J. Nonlinear Var. Anal. 6 (2022), No. 5, pp. 551-565
Available online at http://jnva.biemdas.com
https://doi.org/10.23952/jnva.6.2022.5.08

OPTIMAL FEEDBACK CONTROL FOR A CLASS OF SECOND-ORDER
EVOLUTION DIFFERENTIAL INCLUSIONS WITH CLARKE’S
SUBDIFFERENTIAL

JUN CHEN!, ZHENHAI LIU!2*, FIODAR E. LOMOVTSEV3, VALERI OBUKHOVSKII*

YGuangxi Colleges and Universities Key Laboratory of Optimization Control and Engineering Calculation,
Guangxi Minzu University, Nanning 530006, China
2Guangxi Colleges and Universities Key Laboratory of Complex System Optimization and Big Data Processing,
Yulin Normal University, Yulin 537000, China
3Department of Mathematical Cybernetic,
Faculty of Mechanics and mathematics, Belarusian State University, Belarus
4Faculty of Physics and Mathematics, Voronezh State Pedagogical University, 394043 Voronezh, Russia

Abstract. The goal of this paper is to study optimal feedback control for a class of non-autonomous
second-order evolution inclusions with Clarke’s subdifferential in a separable reflexive Banach space. We
only assume that the second order evolution operator involved satisfies the strong continuity condition
instead of the compactness, which was used in previous literature. By using the properties of multimaps
and Clarke’s subdifferential, we assume some sufficient conditions to ensure the existence of feasible
pairs of the feedback control systems. Furthermore, we also prove the existence of optimal control pairs.
Keywords. Clarke’s subdifferential, Feedback control; Feasible pair; Optimal control; Second order
evolution inclusion.

1. INTRODUCTION

In recent years, feedback control theory has made great progress due to its wide applications
in science, engineering, and other real world. Feedback control systems are everywhere around
us, including trajectory planning of robotic manipulators, guidance of moving targets by tactical
missiles, and control of room temperature and chord vibration; see, e.g., [1, 2, 3,4, 5,6, 7,8, 9,
10, 11, 12, 13, 14, 15] and the references therein for more details.

The hemi-variational inequality is a popular research field in applied mathematics. At present,
more and more authors begin to pay attention to the optimal control problems of hemi-variational
inequalities and subdifferential inclusions, one can find [11, 12, 13, 16, 17, 18] for more details.

It is worth mentioning that the applications of linear operator semigroup theory to the optimal
control of first-order nonlinear systems have yielded good results. Feedback control of first-
order evolution equations was studied by many people; see, e.g., [5, 6, 11, 12, 13] and the
references therein. For example, the existence results of pulse feedback control systems were
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given in [3]. With the deepening of the research, the research of differential inclusion type
feedback controls is sought after by people. For example, new results of optimal feedback
control and controllability for hyperbolic evolution inclusions of Clarke’s subdifferential type
were given in [5]. In fact, the Clarke’s subdifferential plays an important role in the control
theory; see, e.g., [6, 19, 20, 21, 22, 23, 24, 25, 26] for more properties and knowledge about
Clarke’s subdifferential.

Let X be a separable reflexive Banach space and X* be the dual space of X. In this paper, we
firstly consider the following second order evolution differential inclusion:

{ x'(t) € A(t)x(t) + Bu(t) + OF (t,x(t)), teJ=]0,b],
x(0) = x0,x'(0) = yo,

where xg,yo € X and A(t) : D(A(t)) C X — X is a closed densely defined operator. The nota-
tion JF stands for the Clarke’s subdifferential of a locally Lipschitz function F(z,-) : X — R.
Further, B € .Z(V,X), where .Z(V,X) is the collection of all bounded linear operators from a
separable reflexive Banach space V to X, and u € L*(J,V) is a control function.

Furthermore, we deal with the existence of feasible pairs of second-order evolution inclusions
with feedback control of the following form:

X"(t) € A(t)x(t) + Bu(t) + dF (t,x(t)), ae.reJ=10,b],
u(t) e U(t,x(1)), ae.t€J=10,b], (1.2)
x(0) = x0,x'(0) = yo,

where U : [0,b] x X — (V) is a feedback multifunction.

The novelties of this paper are following: First, for the first time, we study an abstract feed-
back control system described by a second-order non-autonomous system with Clarke’s subd-
ifferential, which is still poorly discussed in the literature.

Second, we consider the optimal feedback control systems of second-order non-autonomous
systems with Clarke’s subdifferential. As far as we know the optimal control of feedback control
system (1.2) have not been studied before in the literature. Here, we fill a gap in the studies and
provide an existence result of optimal pairs for general abstract feedback control system (1.2).

Third, we work under general assumptions on the data. The second-order evolution oper-
ator only satisfies the strong continuity, the assumption that evolution operators often used in
previous literature are compact operators is ignored.

The rest of this paper is organized as follows. In Section 2, we introduce some useful prelim-
inaries for our main results. In Section 3, we introduce some important lemmas and theorems,
and present the existence of mild solutions of problem (1.1). In Section 4, we present some
sufficient conditions to guarantee the existence of feasible pairs of problem (1.2). Furthermore,
we give the existence results of the optimal control pair of problem (1.2). In the last section,
Section 5, an example will be shown to illustrate our main results.

(1.1)

2. PRELIMINARIES

We first recall some useful notations and well-known results which are used in the article.
The norm of a Banach space X is denoted by || - ||x, and (-,-)x stands for the duality pairing
between X and its topological dual X*. The notation C(J,X) represents the Banach space of
all continuous functions from J = [0,b] into X equipped with the norm ||x||c := ||x||cyx) =
supiey||x(t)||x. We denote by ” — ” the strong convergence and ” — ” the weak convergence
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in any Banach spaces. Let E,, be the space E endowed with the weak topology. For a set
D C E, the symbol D" denotes the weak closure of D. Denote by Z(Y)[Z.(Y), Z.,(Y)] the
collections of all nonempty [respectively, nonempty closed, nonempty closed convex] subsets
of any set Y.

Definition 2.1. Let X and Y be two Banach spaces. A multi-valued map F : X — Z2.(Y) is said
to be

(i) sequentially closed if, for any (x,,y,) € Gr(F) :={(x,y) e X xY :x € X,y € F(x)} with
xp —x¥inX andy, - yinY, (x,y) € Gr(F);

(ii) weakly sequentially closed if, for any (x,,y,) € Gr(F) with x, =~ Xin X and y, =~y inY,
(x,y) € Gr(F);

(ii1) weakly compact if it maps bounded set in X into relatively compact set in Y,,,.

We recall the following well-known result [27, Theorem 4.3.].

Proposition 2.1. Let X be a reflexive Banach space. A sequence {x,} C C(J,X) weakly con-
verges to an element x € C(J,X) if and only if

(i) There exists N > 0 such that, for everyn € Nandt € J,||x,(t)|| < N;

(ii) For everyt € F,x,(t) — x(t).

A function & : X — R defined on a Banach space X is called locally Lipschitz if, for all u € X,
there exists a neighborhood .4 (u) of u such that

|h(y) = h(z)| < Kully = 2l[x forally,z € A (u) with K, > 0.

Then, we denote by 4%(u;v) the Clarke’s generalized directional derivative of / at the point
u € X in the direction v € X defined by

h Av)—h
RO (u;v) = limsup b+Av) (y)
y—u,AL0 A

Recall also that the Clarke’s subdifferential or the generalized gradient of % at the point u,
denoted by dh(u), is a subset of X* given by

oh(u) == {u* € X* : h(u;v) > (u*,v), WveX}.

Moreover, we collect some significant properties of the generalized gradient and generalized
directional derivative of a locally Lipschitz function which will be used in the next sections.

Proposition 2.2. [28] Let X be a Banach space. If h: X — R is a locally Lipschitz function on
X, then

(i) for every u € X, the set dh(u) is a nonempty, convex, and weakly* compact subset of X *.
More precisely, dh(u) is bounded by the Lipschitz constant K, > 0 of h near u;

(ii) the graph of dh is closed in X x (w* —X*) topology, namely, if {u;} C X and {{;} C X*
are sequences such that § € dh(uy) and uy — u in X, § — £ weakly* in X*, then
£ € dh(u), where w* — X* denotes the space X* equipped with weak* topology;

(iii) the multivalued map X > u— dh(u) C X* is upper semicontinuous from X into w* —X*;

(iv) for each v € X, there exists z, € dh(u) such that

7 (usv) = max{{z,v) | z € Ih(u)} = (2, v);
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(v) the function X > v — h(u;v) € R is finite, positively homogeneous, and subadditive on
S, and satisfies |h°(u;v)| < Ky ||v||x;
(vi) h°(u;v) as a function of (u,v) is upper semicontinuous, and as a function of v alone is
Lipschitz of rank K, on X.
(vii) B0(u;—v) = (—=h)%(u;v) for all u,v € X.

At first, we study the following Cauchy problem

{ X'(t)=A(t)x(t)+0o(t), teJ=][0,b],
x(0) = x0,x’(0) = yp.

We assume that the operator A(z) : D(A(f)) C X — X is closed and densely defined, the domain
of A(t) does not depend on 7 € J and is denoted by D(A), and for each x € D(A), the function
t — A(t)x is continuous on J. Moreover, there exists an evolution operator {S(,s)|t,s € J}
associated with the family {A(z)|r € J} possessing the following properties.

2.1)

Definition 2.2. [29] A family {S(z,s)|t,s € J}, where S(¢,s) : X — X is a bounded linear op-
erator, is said to be an evolution operator generated by the family {A(¢)|t € J} if the following
conditions are fulfilled.

(S1) For each x € X, the mapping (¢,s) — S(,s)x is of class C',and
(a) foreacht € J,5(t,1) = 0;

0 d
(b) forallt,s e Jandx € X, — 5 aS(t,s)xh:s = —x.

(S2) For allt,s € J, if x € D(A), then S(¢,s)x € D(A), the mapping (z,s) — S(z,s)x

S(t,s)x|;=s = x and

is of class C?, and

2
(a )8 5S(t,8)x = A(t)S(t,5)x;
82
()55 S(1,5)x = 5(t,5)A(s)x;
2

(C)MS(t,s)xh:S =0.

d
(S3) For all¢,s € J, if x € D(A), then —S(¢,s)x € D(A). Furthermore, there exist

ot
93 93
mS(t,s)x and mS(r,s)x, and
3 0
(a)mS(t,s)x:A(t)aS(t,s)x;
(5) =21, 505 = 2-5(0,5)A5
952 T g2 VAL

0
and the mapping (¢,s) — A(t )8_
s

S(t,s)x is continuous.
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For the sake of conveniences, we introduce the operator C(t,s) = —%S (t,s). In addition, we
may find that there exists a positive constant K such that
sup ||C(t,s)|| <K and sup |S(t,s)] <K. (2.2)

0<t,s<b 0<t,s<b
And, we denote by K a positive constant such that ||S(r + 7,s) — S(¢,s)|| < K;|7]| for all s,¢,5s+
T € J. Following [20, 29], if 0 : / — X is integrable, then a mild solution of problem (2.1) is
given by x(t) = C(¢,0)x0 + S(¢,0)y0 + J3 S(t,5) o (s)ds.
3. MAIN RESULTS

In this section, we provide an existence result of mild solutions for Problem (1.1).

Definition 3.1. Given u € L?(J,V) and B € Z(V,X), a function x € C(J,X) is called a mild
solution to Problem (1.1) if there exists f € L*>(J,X) with f(¢t) € dF(¢,x(t)) for a.e.t € J such
that

t
x(t) = C(,0)xo+ S(¢,0)y0 +/ S(t,s)[Bu(s)+ f(s)]ds forallt € J.
0
To obtain our main results, in what follows, we make the following hypotheses on the data of
our problem.

H(F) : The function F : J x X — R satisfies the following assumptions:
(i) for a.e. t € J,x — F(t,x) is locally Lipschitz on X;
(ii) for all x € X,t — F(t,x) is measurable on J;

(iii) there exist a function ot € L2(J,R™) and a constant B € R™ such that
[0F (2,%)|lx := sup{[|.fllx-|f € IF (1,x)} < a(t) + Bllxlx,
fora.e.t € Jandall x € X;
(iv) the multimap JdF (z,-) : X — P2(X™) is weakly sequentially closed for a.e.t € J,
i.e., it has a weakly sequentially closed graph.
Next, we define a multi-valued map 2 : C(J,X) — 2 (L*(J,X*)) by
2(x) = {w e L*(J,X*)| w(t) € dF (t,x(t)) for a.e. t € J} for x € C(J,X).
Also, we know the following properties about the multi-valued map 2.

Lemma 3.1. [28, Lemma 5.3] If H(F) holds, then, for each function x € C(J,X), the multifunc-
tion 2 has nonempty, convex, and weakly compact values.

Lemma 3.2. [30, Lemma 11] If H(F) holds, then the operator 2 satisfies the following close-
ness property: if x, — x in C(J,X), w, = w in L>(J,X*) and w, € 2(x,,), then w € 2(x).

Let {S(t,5)}:scs be an evolution operator generated by the family {A(r)};c; in a separa-
ble reflexive Banach space X. We consider the following fundamental Cauchy operator Gy :
L'(J,X) — C(J,X) defined by

Gsf(1) = /OIS(t,s)f(s)ds, teJ=[0,b],f €L (J.X).
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Lemma 3.3. [31] The fundamental Cauchy operator Gg satisfies the following properties:

(i) |Gsf (1) = Gsg(D)|| < K [5IIf (s) —g(s)lds, t € J, Vf g € L'(J,X):
(ii) The map Gy is weakly continuous from L*(J,X) to C(J,X).

Lemma 3.4. [6, Lemma 2.3] Let X be a Banach space and let C be a nonempty, weakly compact,
and convex subset of X. If F : C — 2,(C) is weakly sequentially closed, then F has a fixed point.

In order to show the existence of mild solutions of system(1.1), for a given u € ? (J,V), we
may introduce a multi-valued map I': C(J,X) — 2€UX) as follows:

t
I(x) ={p cCU,X)|o(t) = C(t70)xo+S(t,0)yo+/0 S(t,)[Bu(s) + f(s)lds, f € 2(x)}
and an equivalent norm on the Banach space C(J,X) defined by
lxllr = sup [lx(r)[le™",  Vx e C(J,X)

teJ
where r > K3 (K and f3 are defined in (2.2) and H(F)(iii), respectively). We also denote by
Br :={x € C(J,X)| ||x||» < R} the closed ball of radius R at the origin in C(J,X), where

rR>_Kr
~“r—Kp

In what follows, we denote I'r =1T'|p, : Bg — C(J,X) the restriction of the multi-valued map I
on the set Bg.

(lxollx + llvollx + lleell 2 gy Vo + 1Bl lull2v) VD).

Lemma 3.5. If B € £ (V,X) and H(F) hold, then, for each u € L>(J,V), T'(Bg) C Bg.

Proof. In fact, for all x € Bg, ¢ € I'g(x), using H(F) and the Holder’s inequality, there exists
f € 2(x) such that

e POl = " Clr. 050+ 50,000+ [ 5(e.5)L5(s) + Bu(s)ldsy

t t
< Klsolx+Klvollx+e K [ [£)llxds+e "KIB] [ uts) vs
t
< K(sollx+ Iyolle) + Kty Vo+e KB [ [1x(5) s
KBl VB
< K(xollx+ Dollx + ez ey Vo+ 1B s, VD)
1
+e KB [ (o) xds
< K(lsollx+ ol + [l Vo+ Bl o) V)
t
+e KB [ x(s) s
KBR
< K(Jxollx+ Dollx + ez Vo 1Bl VB) + ==
< R.

Hence, ||@||, < R, which implies I'(Bg) C Bg. O
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Theorem 3.1. If B € Z(V,X) and H(F) hold, then, for each u € L*(J,V), system (1.1) has at
least a mild solution on J.

Proof. From Lemma 3.5, one has I'(Bg) C Bg. In virtue of [32, Proposition 4.2. and Proposition
4.4.], the multi-valued map I'r has convex, weakly compact values, and a weakly sequentially
closed graph. According to the Lemma 3.4, we obtain that the operator I" has a fixed point, i.e.,
system (1.1) has at least a mild solution on J. The proof is complete. 0

4. OPTIMAL FEEDBACK CONTROL

In this section, we consider the following feedback control problem.
x"(t) € A(t)x(t) +Bu(t) + oF (t,x(t)), ae.t€lJ,
u(t) e U(t,x(t)), ae.telJ,
x(0) = x0,x'(0) = yo,
where the control function u takes values in a separable reflexive Banach space V, and U :
JxX — P (V) is a feedback multifunction.
Set
Vy={u:J— V]u(-) is measurable },
Xy ={(x,u) € C(J,X) x Vy|(x,u) satisfies (1.2)}.
We call a pair (x,u) is feasible if (x,u) € Xj.
Now we introduce the following concepts of weakly-open neighborhoods of xg in X: Vf; €
X*i=1,2,...k and € > 0, we define

ow(fis foseees fis€) = {x € X | [(fisx —x0)| < &}
Ow(x0) = {ow(f1, fo,-. fi:€) [Vfi € X*,i=1,2,...k,Vk € N,Ve > 0}.
For more details, we refer to [33, Proposition 3.4].

Similar to [14, 34], we may introduce a weak-Cesari property as follows.

Definition 4.1. Let X be a Banach space and Y be a metric space. Let F : X — Z(Y) be a
multifunction. We say that F possesses the weak-Cesari property at xo € X if

ﬂ coF (o,,) = F(xo),
owE Oy (x0)
where coF denotes the closed convex hull of F. If F has the weak-Cesari property at every
point x € Z C X, we simply say that F' has the weak-Cesari property on Z.
Also, we assume that the feedback multi-valued map U : J x X — & (V) satisfies the follow-
ing conditions H(U):
(i) there exist a function o € L?(J,RT) and a constant 8; > 0 such that

|U(t,x)|| = sup [[v|lv <ou(t)+Pillx]|x forae.reJ, VxeX.
veU(t,x)

(ii) fora.e. t € J,U(t,-) : X — 2" has the weak-Cesari property, i.e.,

(| ©oU(ow) =U(t,x).
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Theorem 4.1. If H(F) and H(U) hold, then the solution set of Problem 4 is nonempty, i.e.,
X5 #0.

Proof. Forany n € N, let 7; = %b7 0<j<n—1.Set
n—1
un(1) = Y W Kpez,,) (1) 2 1 EJ,
j=0

where ¥z, 7., ,) is the characteristic function of interval [z;,7;11). The sequence {u/} is con-
structed as follows.
Firstly, we take u” € U(0,xp). By Theorem 3.1, there exists x,(-), which is given by

t
lt) = (10050 +5(1,00+ [ S(0,9)[11(6) + Bi%ja,p (9)ds, 1€ [0, 1]
where f,(t) € dF (t,x,(t)) a.e. t € [1p,71). Then take u' € U(7y,x,(7;)) such that
t
xn(t) = C(t70)x0 +S(t70)yo +/0 S(Z,S) [fn(s) +Bu0%[f0,f])(s) +BM1X[‘L'1,‘L'2) (S)]ds7

1 e [T(), Tz].

We can repeat this procedure to obtain x,, on [y, ;1] for j =0,1,--- ,n — 1. By induction, we
end up with the following:

xn(t) = C(t,0)xo +S(t,0)yo+/0tS(t,s) [fu(s) 4+ Buy(s)lds, teJ.
W eU(t,x:(1j), 0<j<n—L.

where f,,(t) € dF (t,x,(t)) ae. t € J.
Now we prove that there exists a constant ry > 0 such that ||x,||c < ro. Using H(F)(iii),
H(U)(1), and the Holder’s inequality, we have

[l (1) [|x = IC(2,0)x0 + S(,0)y0 + /OtS(f,S) [fn(s) + Bun(s)]ds]|x

IN

t t
Klbsollx+Kllollx +K [ 15:(5) lxds-+ KB [ lun(s) v

VAN

Kllsollx-+ K bolbe K [ (@(t)+ Bl (s) l0)ds+ KB [ (ea(0)+ Bill) ) ds

IN

t
KHXOHX+KHy0HX+KHOCHL2(J,R+)\/E+Kﬁ/O [l (5) [l x s
t
+K||B||Ha1”LZ(JJR*)\/Z"'—KHBHBl/0 [l (5) |l x s

t
C+6 [ v

IN

where

¢ = K(|lxoll + yoll + el 2y VE+ 1Bl ot [l 2 g ) VE),
6 = K(B+Bl[B1)-
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Then, by the Gronwall inequality, we can easily obtain that ||x,(¢)|x < e%, Therefore,
xallc < ro = &eb. (4.1)
Again by H(F)(111), H(U)(i), and (4.1) there exist r1,r, > 0 such that

||anL2(J7X*) <, ||”nHL2(J,V) <rn.
Thus there are two subsequences of { f;, } and {u, }, denoted still by { f,,} and {u, }, respectively,
such that
fu—F in L*(J,X*), u,—u in L*(J,V). (4.2)
Let

%(t) = C(t,0)x0 +S(t,0)y0 + /0 ' S(1,5)[F(s) + Bu(s)|ds.

Due to Lemma 3.3(ii), we have from Proposition 2.1 that, for any t € J,

/0 " S(4,5) [ (5) + Butn(s)]ds — /0 'S(t,5)[F(s) + Bu(s)lds in X.
Hence, one has
X,(t) = x(t) inX, Vteld. (4.3)

Combining (4.1) and (4.3) and Proposition 2.1, we obtain x,, — X in C(J, X ). Therefore, for any
weakly open neighborhood o,,(x) of ¥ in C(J,X) , there exists a nyp > 0 such that

Xn € 0y(X),n > no. (4.4)

Next, we need to prove that f(¢) € dF (¢,%(t)) for a.e. t € J. By Mazur Theorem (cf. [14,

ny
Corollary 2.8]), there exist A;, > 0 and ¥, A;, = 1 such that
i=1

1=
~ My N
F2() =Y Ainfin(-) = F(-) in L*(J,X¥),
i=1
which implies, up to a subsequence,

fult) = F(t) inX*forallz e J\Jp, (4.5)

where Jy C J with Lebesgue measure zero. Denote by B(r) the closed ball in X with zero as the
center and ry as the radius. Now we claim that £(¢) € dF (t,%(t)), Vt € J\ Jo. For Vi € J\ Jo, we
assume, by contradiction, that f(7) & dF (£,%(f)). In virtue of H(F)(iii),(iv), and the reflexivity
of X, we easily obtain that JF (7,-) : B(rg) — Z2(X*) is weakly compact and a weakly closed
multimap. By [35, Theoreml.1.5], it is weakly u.s.c. Due to JF(7,%(7)) being closed and
convex and Hahn-Banach Theorem, there exists a weakly open convex set o,, O JF (f,%(f))
such that f(7) € 0,,. In virtue of the weak upper semi-continuity of dF(7,-), there is a weak
neighborhood .4 of X(7) such that dF (7,x) C O,, for all x € .4 N B(ry). Combining (4.4) and
(4.5), there exists N > 0 such that x,, € 4 NB(rg) forn > N. And so, f,(f) € IF (f,x,()) C o
for n > N. Therefore, f,(F) € o, for all n > N by use of the convexity of o,,, which implies that
f (%) € 0,,. This is a contradiction. Hence, f(¢) € dF(¢,X(t)) for a.e. t € J. On the other hand,
for any o,, € 0),(t,%(t)), by the definition of u,(-) for n large enough, we have

un(1) € U(1j,x4(1})) C U(oy) forall 1 € [7/,7j41),0< j<n—1. (4.6)
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I
Secondly, by (4.2) and Mazur Theorem, there exist a; > 0 and Y, a; = 1 such that
i=1

o) =Y aquiyi(-) = u() in L*(J,V).

i>1

Then, there is a subsequence of {¢;}, denoted by {¢;} again, such that ¢;(t) — u(¢) in V, a.e.
t € J. Hence, from (4.4) and (4.6), for [ large enough, ¢;(¢) € coU(oy), a.e. t € J. Thus, for any
oy € Oy(t,%(t)), u(t) € coU (o), a.e. t € J. By H(U)(ii), we have u(t) € U(t,x(t)), a.e. t € J.
Therefore, (x,u) is a feasible pair in J. The proof is complete. ([l

Next, we consider an optimal control problem stated as follows.
Problem (¥): find a pair (x°,u°) € X; such that
W) < W(xu), V(xu) € X,

b
where W(x, u) = /O o (1,x(1),u(t))dr.

We make the following assumptions on ¢ :

(p1) the functional ¢ : J x X x V — R|J{=£eo} is Borel measurable in (z,x,u);

(2) @(t,-,-) is weakly lower semicontinuous on X x V for a.e.t € J and there exists a con-
stant M > O such that

o(t,x,u) > —Mj, (t,x,u) €J xX x V.
For any (7,x) € J x X, we set
e(t,x) ={(%,z") eRxV|:" > 9(t,x,2), z' € U(1,x)}.

In order to obtain the existence result of optimal state-control pairs for Problem (), we also
need the assumption:

(Hg) : fora.e. t € J, the map €(z,-) : X — Z(R x X x V)is such that

ﬂ coe(t,on) = €(t,x), Vx e X.
OwE Oy (t,x)

Theorem 4.2. Assume that all the assumptions of H(F), H(U), (¢), and (Hg) are satisfied.
Then Problem (YY) admits at least one optimal state-control pair.

Proof. We only need to assume that inf{¥(x,u)|(x,u) € X;} = m < o. By (¢2), we have
W(x,u) > m > —Mb > —co. Then there exists a subsequence {(xp,u,)},>1 C Xy such that
W (x,,un) — m. From the proof of Theorem 4.1, we obtain that x,, — X in C(/,X), and

up —~Win L2(J,V), fo— fin L*(J,X*) with f,(1) € OF (t,x,(¢)) a.e. t € J.

where

%(t) = C(1,0)x0 + S(t,0)y0 + /O ' $(1,5)[F(s) + Ba(s)]ds, T € F (1,%), t € J.
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m
Then, by Mazur Theorem again, there exist b;; > 0 and Y, b;; = 1 such that

i=1

Z bzluH—l ) m Lz(‘] V)

Furthermore, there exist g;; > 0 with Z gi; = 1 such that
=1

)= i P (X1 () wira (),
=1

o(r) =lim;_,_ y(t) > —M, a.etelJ.

For any o,, € 0,,(t,X) and [ large enough, from (¢2) we have (y;(t),;(¢)) € coe(t,0,), a.e.
t €J. Then (@(¢),u(t)) € coe(t,0y), ae. t € J. From (Hg), we have (@(¢),u(r)) € €(t,x(t)),
a.e.t € J. That means,

{ o) > o(t,x(1),u(t),  tel,

u(t) e U(t,x(1)), teld.
Since f € dF (¢,X), then (X,u) € X;. By Fatou’s Lemma, we obtain

b b b
| = [Ctimiwodn < tim [

b
= 1i_m1—>+oo/0 Zle(P(t>xk+l(t)7uk+l(t))dt
k>1

0

b
= 1i_ml—>+ooZ(Ik1/O Q1 X4 (1), w1 (2) )t
k=1

= im0 Y g (s tiesr)
k=1
= m

Therefore, m < @(%,7) = [ ¢(t,%(t),u(t))dt < m, i.e.,
b
/¢@ﬂmmmm:m: inf W(x,u).
0 (x,u)€X;y

Thus, (X, %) is an optimal state-control pair. The proof is complete. 0

5. AN APPLICATION
In this section we provide an example. We consider
Alt) =A+A(r),

where A is the infinitesimal generator of a cosine function C(z) with associated sine function
S(t), and A(r) : D(A(r)) — X is a closed linear operator with D C D(A(1)),Vt € J. We take
the space X = L?(T,C), where the group T is defined as the quotient R/27Z, and we denote
by L?(T,C) the space of 27 periodic 2-integrable functions from R to C. Also, we use the
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identification between functions on T and 27 periodic functions on R. Furthermore, H*(T,C)
denotes the Sobolev space of 27 periodic from R to C such that x” € L*(T,C).
We consider the operator: A : D(A) C X — X defined by Ax(¢) = x”(¢) with domain D(A) =
H? (T,C), Then, A can be written as
Ax = — Z n? (x,w,)wn, x € D(A),

n=1

where wy(t) = \/#Z?ei’” (n € Z) is an orthonormal basis of X. It is well known that A is the

infinitesimal generator of a strongly continuous cosine function C(¢) on X. The cosine function
C(t) is given by
C(t)x=—) cos(nt){(x,wp)w,, tER,

n=1

with associated sine function

S(t)x=— i

It is clear that ||C(¢)|| < 1 for all 7 € R, so it is uniformly bounded on R.
Consider the following second-order Cauchy problem:

sin(nt
r<z )(x,wn>wn, t €R,

(2 o b J J=10,b 0
3ax(ty) € a—yZX(t,y)Jr (1) 5, x(8,y) + u(r,y) + Q(,x(t,y)), € J = [0,0],y € [0, 7],
ut) e U(t,x(t,y)), a.et € J=10,b],y € [0, 7],

x(t,0) =x(t,m) =0, teJ=10,b],
| X(0,y) =xO(y),%X(0,y) =xy), yelon],

(5.1)
where b : R — R is continuous, and U : [0,b] x X — (V). Now let t > 0 and fix A =
supo<i<p|b(t)|. Here x(z,y) represents the temperature at the point y € [0,7] and r € J = [0, D).
It is supposed that Q = .#| + .%,, where .%; is given, and .| is a known function of the tem-
perature of the form

—F € dF (t,x(1,y)), (t,y) € J x [0, 7],

where F = F(t,x(t,y)) is a locally Lipschitz energy function that is generally nonsmooth and
nonconvex, and dF denotes the generalized Clarke’s gradient in the third variable y ([21]).
The simple example of a function F, which satisfies hypothesis H(F) is F(y) = min{.# (y),
76 (y)}, where 7 : R — R(i = 1,2) are convex quadratic functions ([36]).

Now we take A(1)x(y) = b(t)x'(y) defined on H! (T, C). It is easy to see that A(r) = A +A(r)
is a closed linear operator. Initially, we will show that A +A (t) generates an evolution operator.
It is well known that the solution of the scalar initial value problem

p(t) = —n*p(t) +q(t),
p(s) =0, p'(s) = p1,
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is given by
pi . L/
p(t) = —sinn(t —s)+ — / sinn(t — o)q(o)do.
n nJs
Therefore, the solution of the scalar initial value problem
p'(t) = —n*p(e) + inb(1) p(r), (5.2)
p(s) =0, p'(s) = p1, (5.3)

satisfies the following equation
t
p(t) = &sinn(t —s)+ i/ sinn(t —o)b(o)p(o)do.
n s
Applying the Gronwall-Bellman lemma, we can see that

()] < 21l (5.4)

for s <t and c is a constant. We denote by p,(z,s) the solution of (5.2)-(5.3). We define

S(t,s)y = Z Pu(t,8) (v Wn) wh.
n=1
It follows from the estimate (5.4) that S(z,s) : X — X is well defined and satisfies the condition of
Definition 2.2. We set x(¢) = x(t, -), that is, x(t)(y) = x(¢,y),t € J,y € [0, x|, and u(t) = u(z,-),
where u :J x [0,7w] — [0, 7] is continuous. Then let us define the bounded linear operator
B:V > Xby

Bu(t)(y) = u(t,y),t € J,y € [0,7].

Assume these functions satisfy the requirement of the hypotheses. From the above choices of
the functions and evolution operator A(¢) with B, system (5.1) can be formulated as system (1.2)
in X. Also, all the hypotheses of Theorem 3.1 are satisfied, we know that system (1.1) has a
mild solution on J. So, combining the necessary conditions, Theorem 4.1 and Theorem 4.2 can
be applied to problem (5.1).
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