Researches in Mathematics https://vestnmath.dnu.dp.ua

Res. Math. 34(1), 2026, p. 102-122 ISSN (Print) 2664-4991
doi:10.15421/242607 ISSN (Online) 2664-5009
UDK 517.9

O. V. Perehuda*, O. A. Kapustian®, V. V. Mogylova**

* Taras Shevchenko National University of Kyiv, Kyiv 01601.
** National Technical University of Ukraine “Igor Sikorsky Kyiv Polytechnic
Institute”, Kyiv 03056.

E-mails: perehudao@knu.ua, olenakapustian@knu.ua, mogylova.viktoria@gmail.com

Approximation of optimal control for
functional-differential equations by optimal
control of equations without delay in
infinite-dimensional spaces

Abstract. The problem of optimal control for a functional-differential
equation of parabolic type in a Banach space is studied. An approximation
procedure is proposed, which consists of replacing the original equation
by the system of parabolic equations without delay. It is proved that the
optimal control for such a system weakly converges to the optimal control
of the original problem
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Awnoranis. Busuaerncsa 3a71a4a OITUMAJILHOIO KepyBaHHSI
GbYHKITIOHATBHO- UG EPEHITIATBHAM — PIBHSIHHSIM — MapaboiYHOrO  THILY
B 6aHAXOBOMY IMIPOCTOPi, MIISIXOM Or0 3aMiHU aImPOKCHMAIIHHOIO CHCTe-
Moo napabosiyHux piBHAHB Oe3 3amisHenHs. /loBeneHo, 110 onTUMAaJbHE
KepyBaHHsI JJIs Takol CHCTeMH CJIabKo 30ira€rbcs 10 ONTHUMAJILHOIO
KepyBaHHS MOYATKOBOT'O DiBHSIHHSI.
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M’SIKUI pO3B’SI30K, ONTUMAJIbHE KEPYBAaHHS, allPOKCUMAIIIIHA, CUCTEMA
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1. Introduction

Let X be a Banach space with the norm || - || x, which will be denoted by
| - || in the sequel. By C}, = C([—h,0]; X) we denote the space of X-valued
continuous functions ¢ : [—h, 0] — X with the norm

lelle = sup [[o@)],
te[—h,0]
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APPROXIMATION OF OPTIMAL CONTROL

where h > 0 is the delay value. Let L(X, X) be the space of linear bounded
operators acting in X.

Let A : X — X be an unbounded closed linear operator, D(A) be its
domain which is dense in X. We assume that A is the infinitesimal generator
of Cy-semigroup S(t) = e*4, t > 0 of bounded operators, and S(t) is a compact
operator for ¢ > 0.

We consider the optimal control problem for infinite-dimensional
functional-differential equation

2l = Ax(t) + fl(t (0), I, (t + 0)do)

+f2(t,x x(t +0)dd)u(t), te]0,T], (1.1)
x(t) = (1), [—h,O]

with the cost functional
/ G(t,z(t),u(t))dt — inf . (1.2)

Problem (1.1)-(1.2) is put into correspondence an optimal control problem
for specially constructed system of equations without delay (2.4)-(2.5) (see
below), which is called an approximation system.

The main result of the paper is to establish convergence of optimal solutions
of the approximation system (2.4)-(2.5) to the optimal solutions of the original
problem (1.1)-(1.2). More precisely if m is the number of equations in system
(2.4), and (z*,u*, J*) and (2,,, us,, J,) are solutions of (1.1)-(1.2) and (2.4)-
(2.5), then

1) Jy, — J*  m— oo,

2) on some subsequence u;;, 5w in LP(0,T; X), 25, — 2« in C([0, T]; X).

Optimal control problems of functional-differential equations are of great
interest both from a theoretical point of view and due to a wide range of appli-
cations. The theory of optimal control of such equations in finite-dimensional
spaces is considered in [10]. Regarding such problems in infinite-dimensional
spaces, we refer to the monograph [12] where classical issues are presented: the
maximum principle, dynamic programming, etc. The viscosity solutions for
functional-differential equations in Banach spaces was studied in the works [7],
[6]. In [1], an approach related to the Hamilton-Jacobi equation is developed.
In the work [11], sufficient coefficient conditions for the existence of optimal
controls for functional-differential equations of parabolic type were obtained,
and for equations of neutral type it was done in [15].

In this paper, a new approach is applied to the study of optimal control
problems, which allows reducing the study of the control problem of functional-
differential equations to the control problem of the specially constructed system
of equations without delay.

It should be noted that the method of studying functional-differential
equations by constructing an approximation system of equations without delay
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was used in the works [4], [13] when studying stability and boundary value
problems in the finite-dimensional case. Such an approach has not been appli-
ed to optimal control problems before.

The paper consists of five sections. The first section is the introduction. In
section 2, we give a rigorous statement of the problem and the formulation of
the main result. The third section contains some auxiliary results. The proof
of the main result is given in section 4. In section 5, we demonstrate the
application of the obtained theoretical results to the optimal control problem
of functional-differential equations in partial derivatives.

2. Setting of the problem and the main result

Assume that the following conditions hold:

H1) Semigroup S(t) is compact for ¢t > 0.

This assumption is not restrictive. It holds for standard differential
operators (see Example).

A1) f;:[0,T] x X x X +— X are continuous functons, i = 1, 2;

A2) (linear growth condition) there exists K > 0 such that

11z, )l + ([ f2(t 2, 9)l] < K1+ lz] + [yl

for every t € [0,T], x,y € X;
A3) (Lipshitz condition)

I f1(t, 21, 91) — fi(t, za, y2) || + | f2(t, w1, 91) — falt, 22, 32) ||
< K([lor — o2 + llyr — v2ll),

for every t € [0,T], x1,x2,y1,y2 € X;

A4) initial function ¢ : [—h,0] — X is continuous;

Ab) control function wu(t) is assumed to be admissible if v € LP(0,T; X)
(p>1) and u(t) € F for a.a. t € (0,7"), where F' is a closed convex subset of
X.

The set of admissible controls we denote by U, and

1

= ([ hular)

A6) G : [0,7] x X x X ~— [0,00) is continuous, and the function u
G(t,z,u) is convex;

AT) there exist constants Cp > 0, C' > 0, v > 0 such that for arbitrary z,
zo, u € X, t €[0,T] we have

|G(t,z1,u) — G(t, z2,u)| < Collwr — 22f|(1+ ||z |7 + [zl + [JulP);  (2.1)

G(t,x,u) > Cllul?; (2.2)
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A8) the mapping u — G(t,z,u) is Fréchet differentiable, the corresponding
Fréchet derivative L, is continuous, and there exist positive constants C7, «
such that

1Lu(t, 2, u) | < Cr(l+ (2] + [JulP~),

where || - ||« is the norm in the dual space X*.
The initial-value problem (1.1) we will understand in the mild sense.

Definition 1. A continuous function [0,7] 5 t — z(t) € X is called a mild
solution of (1.1) on [0, 77 if

1) a(t) = (1), t € [-h,0];

2) x € C([0,T], X);

3) z(t) satisfies the integral equation

(1) :S(t)go(0)+/0t5(t—s)f1 (s,x(s),/_ix(sw)de)ds
0

# [ st 9n(sa) [ atsrna)uiris @y

From [17] we deduce that such a solution exists and it is unique.

Now we construct an approximation system of equations without delay.

Let us fix m € N and split the interval [—h,0] by points —%j, j=0m
into m parts.

We define functions z;(t) € X as solutions of the following initial-value
problems:

dzo = (Az0+ fi (1, (1), & 55zt )+ fa(t20(0), 2 3 2 (1) )u(t) ) dt,

(0 = (1)~ 500 >?it, e 0.7,
ZJ(O) = w(_%)v .]

._.

.
I

=

Here zy(t) we understand in the mild sense, and others - in the usual ODE
sense.
It is easy to verify that problem (2.4) has a unique solution.

Definition 2. We say that system (2.4) is an approximation problem for

(1.1), if

h
sup Hx(t—*j, u) — zj(t,u)|| =0, m—o0, j=0,m
te[0,T]

For the system (2.4) we consider the cost functional

/ G(t,z0(t),u(t))dt — inf . (2.5)
Let us denote
J* = inf J[u], Jy, = inf J,[u].
uelU uelU

The main result of the paper is the following theorem.

105



O. V. PEREHUDA, O. A. KAPUSTIAN, V. V. MOGILOVA

Theorem 1. Assume that conditions H1), A1)-A8) hold. Then optimal
control problems (1.1)- (1.2) and (2.4)-(2.5) have solutions (z*(t),u*(t)) and
(24 (t), ur,(t)). Moreover,

»'m

1)

Ip = 5, m— 00; (2.6)
2) for any n > 0 there exists mg such that for m > mg we have
‘J* — J[ufn]‘ <, (2.7)

i.e., the optimal control of the approximation problem is "almost optimal"for
the original one;
3) there exists a sequence my — 00, k — 0o such that

Zom,, () = (1) in C([0,T]; X); (2.8)

ut, 5wt weakly in LP(0,T).

If, additionally, problem (1.1)-(1.2) has a unique solution then convergences
(2.8) take place for m — oc.

3. Auxiliary results

Let us denote by W the set of all admissible controls u such that ||u|, < B
for some B > 0. For u € W we denote by x(t,u) and z;(¢, u) the corresponding
solutions of (1.1) and (2.4).

Theorem 2. Assume that conditions H1), A1)-A5) hold. Then (2.4) is the
approzimation problem for (1.1) uniformly with respect to u € W, i.e.,

h
sup sup ||z(t ——j,u) — z;(t,u)|| =0, m — oo. (3.1)
ueW t€[0,T m
To prove this theorem we need the following result.

Lemma 1. Under conditions of Theorem 2 the solution of (1.1) with u €
W satisfies the inequality

sup ||z (tz, u) — z(ty, u)|| < C(T, [l¢llc, b1, B) =0, 1—0. (3.2)
t1—t2| <L,
tl,tQE[—h,T]
Proof. In the proof, we will denote x(t,u) and z;(¢,u) by x(t) and z;(t),
respectively. We will also omit the dependence on u of all the latter functions,

observing the uniformity of all estimates for u € W.
According to the definition of solution of (2.3) we have

t 0
o] < 1@+ [ 156 =301 (s.0(0) [ als+0)d8) s+
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+/0t 1St — 5)f2 (s,m(s),/_oh 2(s+0)d0) | u(s) | ds. (33)

Since S(t) is a Cp-semigroup, so ||S(t)|| < M, t € [0,T].
It is easy to see that

0 s
[ Nt 0)las < gl + [ laten)ldsn

Then from A2) and Holder's inequality, we get
t
lz(6)])7 < 397 (MQHSO(U)II" + MqKWl/ L+ [lz(s)[17 + llellE
0

S t
+/ Hx(sl)qusl)dS—FMqKqélq1/ (14 [|z(s)||?

0 0
wlll+ [ latsnldsads - ). (3.4)

1 1 _
where 5 + 1= 1.
So,

t
sup [|z(s)]|? < C1 + CQ(B)/ sup ||z(s1)]|%ds1,
s€[0,t] 0 s1€[0,s]

and from the Gronwall inequality we obtain

sup |z(s)[|? < C3(T, [|¢llc, h, B) (3.5)
s€[0,7

uniformly with respect to u € W.
Letto=t1+r, r <.
If ¢ > 0 then

2(t2) — 2(t1) = (S(t2) — S(t1))p(0)
0

+ /Otl((sosg —6) = S(t1 — 8)) (s a(s), /hx(s 1 0)d)ds

+ : S(ts — 8)f1(s, (s), /_ (; (s + 0)d0)ds

+ /O " (St — ) = S(tr — ) fals, 2(5). / Oh 2(s + 0)d)u(s)ds
o [ St — 5) (s, 2(s), / " 25+ 0)d8)u(s)ds.

t1 —h

Thus, in this case we deduce that

sup [z (tz) — x(t)[|? = sup [lz(ts +7) —=(t1)[?) <
[t1—ta|<l rel0,l]
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< 5‘1_1( sup [S(t1 +7)p(0) — S(t1)p(0)]|

rel0,l]
t1 0
+ sup / 1St 47— 8) — S(t1 — )|l fa (s, 2(5), / x(s + 60)d6) | 9ds
rel0,]] JO —h

t1+1 0
+ sup / 1S(t + 7 — )1 f1 (s, 2(s), / £(s -+ 0)d0) | 1ds

re(0,l] J —h

t1 0
4 sup / 1S(ts + 1 — 8) — S(t1 — )] fals, 7, / £(s -+ 0)d0) || uf ds
—h

rel0,]] Jo
t1+1 0
toswp [ S 9 etz [ (s +0)d8)(s) |7 ds)
rel0,]] Jiu —h
=L+ I+ I3+ Iy + Is. (36)

Let us estimate each summand in (3.6).

Due to the uniform continuity of Cp-semigroup we obtain that I; tends to
zero as [ — 0 uniformly on ¢;.

Applying A2) and (3.4), we have

t1
I, <T sup / IS(t1 + 1 —s) — S(t1 — s)||%ds-
re[0,l] JO

0
sup Hfl(S,w(S),/hx(s—k9)d9)|]q <

s€[0,7
T

< [C18( ) SO 20T ol WY, (7
0

due to (3.5).

Compactness of S(t) for ¢ > 0 implies continuity in the uniform operator
topology for ¢ > 0. Therefore, due to the Lebesgue dominated convergence
theorem the right-hand part of (3.7) tends to zero as { — 0.

Further, due to (3.4) we have

to
Iy < K9(1+2Cy (T |lplle, b)) / 1S(t + 7 — )||7ds <
t1

< KIMYU(1 + 2C5(T, |lpllcs k)T -1 — 0, as I — 0. (3.8)
Using conditions A2), A5) and Holder's inequality, we get

T 2
L<T / 1S(t + ) — S(0)[[7dtK (1 + 2C5(T, |l ) / lu(s))”
0

T
< T/0 1St +r) = S@)||9dt(BK)(1 +2C5(T, |l¢llc, h))? — 0, as I = 0. (3.9)

Finally,
t1+1 0 t1+1 v
B < sup [ S+ = 9 fals.al), [ als+0)d)|%ds [ ulr)” <
rel0,l]
t1 —h t1
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< (BK)1(1+2C5(T,||¢llc,h))IMI — 0, I — 0. (3.10)
If ¢, and ¢; + [ belong to [—h, 0], then from the definition of solution we have

sup |lz(tz, u) — z(t1,u)[| = sup [o(t2) — @(t1)|]| =0, 1 =0
[ta—t1|<I [ta—t1|<I

due to uniform continuity of ¢(¢) on [—h,0].
Ift1 € [—h,O] and t9 > 0, then

[z (t2, u) — 2ty w)|| < [l2(t2, u) = @(O)[| + [l¢(0) — 2(t1, w)]- (3.11)

In this case we see that if [ — 0 then t; — 0 and to — 0. In particular, the
second summand in (3.11) tends to zero uniformly on u € W. For the first
summand we have

0
[z(t2) — @(0)|| < [[S(t2)9(0) — (0)[| + 1 sup ||f1(t,x(t)7/ x(t+ 6)do|
te[0,7 —h

0
+1 sup Hfg(t,:c(t),/ 2(¢ + 6)db|| BY.
t€[0,T] _h

Thus, using assumtions on fi, fo and estimates (3.5) we conclude that the first
summmand in (3.11) also tends to zero uniformly on u € W.

The Lemma is proved.

Unlike the finite-dimensional case, the lemma does not establish the rate
of convergence in formula (3.1). Here, the rate depends on the behavior of the
semigroup S(t) as ¢ — 0, which in turn depends on the form of the operator
A.

Let’s move on to the proof of Theorem 2.

Proof. For sufficiently small ¢ > 0 we put

1 t+p
zu(t,u) = / x(s)ds, te€[—h,T], (3.12)
B Jt
where for values s > T we assume z(s) to be a constant by continuity.

It is clear that the function x,(t) = z,(t,u) is strictly differentiable and

. 1
iult) = - alt + 1) — (). (3.13)
Moreover, due to Lemma 1
) t+p
sup loft) a0 = sup | [ (olt) - a(s))ds] <
te[—h,T] H te[—h,T] /
) t4-p
< - / sup ||lz(t) — z(s)llds < C(T, [[¢llc,p, B) = 0, p—0. (3.14)
M / t,s€[—h,T]
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Let us denote y;(t) = (t — %]) and

Nj(t) = [ly;(t) =z @O, j=0,m.

We split system (2.4) into two subsystems, i.e.,

2(t) = 20 (t) + 22 (),

where zj(.l)(t) is the solution of the system

At =a(t) - V().

AW -2V, j=Tm, (3.15)
1 :
5 (0) = 2(=32),
and z](?) (t) is the solution of the system
(2 2
i1 = —22(0) + (20(t) — (1),
(2 2 2 .
BP0 -2, j=Tm, (3.16)
2
A2(0) =0
Then

h .
sup [lo(t — —5) — % ()| < sup y;(t) — = @)+ sup [P @) (3.17)
t€[0,7) m t€[0,7 t€[0,7

Let us prove that

h
sup Jly;(t) — 2 ()]l < CU(T, el b, —, B) — 0,m — 0. (3.18)
te[0,T] m

We write z(t) in the form
z(t) = wu(t) + 2(t) — zu(t) = zu(t) — 21(2)

and put
1 2
yit) =y, (1) + 47 (1),
where y (£) = @, (t = 25), 47 (1) = 21t — o).
Then the solution of (3.15) can be written in the form

1
5 (1) = 5(t) + us(t),
where ¢;(t) = ¢;(t,u) is the solution of the system
h . _
RQOI = —¥1 + x/.ln

1 .
0i(0) =y (0) = 2, (~ L 9),
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and v;(t) = v;(t,u) is the solution of the system

%Ul = —v1 + 71,
Ly =vi—v;, j=2,m, (3.20)
0j(0) = 5{?(0) = 21 (~10) — 2, (—12)
Then

sup Jly;(t) — 2 @) < sup [yt () + 5P (1) — @(t) — v (1))

t€[0,7 0,7

< sup [lyi (1) — o)+ sup (3P @)+ sup v (@)]]. (3.21)

te[0,T te(0,7 te[0,T

Let us estimate each summand in the right-hand part of (3.21).
We start with j = 1. Let us denote £;(t) = 1 (t) — yg)(t).
Then £1(0) = 0 and

€1 =¥1— yi” = ﬁ(l“u — 1) — yi” =

= Do+ o) + D - -V =

h h
m m .(1 1 m
= et o (= i)~ = e (),

1 (1
where ¥(t) = %(:cu - yg )) - yg ),
Therefore, 1(t) satisfies the initial-value problem

{6'1 = —Ter +(t),

() = 0. (3.22)

For 1 (t) due to the strict differentiability of x,(t) we get

ot wn)l = 15 @a(®) = 517 ®) = 317 (O]

o 0) =l — L) — e = )

= o) — e — 2y~ 0= 2y 2

< Uh L ) e

< s (lalo ) = ale = 0+ (o) (e L)1) 0,
m = o0

The last convergence is uniform with respect to v € W according to Lemma
1. So,

sup [[¥(t, um)|| — 0, m — co.

t€[0,T]
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The variation of constants formula implies

ei(t) = /0 exp(~ 7t = ) (s)ds.

Then from the estimate

t

m
sup || [ exp(—(t = 8)) - v(s)ds|
t€[0,T 0
t m
< sup || | exp(==-(t —s))[lds sup [y (t)l]
te[0,7) 0 te[0,7]
h h

m
we deduce that e1(¢) satisfies the inequality

h h
sup El(t < —C Ta @lc, 7aB .
Sup lex®l = —C(Tllelle, -, B)

Further, for y§2) (t) from (3.14) we have

2 h h
sup [y ()| = sup [a(t — —) — 2t — )| < C(T, |l . Bl)-
te[0,T] te[0,T7] m m

For v;(t) we apply the variation of constants formula to (3.20):

vi(t) = exp(—%t)vl(()) + /0 exp(—%(t —8))x1(s)ds.

So,

t
sup [[or(8)]| < or(0)]| + sup || [ e &0y (s)ds]].
te[0,7 te[0,7) 0

But v1(0) = 3:1(—%). So, |lv1(0)|| < C(T, ||¢|l, 1) and due to (3.14)

t
m h
sup || [ e FO=Vgy(s)ds]| - <
tefo,r] Jo m

h
—C(T B). .24
O, el i B). (329)

From the estimates obtained above we conclude that

sup v (8)] < C(T [ll], 1, B).
t€[0,T]

Therefore,

(1) h h
sup |[|y1(t) — 2z ()| < —C(T, ||ol|l, —, B) + C(T, ||o||, &, B).
e }” 1(¢) 1 (@l (T, llll ) (T, llell )
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Having made similar estimates for j = 2, we obtain

h
sup Jly;(t) — 2 (@)l < Cu(T Il b —, B) =0, m — cc.
te[0,T] m

Thus, we have proved inequality (3.18).

To estimate the second summand in (3.17) we apply the variation of
constant method. After that we have

1220 < sup No(t).
t€[0,T]

Further, let us estimate zo(t) — z(¢). From assumption A3) we get

I20(t) — (o)
m 0
AT =2+l S~ [ o+ orao)as
t m 0
+KWQ£(Wd@—x@m+\m;;%@y—/hms+mwmym@m@,

Taking into account the equality

/1 (s +6) a——E:% }:[_(r 2(s + 0)df

B m ——u—>
-7%§:% §:/¥‘ z(s + 60)do
]—1 m-]
m =) Mmoo (=)
[ =3 [l 0) - o)),
h - h -
j=1""mJ j=1""mJ

we obtain

0 h m
sup || z(s+6)dd — — Z z;(s)

te[o,7] J—h mjzl
Mmoo (=)
<swp > [ (s + 0) — 2(s)l|d0
tel0,1] 527 /i

h
< C(T —. B
= ( 7”90“07m> )

as a consequence of Lemma 1.
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Combining estimates obtained above we conclude that

[[20(2) —x(t)Hq < 2q1(KM)q(/O (llz0(s) = z(s)|
—h(j_1)

+Z/ (s +6) = zj() )

—*J

+ ([ (lzo(e) =20
L(j-1) q
+Z [ et 0) el =27+ 1,

where

t
h
1< Ry ([l - a(e) s + TCUT gl 1w )

B < (MYl [ lzo(s) = a(@)ds + TOUT. gl o, B)).

So,
l20(t) — 2(t)¢ < (MEK)1227 (1 + [Jul2) / l20(s) — 2(s)]|ds
+ (MK 7O, e, 2

B)
L

—cl/ l20(s) — (s) %ds + C5(

Applying Gronwall’s lemma we have

h
sup |[zo(t) —a(t)[|* = C3 () exp(CiT) = 0, m — oo,
te[0,7)

which completes the proof.

Lemma 2. Assume that conditions H1), A1) - A5) hold. If upy, ~ ug in
LP(0,T; X) as m — oo, then the solution of initial-value problem (1.1) with
u(t) = um(t) converges uniformly on [0,T] to the solution of (1.1) with control
u(t) = up(t), i.e.,

x(t,um) = x(t,up), m — oo. (3.25)

Proof of Lemma 2.

We note that the weak convergence of {u,, } implies boundness. So, inequali-
ty (3.5) guarantees uniform boundness of {z(t,un)} on [0,7]. Lemma 1
guarantees equicontinuity of {z(t,um,)} on [0, T]. Let us show precompactness
of {z(t,um)} in X for every ¢t € [0,T]. To simplify notations we put z,,(t) =
x(t, Upm).
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According to the definition

t 0
Tm(t) = S(t)e(0) + /0 S(t—s)fi(s,zm(s), /h T (s + 0)d0)ds
t 0
+ /0 S(t —s)fa(s, zm(s), /_h T (s + 0)d0)um(s)ds. (3.26)

It is clear that the required compactness takes place for ¢ = 0. The set S(t)¢(0)
is compact for ¢ € (0, 7.

To prove compactness of sets which are described by the second and the
third summand in (3.26) we need the following result.

Proposition. [16]|, Prop. 8.1] If S(t), t > 0 is a compact operator and
p > 1, then the operator

F(f)(t):/OS(t—s)f(s)ds, fELP0,T:X), te[0.T]

is a compact operator from LP(0,T; X) into C([0,T], X).

Boundness of {z,,(t)} and condition A2) imply boundness of
fi(e, xm(t),fgh Tm(s + 0)df) in L1(0,T;X). So, Proposition guarantees the
compactness of the second term in (3.26). In the same way, using A5),
boundness of {x,,(t)}, and boundness of {u,,} we can show the compactness
of the third summand.

So, due to the Ascoli Theorem, the sequence {z,,(t)} is precompact in
C(]0,T], X) and we can extract a subsequence x,, (t), which converges to zo(t)
in C([0,T], X). Let us show that x(t) is a solution of initial-value problem (1.1)
with control u = uyg.

Indeed, we have

t 0
T, (t) = S(t)p(0) +/0 S(t— s)fi(s,zm,(s), /_h Ty, (s + 6)db)ds
0

+ /Ot S(t — s)fa(s, xmk(s),/ Ty, (8 + 0)dO)um, (s)ds

—h

t 0
= [ 89 falswots), [ auls+ 0)d8)un, (s)ds
0

—h
0
+ /Ot S(t —s)fa(s,zo(s), /_h zo(s + 0)d0)um, (s)ds
=1L+ I+ I3+ 1. (327)

The second term I tends to [j S(t — s) fi(s, o(s), f?h zo(s + 0)df)ds due to
convergence of x,, , condition A2), and the Lebesgue dominated convergence
theorem.

For I3 we have

[I3] < MN(1+ h)sup [zm(t) — zo(®)|[|um|h — 0, my — oo,
[0,7]

115



O. V. PEREHUDA, O. A. KAPUSTIAN, V. V. MOGILOVA

as a consequence of boundness of u,, in LP(0,7; X).
For I, weak convergence of u,,, gives

t 0
Iy — /0 S(t—s)fa(s,zo(s), /_h zo(s + 0)dO)uo(s)ds, my — oo

So, passing to the limit in (3.27) as my — oo, we get

zo(t) = / S(t—s)fi(s,zo(s), / xo(s + 0)do)ds
/TSt—sﬁ@um()/;xas+em@wx)@ (3.28)

Due to the uniqueness of solution of (3.28) we can claim that the whole
sequence I, tends to xg. Lemma is proved.
As a direct consequence of Theorem 2, Lemma 2, and the inequality

1z0(8; wm) — 2(t, uo) || < [lz0(t; um) — 2(t, um)||
+ |2, um) — (¢, uo) |

we obtain the following result.

Lemma 3. Assume that conditions H1), A1)-A5) hold. If um — ug
in LP(0,T;X) as m — oo, then the solution of initial-value problem (2.4)
20(t, um) with u(t) = um(t) converges uniformly on [0,T] to the solution
x(t,up), i.e.,
20(t, um) = x(t,up), m — oo.

4. Proof of the main rezult

Existence of the optimal pair (zg,,,u),) for every m can be proved in a
standard way by extracting a weakly convergent to w;, (¢) minimizing sequence
uly) (t) with passing to the limit as n — oo. In this case, conditions A6)-A8) are
used. Moreover, due convexity of F' and Mazur’s theorem [18] we obtain that
u, € U. Existence of the optimal pair (z*(¢),u*(t)) of the problem (1.1)-(1.2)
follows from results of [11].

So, let us analyze

T
Too = Tului) = [ Gt (0) 5, ().
0
Let @ be an arbitrary constant vector from U. Then

T = T(u)) < Ji(@). (4.1)
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Thus, for every m we have

T T
/ Glt, 22, (8),00% (£))dt < / Gt zom(t,70), T)dL,
0 0

where 2o, (t,7) is a solution of the first equation in (2.4) with control .
From Lemma 3 we have

sup |zom(t,w) — z(t,w)| — 0, m — oo.
te(0,7

Then condition (2.1) implies

sup ‘G(t, om(t,),T) — G(t, 2(t,7), )| — 0, m — 0.
te[0,7

So, there exists a constant v > 0, which does not depend on m such that

T
/ G(t, 2om (1), uy,)dt < 7.
0
Then condition (2.1) implies

lumllp <

mlilp

~y
o (4.2)
So, the sequence {u},} is weakly compact in LP(0,7,X) and there exists a
subsequence of optimal controls (still denoted by u},) which converges weakly
to some ug € U. Let z¢(t) be a solution of (1.1)-(1.2) with control u(t) = uo(t).
Lemma 3 implies that zg,,(¢) uniformly on [0, T'] converges to zo(t) as m — oo.
Let us prove that
Iy = J, m— 0.

From (2.1) we have

m — OQ.

So, for any 1 > 0 there exists mg such that for m > mg

‘Jm(u*) —J)| <n (4.3)
In particular,
I (u*) < J(u*) +n (4.4)
for m > mg.
From the other hand,
J< J(uy,) = Jy + J(ur,) — I (ur,). (4.5)
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Due to Theorem 2 and conditions (2.1), (4.2) we obtain
[ Tn(ez) = T ()|
T T
—| [ 6tttz ua - [ G(t,x<t,u;>,u:n>dt]
0 0
T
g/ ’G(t, o (tl,) b, )dE — Gt z(t, o, ‘dt 50, m— oo (4.6)
0

Therefore, for any 1 > 0 there exists mg such that for m > mg

Then J* < .J} +n and from inequality (4.4) for m > mg we get

Iy =T <n

It means that
AR AN m — 00, (4.9)

and the first statement of Theorem 1 is proved.
From the inequality

J*—J(u*)‘ <

m

* *
=

| Fu) = I (),

and (4.7), (4.9) we obtain statement 2) of Theorem 1.

Let us prove statement 3). First we prove that (zo(t),uo(t)) is an optimal
pair in (1.1) - (1. 2)

Since J¥, = fo (t, 28, (£), ur, (t))dt, then due to (4.9) we have

T
J* = lim G(t, 25, (t), uy, )dt. (4.10)

)
m—oo J m

Now we prove integrability of G(t,zo(t),u},(t)). Let a € U be an arbitrary
element. Using condition A8), we get

|Gt 20(t), up, (1)) — G(t, 20(t), a)

|
< sup |[Lu(t, zo(t), a + A(up,(t) — a)) ||« [lu, (t) — all
A€(0,1)

Then, using A8) again, we have

G(t, mo(t), ul (1)) < G(t, 20(t), a)
Cr(1+ o ()] + lluz, (8) = allP~ |, (£) — all.

The last inequality implies integrability of G(t, zo(t),u),).
Let xg be an indicator function of the set {t € [0,T] : ||uo(¢)|| < R}.
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From the convexity of u — G(t,x,u) we obtain
T
| Gt @xnde
0
T
> [ Glta®).uo®)xult)i
0

T
+/ Lu(t, 20(t), uo(t)) (ty, (1) — uo(t)) xR (t)dE. (4.11)
0
The second term in (4.11) tends to zero as m — 0o, because of the inequality

Lt 20(8), uo(®)ll xR < C1(1+ g (8)* + RPY).

Then
T T
lim inf | G(t,wo(t), uty(8)xr(t)dt > /0 Gt ao(t), uo(£) Xr(t)dt. (4.12)

n—oo 0

Using G >0, xg < 1, xg(t) = 1, R — oo and (4.12), we deduce that

T T
/ G(t, z0(t), uo(t))dt < lim in / Gt zo(t) b, (0))dt. (413
0 m—00 0
Further, we have
T
J* = lim inf G(t, 2o, (1), uy, (t))dt
m—0o0 0
T
> lim inf [ |Gl 2(0), 05 (0)) — Gt mo(t), i (0) ]
T
+ Jim inf |G 0(t), w4, (0) = Gl zo(t), wo(t)) | dr
T
+ /O G(t, zo(t), uo(1)). (4.14)

The first summand in (4.14) equals zero due to (2.1) and (4.2). The second
summand is non-negative due to (4.12). So, the pair (zo(t), uo(t) is optimal
and we have proved the required property 3) of Theorem 1.

Finally, if we assume that the problem (1.1) - (1.2) has a unique solution,
then according to previous results we conclude that every convergent sequence
(26m (1), ur,(t)) tends to one and the same limit, which means that the
convergence takes place for m — oco. Theorem is proved.
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5. Application to semilinear partial functional-differential
equation

Let Q be bounded domain in R? with dQ satisfying the Lyapunov condi-
tion. In this domain we consider the elliptic operator A

d
Az = Aly)e = Y 0y,(aij(y))0y,(x(y)) = div(a(y)Va(y)).  (5.1)

ij=1

The coefficients a;;(y) of this operator are Holder continuous with the exponent
B € (0,1), symmetric, and satisfy the ellipticity condition

d
> aij(y)mn; > Colnl*,n € R, (5.2)

for some Cy > 0, here | - | the Euclidean norm in R%.
We denote X = L?(D) = H with the norm ||z? = fQ y)dy, D(A) =

H?(Q) (N H;(Q)-

In this space we consider the next optimal control problem

0
_ S0, m%ﬁtyﬂ+ﬁ@w@w%[hﬂﬁ+@ww)

Jlo
+ﬁaw@w»/;x@+aymeuw,

z(t,y) = ¢(t,y),t € [=h,0,y € Q,
ili‘(t, y) =0,y €0Q,t € [OvT) (53)

Ju] = /OT [(/QJ;Q(t,y)dy>g + (/Qu2(t,y)dy)§]dt —inf, (5.4)

p > 2, p € Z and even number. It will consider admissible controls to be the
functions u € L?(Qr), Qr = (0,T) xQ, such that u(t,-) € F, for a.e. t € (0,7),
F is a convex and closed set in L?(Q).

For example, F' may be ball Br(Q) = {x € L*(Q) : fQ 22 (y)dy < R?}, for
same R > 0. Similar problems for equations with delays were considered, for
example, in the works of [3], [2], [14].

The functions

f1:]0,7) x Rt x R* — RY, f5: [0,T] x R* x R' — R!

are continuous functions with respect to all variables.
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Suppose also that ther exist constant K > 0 such that

1) A, 2)] + [ f2(tv,2)| < K14 |v] + |2]);
2) ’jﬁ(t,01,21>-— fl(t7v27z2)‘%_’jﬁ(tvvlvzl)'_ f1<t7027z2)
< K(|vy — va + [21 — 22])

for all t, v, z,v1, 21, v2, 22 in the domain.

It’s well known [8], that A~! is compact operator, then from [9] Sec 1.4 the
semigroup S(t) is compact for ¢ > 0. Thus the condition about the operator A
holds. Using the Nemytskii operator for the functions f; and fa2, problem (5.3)-
(5.4) can be rewriten in abstract form (1.1)-(1.2). In this case, the functional
G(t,z,u) = [P + [JullP.

Let’s check the conditions A1)-AS8).

Condition Al).

From 1) it follows that fi, fo : [0,7] x H x H +— H. The satisfaction of
conditions A2) and A3) clearly follows from conditions 1) and 2). It also follows
that condition A1) holds.

Condition A6) follows from the continuity of the norm.

Let us verify condition A7).

Gt 2,u) = Gt a1, )] = [J2|P = [l [P < flo =21 |[CQ+ [|2]PF + flag [P7).

The Fréchet derivative is G, = l|u|[P~*u, which follows from the Riesz
representation.
Therefore, all conditions of the Theorem 1 hold. In this case, the system

32’0 t y h &
Z ay] 8@/130@ y)) + f1(t, z0(t, y), Ezzj
7] 1 _]21

h m
+ fa(t, 20(t, ), %szty ulty),
7j=1
82" tuy m
]8(t> — %(Zj—l(tyy) = 2j(t9));

—ht
ZJ(Ovy) :QO(?’ZU)? yeQa
Zj(t’y):07 yeaQa jzoam

will be a delay-free approximation for the system (5.3).
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