt A (e )ﬁwk(t,/\*(s),s)dt],

T2 (u* (t,A*(e), s)) = /Otf &2 (u* (t,A*(e), e)) Tu* (t,A*(e),€)dt, (159)

1>

where e € (0,€).
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Let us analyze separately the addends J; (u* (t, )\*(e),e)) and J:» (u* (t,A*(e), e))

of the value J; t . e start with the first addend. 1S adden epends
f th lue Je(u*(t, A*(e Wi ith the fi ddend. This addend depend

on wk(tf,)\*(s), e), (k= 1,2,. ) .,K), given by (157). In this equation, the matrix-valued
function Ry (t, A* (e)) of the dimension n x Kn appears. Using Equations (8), (22), and (156),
we can represent Ry (£, A*(¢)) in the form

Rk(t,)\*(s)):(Lk(t,/\*(s)),Bk(t)>, k=12,..,K te0t] cc(0)] (160

where L (t,A*(e)) is the k-th block from the above of the dimension n x (Kn —r) in the
matrix £ (t,A*(¢)), i.e., this block is obtained from the following block-form representation
of the matrix £(t,A):

cieny = | L2EN e, b, AeQy, (161)
E[((t, /\)
and each of the blocks is of the dimension n x (Kn —r). N
Now, using the assumption AIIl, the symmetry of the matrix H and the
Equations (80), (157) and (160), we have
w,?(tf,/\*(s),s)ﬁwk(tf,/\*(e),s) =
2T (tr, A" (e), ) RE (tr, A" (e)) HRk (7, A" (£))2(tf, A (e) &) =
)

(
(xT(tf,/\*(s),s),yT(tf,)\*(s),s)>( (tf’(t )(S) >(ﬁck(tf,A*(s)),ﬁBk(tf))-

( x(tf, 8) )
y(t } €
<xT(tf,A*(s),s)EE(tf,A*(e)) +y (tr, A" (e), &) BL (s )”H,Ek tr, A e))x(tf, s),s)
X (tf,/\*( ) )[’k (i’f,/\* )'}fl[,k( f,/\* z—:))x(tf,)\*(e),s) +
yT(tf,/\*( ), €)BE )ﬁﬁk(tf, (e))x(tr, A" (e),€) =
XT(l’f,/\*(s),S)Ek (l’f,/\* )) (i’f, (S)) (tf,A*(S),E)/
k=1,2,... K € (0,80). (162)

f

Thus, by virtue of Equations (157) and (162), the value Jg (u*(t, /\*(s),s)) (see
Equation (159)) can be rewritten as follows:
Te1 (u* (t,A*(e), s)) =

ke{T;,l.).(.,K} [xT (tr, A% (e), ) LF (tg, A (e) ) H Lk (bp, AT (€))x(tf, A* (), 8) +

/Otf 2T (t, A% (e), &) RE (£, A" (e) ) DRy (t, A" (e))2(t, A*(e),s)dt} , €€ (0,8 (163)

Now, we are going to analyze the value J (u* (t,A*(e), s)) Substitution of (128)

into the expression for 7, (u* (t,A*(e), s)) in Equation (159) yields after a routine algebra
of matrices
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t,A*(€),€)Qp(t,A*(e),€)z(t, A*(e), €)dt,

(
Py (t,A*(e),€) P (t,A*(e),€) Pa(t,A*(e),€)P3(t, A*(¢),¢) )
)PI(tA*(e),6) (Ps(t, A*(e)€)) /
€ (0,%)]. (164)

Proceed to the analyses of the value J; (17 (t, A5, s)) As with Equations (157)-(159), we
can represent this value in the form

Je(i(t, Ao, €)) = T (8t Ag, €)) + Tea (i(1, Ag, €)),

PR A R ~ b ~
T (W(t, A8, €)) = ke{rlr,l;.)f,K} Wy (tr, ) Hag(t 5, ¢) +./0 @ (t, &) Dy (t,€)dt |,
~ * N 2T * ~ *
Te2 (1(t, A5, €)) :/ U (t, Ay, e)ii(t,Af,€))dt,  (165)
0
where ¢ € (0,€);
Wi (t e) = Ryt Ap)z(te), k=1,2,...,K, t€[0tf]; (166)

zZ(t,€) is the solution of the initial-value problem (141); and wy(t,¢), (k = 1,2,...,K) are
the corresponding blocks of the vector-valued solution @(t, ), t € [0, tf] to the initial-value
problem (139), i.e., W(t, &) = col(@1(t,€), W (t ), ..., Wk(te€)).

Using Equations (142), (154) and (166), we can rewrite the values Jp (#(t, Aj, €)) and
Te2 (1(t, A, €)) (similarly to Equations (163) and (164)) as follows:

Je ((t, Ag,€)) =

ke{rlnzax.,K} {J?T(tf, &)Ll 2 AS)ﬁﬁk (tr, A)E(tp,€) +

[ IR A)BR A2 |, e (0, (167)

t
Tea (10t AG €)) = /O 5T (1 €)Qpolt, AS)E(E €)dt,

o & P8 (EAE) (Pao(tAE)) T PY (8, AZ)PS (t,/\*)>
Qpolt,A) 2 20\t A 0 20(t 20 )30\ Ag) )
rolt:A0) (Psou,Am(on(t,As»T (P(1,3))°
€ (0,%). (168)

Theorem 4. Let the assumptions AI-AV1I be fulfilled. Then, the following limit equality is valid:

lim J(u* (1A% (),€) ) = lim Je(@(t,AG,€)- (169)

e—+0 e—+40

Proof. We start with the calculation of lim,_, 1o J¢ (u* (t, A*(e), e)) . From Equation (159),
we have the following. If each of the limits lime 0 (u* (t,A*(e), s)) and

lime s 0 Je2 (u* (t,A*(e), e)) exists and is finite, then

tim T (w0 (627(0),9)) = lim T (' (647 (0),6)) + lim T (u" (64 (0),€)). (170)
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Using Equations (80), (83), (125), (156), (161) and (163), the inequalities (94) and (104),
as well as Remarks 6 and 14, and Theorems 2 and 3, we obtain

lim Ty (" (1,17 (e) ) ) =

T G { lim xT(tf, A*(e),€) CF (tr, A" (e) ) HLk (tr, A (€))x (tr, A (e), €) +

ke{12,...,K} [ e=+0
It =007 6, RE (4% @) DRu(4,1° (€)2(02° (), 6) )| =

Y *\ 1/ * *
X [(xg(tf:)\o)) Lf (tp, AGYH Lk, M) x0(tr, AD) +

t ~
[ @6028) TRE (A9 PRt 2)5049) ) |- a7

Furthermore, using Equations (80), (83), (125) and (164), the inequalities (61), (94),
and (104), as well as Remarks 10, 11 and 14, and Theorems 1, 2 and 3, we have

elirgo‘ﬂz(u*(t,/\*(s),s)) = /Otf lim (zT(t,/\*(s),s)Qp(t,A*(s),s)z(t,/\*(s),s))dt

e—+0
ty 0 «\\ T *\ -0 *
:/0 (z0(t,A5)) QPO(t/)\o)Zo(fr/\o)>df, (172)

where Qpo(t,Aj) is defined in (168).

Proceed to the calculation of lim,_, 19 J¢ (ﬁ (t, A5, s)) Subject to the assumption that
each of the limits lime_, ;o Je1 (i£(t, A, €)) and lim—, 1o Je2 (#(t, A, €) ) exists and is finite,
we have

lim e ((t,Af ) = lim T (i(t,Af,€)) + lim Tea (145, €)), (173)

e—-+0

where .1 (ii(t, A§,€)) and T (7i(t, Af, €)) are given in (165) and then rewritten in (167)
and (168).

Using Equations (142), (144), (153), (167) and (168) and the inequality (148), as well as
Lemma 3, we obtain

. ~ % ~0 T *\ 17 %\ 20
i T (300, 45,00) = _max | (85(t0) T (7, A8 Lt AR 1)

t
+ [7 @) R A)DRUL AR (|, (73)

t
Jim T (i(t,45,0)) = [ (25(0)" Qmolt, 152 (175)

Let us compare the right-hand side of Equation (171) with the right-hand side of
Equation (174), as well as the right-hand side of Equation (172) with the right-hand side of
Equation (175). Comparing Equations (90) and (91) with Equation (145), we directly have

xo(tA0) = %5(1), yo(t Ag) = Wo(h), € [0,tf], (176)
yielding, due to Equations (125) and (153)

25(6A5) =25(8), e [0,1] (177)
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Equations (176) and (177), along with Equations (171), (172), (174) and (175), yield
immediately

. * * 1 ~ *
sgrﬂo Te1 (u (t,A (s),s)) = SETO Te (i(t, g, €)),
€1—1>r—1;-10 Je2 (u (t’ A (8)’ £>) - 21—1>r-&r-10 Je2 (u(t’ AO, €)> '
These two equalities, along with Equations (170) and (173), directly imply the validity

of the equality (169). This completes the proof of the theorem. [

Along with wy, (t, A*(e), 8), (k=1,2,...,K), let us introduce into the consideration the
following n-dimensional vector-valued functions:

wio (£, A" (¢), €) = Ri(t, A*(e))zo(t, A (e),€), k=1,2,...,K, tel0, te], €€ (0,8, (178)

where zj(t, A, €) is given in (125).

Using Equations (156), (80), (125), (157) and (178), as well as Corollary 1, Theorem 2,
and the smoothness of the matrix-valued function R(t,A) with respect to t € [0, ¢¢] uni-
formly in A € () (see Remark 6), we obtain the inequalities

|wie (£, A*(€), €) —wro (t, A*(e),€)|| < 26, k=1,2,...,K, t€[0, tel, €€ (0,),
where ¢; > 0 is some constant independent of ¢.

5. Minimizing Sequence of Optimal Control Problem (1) and (3)
Theorem 5. Let the assumptions AI-AVI be fulfilled. Then, the following equality is valid:

T*(@°) = Jo(AF), (179)

where J*(w®) is the infimum of the functional J (u) with respect to u(t) = u(w,t) € U in the
problem (1), (3) (see Remark 2); the function Jo(A) is defined in Equation (131); the vector Aj is
defined by Equation (130).

Proof. (by contradiction). To prove the theorem, we assume that its statement (the
equality (179)) is wrong, i.e., we assume that J *(w®) # Jo ()\8). Let us show that this
assumption implies the inequality

T* (@) < Jo(A)- (180)

Indeed, using Equations (2), (3), (5) and (6), as well as Remark 2, Proposition 1,
Corollary 2, and that the control u}(-) given by (13) is the optimal one in the
problem (1), (5) and (6), we directly obtain the following chain of the inequalities and
the equalities:

T (@) < T (ui () < Fe(ui(-)) = T(A*(e),e) = J(A*(e),€), €>0. (181)
Also, from Corollary 3, we have the double-side inequality
Jo(A5) —g7(e) < J(A*(e),€) < Jo(AG) +87(e), € (0,8). (182)
The chain (181) and the double-side inequality (182) immediately imply the inequality
T*(@?) < Jo(A§) +8"(e), €€ (0,%),

meaning, along with the above assumed inequality J*(«w®) # Jo(A}), the fulfillment
of (180).
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Since (180) is valid and J* (w?) is the infimum of the functional 7 (1) with respect to
u(t) = u(w,t) € U in the problem (1), (3), then there exists a control #(-) € U such that

T (@) < T (@) < Jo(AY)- (183)

Taking into account that u} (-) given by (13) is the optimal control in the problem (1), (5)
and (6), we directly have

J(A*(e),€) = T(A*(e),e) = Te(ui(-)) < Fe(() = T (@(-)) +ae*, >0,  (184)

where

0<a= /Otf al (w(t), t)a(w(t), t)dt < +oo,

w(t) 2 col (@1 (t), Wa(t),. .., wk(t)), t € [0,tf] is the unique absolutely continuous solution
of the initial-value problem (1) withk = 1,2,...,Kand u(t) = #i(w, t), (w,t) € EX" % |0, tf].
Thus, due to (184),

J(A*(e),€) < T (u(-)) +ae?, e>0.
This inequality, along with the left-hand side inequality in (182), yields
Jo(A8) < T (() + € +g*(), €€ (0,5). (185)

Taking into account that g*(¢) > 0, e € (0,€p] and lim,_, ¢ g*(¢) = 0, we immediately
obtain from (185) the following inequality: Jo(Ag) < J (#(-)), which contradicts the right-
hand side inequality in (183). This contradiction means that the above assumed inequality
T* (@) # Jo(Af) is wrong. Therefore, the equality (179) is correct. Thus, the theorem
is proven. [

Consider the sequence of numbers {g; };’f{ satisfying the conditions
0 <e; <min{éy, e}, g=12,...; 1l =0. 186
gg <min{eo, g0}, ¢ im. g (186)

Using this sequence, consider the sequence of state-feedback controls in the optimal control
problem (1) and (3)

~ o O (A~ %y 00
{ig(w, 1) }% = {ite, (w, £, A5) }, 2, (187)

where i (w, t, A) is defined in (138).

Theorem 6. Let the assumptions AI-AVI be fulfilled. Then, the sequence {itz(w,t) ;;"i is a
minimizing sequence in the optimal control problem (1) and (3), i.e.,

lim J (ig(w, t)) = T*(@°). (188)

q—+oo

Proof. Due to Remark 2 and Equations (2), (3), (5) and (6), we have the following chain of
inequalities:

T* (@) < T (g (w,t)) < Te, (itg(w, t)). (189)

Using Equations (129) and (155), as well as Corollary 3, and Theorems 4 and 5, we
obtain the following;:

T (@) = Jo(A5) = lim J(A*(e),¢) = lim Te(u (w,t,A%(e))) = lim Te(ite(w,t,A3)),

e—=+0 e—=+0 e—=+0
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meaning, along with (187), that

im T, (iiy(w,t)) = T* ().

q—+o0

The latter, along with (189) yields immediately the equality (188). Thus, the theorem is
proven. [J

6. Illustrative Example

Consider the following two-model system:

dwq (¢
B _ oy, w0 =1, reo4) ke (1,2}

50 o, w2 104, k02,

where w1 j(t), wy i (t), u(t) are scalar functions; p; =2, pp = 1.
Comparing the system (190) with the system (1), one can conclude that (190) is a
particular case of (1) wheren =2,r =1, tr = 4, K =2,

Ap:<8§),Af:(gé) &:Bf:(g) %:(;). (191)

In this example, we choose the functional F (u, k) as:

Hmpﬁwwfﬁmﬁkqu} (192)

Comparison of the functional (192) and the functional (2) yields that (192) is a particular

case of (2) where
~ 10 ~ 00
’H—(OO>, D_(Ol)' (193)

Based on the functional (192), we construct the performance index evaluating the
control process of the two-model system (190)

A .
Ju) = kg}?,)z(} F(u, k) — 11;11f. (194)

Remark 15. The two-model singular optimal control problem (190) and (194) is a particu-
lar case of the multi-model singular optimal control problem (1) and (3). The solution of the
problem (190) and (194) will allow us to clearly illustrate the theoretical results of the previous
sections, while avoiding too complicated analytical/numerical calculations. Such an illustration
allows us not to overload the paper and, therefore, to maintain its readability.

Proceed to the construction of the minimizing sequence in the optimal control
problem (190) and (194). Due to Theorem 6, first, we should check the fulfillment of
the assumptions AI-AVI in this problem. Based on Equations (191) and (193), we directly
obtain the fulfillment of the assumptions AI-AV. The fulfillment of the assumption AVI will
be verified in the sequel of this section. Based on Theorem 6 and Equations (138) and (187),
one can conclude the following. To construct the minimizing sequence, the matrix-valued
functions R(t,A), P§,(t,A), P§,(t,A) should be obtained. We start by obtaining R(t,A).
Due to Equations (8), (22) and (191), this matrix depends on the complement matrix B, to
the matrix B = col(0,1,0,1). We choose the matrix 5, in the form
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BC:

[l eNen
oS O =k O
O = O O

Using Equations (7), (8) and (22), the data of the example (191) and (193) and the
pre-chosen matrix B., we obtain the following matrices:

1 00 1 00O
_ _| 0 A0 _ 10 A0
0 A 0 0 A0 1
where
A= COI()\l,/\z), AM>0, >0, Mq+A=1. (196)

Due to the results of Section 4.2.2, to obtain the matrices Pgo(t,)\), Pgo(t,)t), first,
we should obtain the matrices A;(t,A), Ax(t,A), Di(t,A), Da(t, A), Hi(A), S{(A). Using
Equations (7), (25), (30), (31), (38) and (53), as well as the data of the example (191) and (193)
and the above calculated matrices L(t,A), R(t, A), we have after a routine matrix algebra

0 21, 0 2
Ay(tA) = Aj(A) = ( 0 0 0 ) As(t ) = Ay(A) = ( 0 )
0 —A1 O

00 0
Dl(f, )\) = Dl(/\) = 0 AMAy O |, Dz(t,/\) =D, =1,
00 0
A10 0 402
H(A)=|1000 |, SfA)=s=[000 | (197)
00 A 201

Using Equations (50), (51) and (197), as well as the symmetry of the matrix Pj;(t,A),
we immediately have

2Py 1 (8, A) + Py 45(tA)
Py(t,A) = | 2Pfy15(tA) + Plas(tA) ], (198)
2Py 15(t, A) + Py 55(t, A)

where P{’O,ij(t, A), (i=1,2,3; j =1,2,3) is the entry of the matrix P{,(t, A) placed in its i-th
row and j-th column.
Solving the terminal value problem (52) with t; = 4 and the data from (197), we obtain

2M
2Pjo11 (8 A) + Plogs(tA) = @t )G —D+1
BAAx(4— 1)
2Pjo12(t,A) + Plogs(tA) = @+ A)@E 11
A2

2Py 15(t, A) + Pl as(t, A) = (199)

(4M +A)(A—H + 1
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Also, for the sake of further calculations, we obtain the entries Pfo/u(t,)t), Pfo,lfs(t/)‘)'
P (EA)
10,33\"/

MAr(4—1)+ M
(AA +A)(4—t)+17
2)\1/\2(4 — t)

(4 +2A2) (4= 1) +17
AA A, (4 — i’) + Ay
Plias(t,A) = .
1033t ) (4N +A)(4—1) +1

Piy11(tA) =

Piy13(t,A) = —

(200)

Now, we should obtain the solution Aj of the optimization problem (130) and (131).
The minimized function Jo(A) of this problem depends on the vector x’(A) and on the
functions x{(t,A), y3(t,A). From Equations (4), (34) and (81), as well as the data of the
example (191) and Equation (195), we obtain the vector x*(A)

(1) = x° = c0l(1,0,1). (201)

Solving the initial value problem (91) and taking into account (197), (199) and (201),
we obtain

(A +A2)(4—t) + 271+ 1 _
4(4M +Ap) +1

(AA +A)(4—1t) +2M8+ 1
4(4M + Ap) +1 ’

x01(tA) =2 1, x0,(t,A)=0, te€l0,4],

x35(tA) = tef04  (02)

where x§;(t,A), (i = 1,2,3) are the corresponding entries of the vector x{(t,A).
Using Equations (90), (197), (199) and (202), we have

A = 2 (4 +A2)(d = +2Mt+1
(4}\1 +)\2)(4—t)+1 4(4}\1 +)\2)+1
Ao (AA +A2)(4— 1) + 28+ 1
(@A F At F1 4(40 + Ap) +1
_ 401 + Ay (4A 1+ Ap)(4— 1) + 208+ 1
C(AA A (A —1) +1 4(40 + M) +1
2M — Mt t € [0,4]. (203)

(A +A)(A—1)+1~  4(4A 4+ Ap) +17

Based on Equation (131) and using Equations (11), (12), (195)-(197) and (200)—~(203), we
obtain (after a routine calculations) the function Jy(A) in the form

) = AMbtl ( 2(8M1 +1) 1)2+ ( 81 +1 )2
O 7 4(A + A +1 T\ 4dA + Ap) +1 N4@r ) +1) 7

where the vector A is given in (196).

This function has a unique minimum point subject to the conditions (196). This
minimum point is Ay = col(Aj,A5,) = (0,1). The corresponding minimal value of
the function Jo(A) is 1/5. By virtue of Definition 2 and Theorem 5, the optimal value
of the functional in the two-model singular optimal control problem (190) and (194) is
J*(w®) = 1/5.

Using Theorem 6, as well as Equations (138), (187) and (198) and the vector A§ = col(0, 1),
we obtain the minimizing sequence in the two-model singular optimal control problem (190)
and (194)

- teo 1/ 1 tee
{itg (w, t) ql—{—(S_tlerwz)} , (204)

&y q=1
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where the sequence of numbers {sq}:’;"i is given by (186).

Thus, the above obtained value J*(w”) = 1/5 is the infimum of the functional 7 (u)
in the two-model singular optimal control problem (190) and (194), i.e.,

1
inf Fu, k) = <. 205
inf max, (k) =2 (205)
Let us show that in this example,
inf max F(u,k) = max inf F(u,k). (206)
u ke{l12) ke{12} u

Taking into account that each single-model optimal control problem of the
problem (190), (194) is its particular case and using Theorems 5 and 6, we obtain that

. 1. 1
1ru1f]-'(u,l) =17 1{41f]-'(u,2) =z
which, along with (205), yields (206).
Moreover, the minimizing sequence in the single-model singular optimal control

problem for k = 2 coincides with (204). Thus, in the set {(k, {u; (w, t)};j) ke

{1,2}, u;(w,t) eu, q= 1,2,...}, the point (2,{ﬁq(w,t)};'°l) is the saddle point of
the functional (192) subject to the two-model system (190).

7. Concluding Remarks and Outlook

CRI. In this paper, we consider a finite horizon multi-model linear-quadratic optimal
control problem. The functional of this problem does not contain the control function. Due
to this feature of the functional, the considered optimal control problem is singular.

CRII. We solve the original control problem by the regularization approach, i.e., by its
approximate transformation to an auxiliary regular optimal control problem. The latter
has the same multi-model system of dynamics and a similar cost functional augmented by
a finite horizon integral of the square of the Euclidean norm of the vector-valued control
with a small positive weight (a small parameter). Hence, the auxiliary problem is a finite
horizon multi-model linear-quadratic optimal control problem with a cheap control.

CRIIIL. Using the Robust Maximum Principle, we reduce the solution of this multi-
model cheap control problem to the consecutive solution of the following three problems.
The first problem is the terminal-value problem for the extended matrix Riccati differential
equation. This problem depends not only on the aforementioned small parameter, but also
on an auxiliary vector-valued parameter. The dimension of the latter equals the number of
the models in the multi-model system, and this vector-valued parameter belongs to the
proper bounded and closed set in the corresponding Euclidean space. The second problem
is the initial-value problem for the extended vector linear differential equation. Like the first
problem, the second problem also depends on the aforementioned small scalar parameter
and vector-valued parameter. The third problem is the nonlinear optimization problem.
The cost function of this problem depends on the small parameter, and this cost function is
minimized with respect to the vector-valued parameter.

CRIV. An asymptotic analysis of each of the aforementioned three problems is carried
out. Namely, for the first and the second problems, zero-order asymptotic solutions are
formally constructed and justified. It is shown that these asymptotic solutions are valid
uniformly with respect to the vector-valued parameter. For the third problem, the continuity
of its solution with respect to the small parameter as the latter tends to zero is shown.

CRV. Based on this asymptotic analysis, the explicit expression of the infimum of the
functional in the original singular optimal control problem is derived. The minimizing
state-feedback control sequence in the original problem was also designed.
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CRVL. The following issues of the topic of multi-model singular control problems are
subject to future investigation: (a) multi-model singular infinite horizon linear-quadratic op-
timal control problem; (b) multi-model singular finite and infinite horizon stochastic linear-
quadratic optimal control problems; (c) multi-model singular zero-sum linear-quadratic
differential games; (d) multi-model singular linear-quadratic Nash equilibrium differential
games; (e) singular optimal control problem of pursuit of a multi-model non-maneuvering
evader; (f) singular zero-sum differential game of pursuit of a multi-model maneuvering
evader; (g) singular optimal control problem of pursuit of a multi-model hybrid dynamics
(regime-switching) non-maneuvering evader; (h) singular zero-sum differential game of
pursuit of a multi-model hybrid dynamics (regime-switching) maneuvering evader.

It should be noted that multi-model systems other than the one of the present paper
can be of considerable interest for investigation in the frame of the cheap/singular control.
For instance, these problems are (i) multi-regimes cheap control stochastic differential games
with jumps; (i) multi-regimes singular stochastic differential games with jumps; (iii) cheap
control games with fuzzy uncertainties; (iv) singular games with fuzzy uncertainties.
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