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NECESSARY OPRIMALITY CONTIONS IN A
CONTROL PROBLEM DESCRIBED BY A SYSTEM
OF VOLTERRA TYPE TWO-DIEMNSIONAL
DIFFRENCE EQAUTIONS

Abstract

In the paper, an optimal control problem described by a system of Volterra
type two-dimensional difference equations is studied. A mnecessary optimality
condition is obtained in the form of Pontryagin’s discrete mazimum principle.
In the case of convexity of controls domain the necessary optimality condition
in the form of linearized mazimum principle is proved. Analogy of the Euler
equation is introduced under the assumption of openness of the controls domain.

Introduction. Various difference equations representing difference analogies of
differential, integro-differential, integral equations and also the equations of math-
ematical physics (see for example [1-6] are oftenly used while modeling many real
processes of military matters, production, economy, dynamics of population and etc.

To the present time the optimal control problems described by ordinary differ-
ential equations and equations of mathematical physics (see for example [7-14] have
been studied enough.

The suggested paper is devoted to investigation of an optimal control problem
described by a system of two-dimensional difference equations of Volterra type rep-
resenting a difference analogy of hyperbolic type integro- difference equation with
the Goursat boundary conditions. Different necessary optimality conditions of first
order are obtained. Necessary and sufficient optimal condition is proved in one
special case. Notice that the optimal control problems described by Volterra type
integral equations have been studied in the papers [5-21] and others. Notice that
such a problem is studied for the first time.

1. Problem Statement. Assume that the controlled problem is described by
the following system of Volterra type difference equations:

Zt+1l,xz+1) = Z Z ft,z, 7,8 2(7,s),u(r,s)),

— 5 (1.1)
T=tg s=xg
tel = {t07t0 + 0t — 1}7 reX = {IL’O,IIIO toenT1 — 1}
with boundary conditions
= X
z(tg,x) = a(x), =z € XU, (1.2)

Z(t,xo) = b(t), teT Uty a(xg) = b(to) = ayg.

Here, z(t, x) is an n dimensional state vector, a(x), b(t) are the given n—dimensional
discrete vector-functions, tg, t1, xg, x1 are given, the differences t; — tg, 1 — xo
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are natural numbers, f(¢,z,7,s,z,u) is a given n—dimensional vector-function dis-
crete with respect to (¢,z,7,s) and continuous with respect to (z,u) together with
fo(t,x, 7,8, 2,u), u(t,z) is an r dimensional vector of control actions with the values
from the given non-empty and bounded set U C R, i.e.

u(t,z) e U C R", (t,z)eT x X. (1.3)

The control functions satisfying these restrictions are called admissible controls.
On the solutions of problem (1.1) — (1.2) generated by all possible admissible
controls define the functional

S(u) = p(z(t1, x1)). (1.4)

Here ¢(z) is a given continuously differentiable scalar function.

The problem is to find the minimum of the functional (1.4) under restrictions
(1.4)-(1.3).

The admissible control u(t,z) delivering minimum to the functional (1.4) un-
der restrictions (1.1-1.3) is said to be an optimal control, the appropriate process
(u(t,z), z(t,z) an optimal process.

2. Increment formula of the quality test. Let u(¢,z) be a fixed admissible
control. Consider an arbitrary admissible control u(t,x) = wu(t,z) + Au(t,x) and
by z(t,z), Z(t,z) = z(t,x) + Az(t,x) denote appropriate solutions of problem (1.1)-
(1.2).

It is clear that the increment Az(t¢,x) of the state vector will be a solution of
the problem

Az(t+1,2+1) = Z Z flt,x,m,8,2(7,s),u(r,s))—

T=tg $=x0 <21)
—f(t,x, 7,8, 2(7,8),u(7,5))]
Az(tg,z) =0, x€ XUu, (2.2)

Az(t,l'o):o, teT Ut.

Write the increment formula of the quality test
AS(u) = S(@) — S(u) = @(Z(t1, 21)) — (z(t1, 71)). (2.3)

Multiplying scalarly the both hand sides of identity (2.1) from the left by the vector-
function (¢, ) unknown to the present time and summing over ¢ from ¢y to t; — 1
and over = from xg to z1 — 1, we get

t1—1xz1—1

Y W) At + 1,2 41) =

t=to r=x0

ti—1xz1—1 t T (24)

=S YUY S W) [t s (), (T, ) -

t=top r=x0 LT=tp S=x0

—f(t,x,7,8,2(1,8),u(r,s))]] .
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It is easy to prove that

t1—1z1—1
Z Z Pt a)Az(t+ 1Lz + 1) =4 (b — Log — 1)Az(ty, 1)~
t=tg T=x0
—1/)’(151 — 1,20 — 1)Az(t1,a:0) - T/Jl(to — 1,21 — 1)Az(t0,a:1)+
xr1—1
+¢/(to — 1,x0 — ) Az(to, x0) + > ¢'(tr — 1wy — 1) Az(ty, 2)—
r=x0
x1—1 t1—1
=Y Wt -1z — DAz(to,x) + > ¢ (t - Ly — DAz(t,z1)—
T=x0 t=to
t1—1 t1—1xz1—1
=) Wt -1m - DAz(tae) + Y > W(E— 1,3 — 1)Az(t,x). (2.5)
t=to t=to x=w0

Reduce the discrete analogy of Foubini’s two-dimensional theorem.
Lemma 2.1. Let L(t,z,7,s) and M(t,z,T,s) be the given (n X n) matrix
functions. Then, the following identity is valid

iZ[ZZ (m, 6,t,z) (t,x,r,s)]:

t=to r=x0 LT=1to s=x0

m /L m ¢
:Z Z [Z Z L(m,E,t,x)M(T,s,t,x)] )

t=tg x=x0 LT=to S=x0
The lemma is proved by the scheme, for example from [22].
Further, using this two-dimensional analogy of the discrete analogy of Foubini’s
formula ([23-24]), we get

Z Z [Z Z () [f(t, o, 7, 8,2(T,8),u(T, s))—

t=to r=x0 LT=to s=x0

—f(tyx,7,8,2(7,8),u(r,s))]] =

ti1—1xz1—1 [tll r1—1

=SS S W) [f (7 st 2 () alr s)—

t=tg r=x0 LT=t s=x
—f(T,S,t,l',Z(T,S),U(T,S))H (26)
Introducing the Hamilton-Pontryagin’s functions in the following way:

t1—1x1—1

H(t,z,2(t,z), u(t,x) Z Z (7, 8)f(T,8,t,,2(T,x),u(r, ).

T=t s=x

and taking into account the identities (2.1), (2.2), (2.4), (2.5), (2.6), the increment
formula (2.3) of the quality test (1.4) is written in the form

AS(u) = P (2(t1, 21)) Az (tr, x1) + 01 (|Az(t1, 21) )+
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r1—1
(= Loy — DAz(t,21) + Y (0 — 1,2 — 1)Az(ty, z)+
t1—1 t1—1xz1—1
Y Y- Lo - DAz(tz) + Y > (- La—1)Ax(t,z)-
t=tg t=to x=x0
t1—1xz1—1
- Z Z t L, Z t CU (t,a:)zb(t,a:)) - H(t,l’,Z(t, 33)7“(15790)1/1@755))] -
t=to T=x0
ti—1xz1—1
- Z Z t €, Z t :U) (t,:ﬁ)?,b(t,.ﬁlf)) - Hz(t7$7z(tvx)au(t7x)7¢(tax)]/ X
t=tg r=x0
t1—1xz1—1
X Az(t, x) Z Z H.(t,z,2(t,z),u(t,z),(t, ) Az(t, z)—
t=tg T=x0
t1—1x1—1
=2 > 0a(lazta)l). (2.7)
t=tg r=x¢

Assume that the vector-function (¢, ) is a solution of the problem
/l)Z}(t - ]‘7 €T — 1) = Hz(t, '/1:7 Z(t’ x)? u(t’ x)’ ,(/)(t7 :L'))’ (2’8)

Yt —Lz—1)=0, =zelX,
Gt —1,a1—1)=0, teT, (2.9)
Yt — 1,21 — 1) = —p,(2(t1, 21)).

The problem (2.8)-(2.9) is said to be a conjugate problem (or a system) in prob-
lem (1.1)-(1.4). Therewith, the increment formula accepts the form

ti—1xz1—1
Z Z (t,x, z(t, x),u(t, z)(t, x))—
t1—1z1—1
— H(t,2,2(t, ), u(t, ) (t, 2))] + O ([Az(tr, z1)]) — Z Z Oz (|A2(t, 2)11)
t1—1xz1—1
- Z Z Lt x, 2(t, @), u(t, ©)(t, x)) —
—H(t,z,2(t, ), u(t, ), ¥ (t, x)] Az(t, z) (2.10)

3. Necessary optimality condition. Suppose that the set
ft,z, 1,8, 2(1,8),U) = {acax = f(t,x,7,58,2(7,8),v),v € U} (3.1)

is convex for all (¢,z,7,s).
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Then a special increment of the admissible control u(t, z) may be determined by
the formula

Auc(t,z) =ve(t,z) —u(t,x), (t,x)eT x X. (3.2)

Here, € € [0, 1] is an arbitrary number, v (t,z) € U, (t,x) € T'x X is an arbitrary

admissible control such that
f(ta x,T,S, Z(T> S)a VE(T7 3)) - f(t, €r,T,S, Z(Tv S)a U(Tv 5)) =

=ce[f(t,z,1,s,2(7,8),v(1,8)) — f(t,x,7,s,2(T,s),u(r,s))].

Here v(t,z) € U, (t,z) € T x X is an arbitrary admissible control.

By Az (t, z) we’ll denote a special increment of the state vector z(¢, x) responding
to increment (3.2) of the control u(¢,x).

Passing to the norm, after some transformations from (2.1) we get

t1—1xz1—1

jazt+La+ 1)l < 0 S If o7, s, 2(r, 8), (7, 5)) -

T=tg s=To

t x
_f(t13$137a5>z(7—> 5)?“(7—75))H + Ly Z Z HAZ(T7 S)H )

T=tg s=x¢

where L1 = const > 0.
Applying a discrete analogy of Gronwall-Bellman lemma to this inequality (see

[11, 24, 25]), we get

t1—1x1—1
HAZ(tv l’)” < L Z Z ||f(t17 I, 7,8, Z(T’ 8)7ﬂ(7—7 5))* (3 3)
T=tg s=x0 :
_f(th r1,T,S, Z(Ta S)? U(T, S))H ’
(Ly = const > 0), (t,x) € (TUt1) x (X Uuz).
Inequality (3.3) yields the validity of the estimation
|Aze(t,z)|| < Lze,  (t,z) € (TUt) x (X Uxy). (3.4)

The expansion
Se(u) = S(u+ Aug) — S(u) =

follows from the increment formula (2.10) allowing for (3.2), (3.4).
This means that the inequality

ti—1xz1—1

—e Z Z [H(t,z,z(t,z),v(t,x),Y(t, z))—

—H(t,z,2(t,x),u(t,x),¥(t,z))] + 0(g) > 0.
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is fulfilled along the optimal process (u(t,x), z(t, x).
Hence, by arbitrariness of ¢ € [0, 1] we have

t1—1xz1—1

SN Ht a2t @), vt @), (7)) — Hit, 2, 2(t 2), ult, @), ¢(t, 7)) < 0.

t=tg x=x0

Formulate the obtained result.

Theorem 3.1. If the set (3.1) is convez, then for the optimality of the admissible
control u(t,x) in problem (1.1)-(1.4) the inequality (3.5) should be fulfilled for all
vit,z) eU, (t,x)eT xX.

The inequality (3.5) is an analogy of discrete maximum condition in the consid-
ered problem.

The following statement is a direct Corollary of theorem 3.1.

Theorem 3.2. While fulfilling the conditions of theorem 3.1. for optimality of
the admissible control u(t,x) in problem (2.1)-(2.4), the relation

gleagv(H(97 57 2(07 £)7 w? /lj)(07 5)) = H(07 6’ 2(9’ 5)7 u(9’ 5)7 w(97 g))

should be fulfilled for all (0,€) € T x X.
For proving theorem 3.2. it suffices to determine the admissible control v(t, )
in (3.5) by the formula

Lt 2) = w, (t,x)eT x X,
() {a(t,x>, (t.) £ (6.9).

One can show that (see [26]) theorem 3.1. and 3.2. are equivalent. But the state-
ment of theorem 3.2. is easily verified.

4. The maximum principle as necessary and sufficient optimality con-
dition. Choose a class of problems for which the discrete maximum principle is not
only a necessary but also sufficient optimality condition.

Let in problem (1.1)-(1.4)

f(ta z,T,Ss, Z,'LL) = A(ta Z,T, S)Z + g(t,l’, T, S,’U,), (41)

o(z) =z (4.2)

Here A(t,z, 7, s) is a given (nxn) discrete matrix function, c is a given n—dimen-
sional constant vector, g(t,z, 7, s,u) is a given discrete with respect to (¢, z, 7, s) and
continuous with respect to u, n—dimensional vector-function.

Let by the definition

t1—1x1—1

M(t,z,u(t,x), \(t,z) = Z Z N(7,8)g(T,s,t,x,u(t,x)),

T=t s=x
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where A\(¢,z) is a solution of the problem

t1—1x1—1

AMt—1,z—-1)= Z Z Al(r,s,t,2)\(T, ),

T=t s=x
AMti1—1,z—-1)=0, ze€XUux,
At—1,21—1)=0, teTUt,
AMt1— 1,1 —1) =—
Then, the increment of the quality test S(u) = ¢’2(¢1, 1) is written in the form

ti1—1x1—1

=30 Mt @t ), At x) — Mtz ult, x), At )] (4.3)

t=tg r=x0

By means of (4.3) we prove
Theorem 4.1. For optimality of the admissible control u(t,x) in problem (1.1)—
(1.4),(4.1), (4.2) it is necessary and sufficient that the relation

maxM (6, €, v, A(0, §)) = M(6,€, u(6,£), A(6,)) (4.4)

be fulfilled for all (0,€) € T x X.
Proof. Necessity. Suppose that u(t,z) is an optimal control. Then, it follows
from (4.3) that

t1—1xz1—1
Z Z (t,z,u(t, ), N(t, ) — M(t,z,u(t, z),\(t,z))] <0, (4.5)
for all w(t,z) € U, (t,x) € T x X.
Let
_ v, (tx)=(0,8) eT x X,
i = { uba),  (ta) £ (0.9) 0

Here, v € U is an arbitrary vector, and (6 ,£) € T x X is an arbitrary point.

Taking into account (4.6) in (4.5) be arrive at relation (4.4).

Sufficiency. Let relation (4.4) be fulfilled. This means that for any (0 ,§) €
TxX, v el.

M(8,€,v(0,8), A0,8)) = M (0, u(8,8), M(6,8)) <0

Hence, we get

ti—1ax1—1
SN M0, €,0(0,6), M(0,€) — M (B, u(8,€),M(60,)] <0
O=to E=x0
Consequently
t1—1lxz1—1
S(v) =3 (M0, €,0(0,6), M0, €)) — M(0,€,u(6,£), A(6,))] = 0

0=to E=x0
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Thus, we proved that for any admissible control v(t, z)

S(v) > S(u).

This proves sufficiency of optimality condition (4.4)

5. Pontryagin’s linearized maximum principle. Assume that in prob-
lem (1.1)-(1.4) the set U is convex, f(t,z,T,s,z,u) for all fixed (¢,x,7,s) has also
continuous derivatives f,(t,z, 7, s, z,u), f.(t,z,T,s,z,u).

By analogy with (2.7), the increment of the quality test is written in the form

AS(u) = ¢, (2(t1, z1))Az(t1, x1) + ¢ (t1 — 1,21 — 1) Az(ty, 21)+

r1—1 t1—1
+ > Yt =1z = DAz, ) + > (-1 a — 1)Az(t )+
=0 t=to
ti—lz1—1 t1—1lai—1
+ZZ¢ t1 — Lz —1)Az(t, x) ZZ (t,z,z(t,z),u(t,x),Y(t,x))—
t=to r=x0 t=to r=x0
—H(t,l‘, z(t,x), u(t7x)7¢(tvw))] + 01 (HAZ(tlawl)H) : (51)

Hence, using the Taylor formula and taking into account that the vector-function
P(t, x) is a solution of problem (2.8)-(2.9), we get the relation

t1—1xz1—1
AS(u) ==Y > H(t,z,2(t,x),ult,z), (t, ) Au(t, z) + 01 (| Az(tr, 1)) —
ti—1xz1—1
=30 3" o5 (At @) + | Au(t, 2)]) - (5.2)

Further, in (2.1) passing to the norm and using the Lipschitz condition, we get

t1—1xz1—1 t—1 z—1
Azt + Lo+ D) <Y > [Au(r,s)|+Ls Y > [[Azx(r,s)]. (5.3)
T=tg s=x0 T=tg S=T0

Here L3 = const > 0.
Applying it to inequality (5.3), we get validity of the estimation

ti1—1z1—1

IAz(t,2)| < La > > |lAu(r,s)||, () € (TUt) x (X Uay), (5.4)

T=tg s=T0
L4 = const > 0.

By convexity of the set , U we can define the increment of the admissible control
(u(t, x) by the formula

Au(t,x;e) =e[v(t,x) —u(t,x)], (t,z)eT xX. (5.5)
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Here, v(t,z) € U, (t,x) € T x X is an arbitrary admissible control, € € [0, 1] is
an arbitrary number.

By Az(t,z;c) we denote a special increment of the state vector z(t,z) corre-
sponding to the special increment (5.5) of the admissible control u(¢, x).

Allowing for (5.5), it directly follows from estimation (5.4) that

|Au(t, z:€)| < eLs,  (t,a) € (TUt) x (X Uzy). (5.6)

Allowing for estimation (5.6) and formula (5.5), the following expansion follows

from increment formula (5.2).

AS:(u(t,z)) = S(u(t,x) + Au(t,z:¢)) — S(u(t,z)) =

t1—1xz1—1

7
= —e Y > Hy(ta,2(t,2),ult,z), ¥(t,2)(v(t,2) — ult,z)) + 0(e). &9)
t=tg r=x0
By arbitrariness of € € [0, 1], it follows form expansion (5,7) that
t1—1xz1—1
SN H(tx z(t @), ult,x), ¥(t, @) (vt ) — ult, ) < 0. (5.8)
t=to r=x¢

Formulate the following result.

Theorem 5.1. If the problem (1.1)-(1.4) the set U is convex, and f(t,z,T,s,z,u)
for all (t,z,7,s) is continuous with respect to (z,u) together with partial derivatives
(z,u), then for optimality of the admissible control u(t,x) the inequality (5.8) should
be fulfilled for all v(t,x) € U, (t,x) €T x X.

Inequality (5.8) is a discrete analogy of Pontryagin’s linearized maximum prin-
ciple (see [5-7,11, 26]). It can be written in the following equivalent form

H’lll,(07f7 Z<07§)7u(97§)7¢(67§))(w - u(97§)> < 0

for all w € U and (6,¢) € T x X.
Finally, let’s consider the case of open control domain.

6. The case of open control domain. Assume that in problem (1.1)-(1.4)
the set U is open. Then the special increment of the admissible control may be
defined by the formula

Auy(t,z) = pou(t,z), (t,z)eT x X. (6.1)

Here, du,(t,z) € R", (t,x) € T x X is an arbitrary r-dimensional bounded
vector-function, p is an arbitrary, sufficiently small number in absolute value.

By Az,(t,x) denote a special increment of the state responding to increment
(6.1) of the control u(t,x).

Allowing for (6.1) and (5.4), the validity of the following expansion follows from

increment formula (5.2),

AS,(u) = S(u+ Au,) — S(u) =
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t1—1xz1—1

=—p Y > Hytzult,), ¥t z))dult, ) + 0(u).

t=tg r=x0

This expansion means that the along the process (u(t, x), z(t, z)) the first variant
(in the classic sense) of the functional S(u) is of the form

t1—1xz1—1

01 S(ubu) = Y > Hy(tw,u(t,x), Pt x))du(t, o).
t=tg r=x0
Hence, as the first variation of the minimized functional along the optimal process
equals zero, it follows that

Hu(0,€,2(0,€),u(0,£),4(0,£)) = 0 (6.2)

for all (6,¢) € T x X.
Relation (6.2) is the analogy of the Euler equation for the considered problem.
Theorem 6.1. If the set U is open, then for optimality of the admissible control
u(t, x) in problem (1.1)-(1.4), relation (6.2) should be fulfilled for all (6,&) € T x X.
The authors thank to the reviewer for very useful remarks that improved the
first variant of the paper.
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