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REDUCTION OF LOWER SEMICONTINUOUS SOLUTIONS OF
HAMILTON-JACOBI-BELLMAN EQUATIONS

ARKADIUSZ MISZTELA"

Abstract. This article is devoted to the study of lower semicontinuous solutions of Hamilton-
Jacobi equations with convex Hamiltonians in a gradient variable. Such Hamiltonians appear in the
optimal control theory. We present a necessary and sufficient condition for a reduction of a Hamiltonian
satisfying optimality conditions to the case when the Hamiltonian is positively homogeneous and also
satisfies optimality conditions. It allows us to reduce some uniqueness problems of lower semicontinuous
solutions to Barron-Jensen and Frankowska theorems. For Hamiltonians, which cannot be reduced in
that way, we prove the new existence and uniqueness theorems.
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1. INTRODUCTION

The Cauchy problem for the Hamilton-Jacobi equation

-U,+H({t,x,-U,)=0 in (0,T)xR",

U(T,x)=gx) in R", (1.1)

with a convex Hamiltonian H in the gradient variable can be studied with connection to a calculus of variations
problem. Let H* be the Legendre-Fenchel conjugate of H in its gradient variable (in our case H* is an extended
real-valued function):

H*(t,x,v) = sup {{v,p)— H(t,x, p) }.
peRN

Here (v, p) denotes the inner product of v and p. We will use the notation dom H*(t, x, -) for the effective domain
of H*(t,x,-), which is a set of all v such that H*(z, x,v) # 00. The value function of a calculus of variations
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2 A. MISZTELA

problem is defined by the formula

T
V(to, x0) = inf {g(x(T)) +/ H(t, x(1), x(1)) dt}, (1.2)
x() € A([0, TLRY) o

x(to)=xo

where A([tg, T], R") denotes the space of all absolutely continuous functions from [ty, T] into R". If the value
function is real-valued and differentiable, it is well-known that it satisfies (1.1) in the classical sense. However, in
many situations the value function is extended real-valued and merely lower semicontinuous. Then the solution
of (1.1) must be defined in a nonsmooth sense in such a way that under quite general assumptions on H and g,
V is the unique solution of (1.1).

We consider the following optimality conditions:

(H1) H:[0,T]1 xR"x R" — R is continuous with respect to all variables;

(H2) H(t,x, p) is convex with respect to p for every 7 € [0,T] and x € RY;

(H3) For any R > 0 there exists Cg > 0 such that for all ¢ € [0,T], x € IBg
and p,q € R" one has |H(t, x, p) — H(t, x,q)| < Crlp — ql;

(H4) There exists an integrable function ¢ : [0, T] — [0, +c0) such that for almost all
t€[0,T] and all x, p,q € R" one has |H(t, x, p) — H(t, x, )| < c(®)(1 + |x])|p — ql;

(H5) For any R > 0 there exists an integrable function kg : [0, T] — [0, +c0) such that
|H(t, x, p) — H(t,y, p)| < kg(®)(1 + |p])lx — y| for all x,ye Bg, peR" and a.e.t € [0, T].

where IBg denotes a closed ball in R" of center 0 and radius R > 0 and | - | denotes the Euclidean norm on R¥.
For a nonempty subset W of R" we define ||W]| := SUPgey I€]-

Barron-Jensen [5] and Frankowska [13] studied extended viscosity solutions to semicontinuous functions for
Hamiltonians that are convex with respect to the last variable. Frankowska [13] called these solutions lower
semicontinuous solutions.

Definition 1.1. A function U : [0,T] X R —» R U {+co} is a lower semicontinuous solution of (1.1) if U is a
lower semicontinuous function, U(T, x) = g(x) for all x € R", and for any (¢, x) € dom U, for all (p;, p,) € dU(t, x),
one has

if 0<r<T, (1.3)
if 0<t<T,

_pf+H(t’x’_pX) 2 O
_pt+H(t,x,_px) < 0

where AU(t, x) denotes subdifferential of U at (¢, x).

Frankowska [13] proved that the value function V is the unique lower semicontinuous solution of (1.1) if
the Hamiltonian H satisfies (H1)—(H5) and it is positively homogeneous in p, i.e. ¥,>o H(t, x,rp) = rH(t, x, p).
Whereas g is a lower semicontinuous extended real-valued function which does not take on the value —co. Earlier,
Barron-Jensen [5, 6] using quite different methods obtained similar results to those of Frankowska assuming
slightly stronger conditions on the Hamiltonian H. The paper by Barles [4] provides some extensions and an
informal discussion of Barron and Jensen’s ideas.

For lower semicontinuous solutions the uniqueness results of [5, 13] use positively homogeneous Hamiltonian
in p. This is not quite as restrictive as it seems at first. Because H : [0,7] X R* X R — R can be replaced by
H:[0,T] x R x R™' — R such that

P:I(t, X, 1, p,q) is positively homogeneous in (p, g) for all r€[0,T],xe R} reR, (1.5)
H(t, x,r,p,—1) = H(t,x,p) for all t€[0,T],xeRreR, peR". ’
Indeed, suppose that there are two lower semicontinuous solutions U; and U, of (1.1) with H and g. Then,
Ui(t,x,r) = Ui(t,x) + r and U,(t, x,r) = Us(t, x) + r both satisfy (1.1) with H and g(x,r) = g(x) + r. In view of
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the uniqueness result of [13] we get U; = U,. Hence it follows that U, = U,. It is possible, provided that H
satisfies not only (1.5), but also (H1)~(H5), where (H1)-(H5) denotes conditions (H1)-(H5) for H with doubled
arguments (x,r) and (p, q). Therefore, it should be stated precisely what conditions on H imply the existence
of H which satisfies conditions (1.5) and (H1)-(FI5). We define such conditions on the Hamiltonian H in the
following theorem.

Theorem 1.2. Let H be given. Then the following conditions are equivalent:

(A) H satisfies (H1)—(H5) and there is a continuous function A :[0,T1 X RY —» R* such that |[dom H*(¢, x, -)|| <
A(t, x) and ||H*(t, x,dom H*(¢, x,-))|| < A(t,x) for all t€[0,T], xeRY; YVR>0 ALx(-) € L'([0,T], R*) such that
At, ) is {g(t)-Lipschitz on IBg for a.e. t € [0,T]; A9() € L'([0,T], R*) such that A(t,x) < &)1 + |x]) for all
x € RY and a.e. t €[0,T].

(B) There exists H satisfying (1.5) and (H1)—~(HS).

From the above theorem it follows that boundedness of the sets H*(t,x,dom H*(t, x,-)) and dom H*(¢, x, -)
by an appropriately regular function A is a condition not only sufficient but also necessary for the reduction
described above. We prove Theorem 1.2 using recently derived results [22, 23] concerning representations of
Hamilton-Jacobi equations in the optimal control theory; see Section 3. In papers [12, 16, 20, 26, 27] one
investigates existence and uniqueness of lower semicontinuous solutions of (1.1), assuming a weak growth and
a weak Lipschitz continuity for the Hamiltonian H. These nonrestrictive conditions imply unboundedness of
the sets dom H*(¢, x,-) and H*(t, x,dom H*(z, x,-)). Thus, such Hamiltonian does not satisfy the condition (A).
The conditions (H3) and (H4) imposed on the Hamiltonian H imply some type of boundedness of the set
dom H*(t, x, ). However, there exists a large class of Hamiltonians H, that satisfy (H1)-(H5), but do not have
bounded sets H*(t, x,dom H*(t, x, -)); see Section 2. This kind of Hamiltonians derive from the optimal control
problems with unbounded control set; see Example 2.10. We also give an example of Hamiltonian H with the
bounded sets dom H*(¢, x,-) and H*(t, x,dom H*(t, x,-)) such that an appropriately regular function 4 bounding
them does not exist; see Example 2.7. Thus, we see that there exists a large class of Hamiltonians, that satisfy
conditions (H1)—(H5), but do not fulfill the condition (A). For such kind of Hamiltonians we prove the following
theorem.

Theorem 1.3. Let g be a lower semicontinuous extended real-valued function which does not take on the value
—oco0. Assume that H satisfies (H1)—(H5). If V is the value function associated with H* and g, then V is a lower
semicontinuous solution of (1.1). Moreover, if U is a lower semicontinuous solution of (1.1), then U =V on

[0, T] x RY.

We prove Theorem 1.3 using methods of the viability theory similarly to Frankowska [13]; see Sections 4 and
5. The difference is that we consider set-valued maps with unbounded values. Whereas in paper [13] set-valued
maps with compact values are considered. These differences cause new difficulties, but we are able to deal with
them. Thus, we obtain result that do not need the positively homogeneous assumption on the Hamiltonian in
p. In papers [3, 7, 9, 11, 18, 19, 24, 25] one can find similar results to Theorem 1.3. However, these results
usually require that the solution is continuous and bounded and that the Hamiltonian satisfies some kind of
uniform continuity conditions with constant functions ¢(-) and kg(-). Galbraith [16] also obtained similar results
to Theorem 1.3. However, his methods need a strong Lipschitz-type assumption on the Hamiltonian with
respect to the time variable. In the literature related to such results one usually assumes that the Hamiltonian
is continuous in the time variable [13] or only measurable [15]. Recently, there has been a paper [8] assuming
that the Hamiltonian is discontinuous with respect to the time variable in the following sense: it has everywhere
left and right limits and is continuous on a set of the full measure. Finally, it is worth considering whether the
positively homogeneous assumption on the Hamiltonian in p can be removed in papers [8, 14, 15] using the
methods of this paper. At the moment we do not know if it is possible.

The outline of the paper is as follows. Section 2 contains a preliminary material and examples. In Section
3 we prove Theorem 1.2. Section 4 contains new viability and invariance theorems along with their proofs. In
Section 5 using viability and invariance theorems from Section 4 we prove Theorem 1.3.
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2. PRELIMINARY MATERIAL AND EXAMPLES

Let R = RU {400} and ¢ : R” — R be a function. The sets: dom¢g = {z € R" | ¢(z) # +o0}, gpho = {(z,7) €
RYXR | ¢(z) =r} and epip = {(z,r) € R" X R | ¢p(z) < r} are called the effective domain, the graph and the
epigraph of ¢, respectively. We say that ¢ is proper if it never takes the value —co and it is not identically equal
to +co. Using properties of the Legendre-Fenchel conjugate from [30] we can prove the following proposition.

Proposition 2.1. Assume that H satisfies (H1)-(H2). If L(t,x,-) = H*(t, x,-), then

(L1) L:[0,T]xR¥xR" — R is lower semicontinuous with respect to all variables;

(L2) L(t,x,v) is convex and proper with respect to v for every t € [0,T] and x € R";

(L3) Y, x,v) € [0, T] X RY X R¥ V¥ (t,, x,) — (t,x) Av, = v : L(ty, xn, vy) = L(t, x, V).
Additionally, if H satisfies (H3), then the following property holds

(L4) YR>203Cr =20V (t,x,v) €[0,T1 X B xR" : v| > Cr = L(t,x,v) = +0.
Additionally, if H satisfies (H4), then there exists a measure zero set N such that

(L5) Y(£,x,v) €[0,TI\N XR"xR" : [v| > c(t)(1 + |x]) = L, x,v) = +oo.

Actually, we can prove that (H1)-(H4) are equivalent to (L1)-(L5). The set gphS := {(z,w) € R¥ x R" |
w € S(z)} is called a graph of the set-valued map § : R” — R". A set-valued map S : R” — R" is lower
semicontinuous in Kuratowski’s sense if for each open set O ¢ RY the inverse image S ~1(0) :== {z € R¥ | S(x)N O #
0} is open in R”. It is equivalent to VY (z,w) € gphS Vz, = zdAw, > w : w, € S(z,) for large n € IN.

Let us define the set-valued map Q : [0,T] X R¥ — R" X R by the formula

O, x) :={(v,p) e R" xR | (v,—n) € epi L(t, x,-) }.

From results in Chapter 5 of [30] we deduce the following corollary.
Corollary 2.2. If L satisfies (L1)—(L3), then

(Q1) the set-valued map (t, x) — QO(t, x) has nonempty, closed, convex values;
(Q2) the set-valued map (t,x) — Q(t, x) is lower semicontinuous;
(Q3) the set-valued map (t, x) — QO(t, x) has a closed graph.
Additionally, if L satisfies (14), then the following inequality holds
(Q4) ||[dom L(t, x,-)|| < Cr for every (t,x) € [0,T] X IBg and R > 0.
Additionally, if L satisfies (L5), then the following inequality holds
(Q5) ||[dom L(t, x, )|| < c(®)(1 + |x|) for almost all t € [0,T] and every x € R".

We present Hausdorff continuity of a set-valued map in Lagrangian and Hamiltonian terms. For nonempty
subsets V, W of R" and a number r € R we define rW :={rw|we W} and V+W :={v+w|veV,we W} Set
IB(z,r) :={z} + rIB, where ze R”, IB:= IBy, r > 0.

Theorem 2.3 ([22], Thm. 2.3). Assume that H satisfies (H1)-(H4) or equivalently L satisfies (L1)—(L5). Let
L(t,x,-) = H*(t,x,-) and H(t,x,-) = L*(t,x,-). Then there are the equivalences (H5) & (L6) & (Q6):

(L6) For any R > 0 there exists an integrable map kg : [0,T] — [0, +c0) such that for almost all t € [0,T]
and every x,y € IBg, v € dom L(t, x, -) there exists w € dom L(t,y, ) satisfying inequalities |w — v| < kg(t)ly — x| and
L(t,y,w) < L(t, x,v) + kr(@®)]y — x|.

(Q6) For any R > 0 there exists an integrable map kg : [0,T] — [0, +00) such that Q(t,x) C Q(t,y) + kg(t) |x —
Y (IBx [-1,1]) for almost all t € [0,T] and every x,y € IBg.

Lemma 2.4 (Cesari ([10], Sects. 8.5 and 10.5)). Assume that L satisfies (L1)—(L4). Then the set-valued map
Q for allt € [0,T] and x € R has the following property

o, x) = ﬂ clconv Q(t, x; €), where

>0
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Qnxe):= ) QG

[t—s|<e, |x—yl<e

2.1. Nonsmooth analysis

The distance from the point y € R" to the nonempty subset E of R" is defined by dist(y, E) := infyeg |y — w|.
For a function ¢ : R — R and a point z € dom ¢, the subderivative function de(z) : R — R is defined by

do()(v) = limint PEF ™) ~¢Q@)

70+, y—v T
The subdifferential of the function ¢ : R¥ — R at the point z € dom ¢ is defined by
8p(2) := { p € R" | (v, p) < dp(z)(v) for all v € R }.
The tangent cane to the subset E of R" at the point w € E is defined by

dist E
Tp(w) = {ge R" | limnf % - 0}.

We define the normal cone to the subset E of R" at the point we E by polarity with Tg(w):

New) :={&€R" | (£,&) < O0for all { € Tp(w) }.

Tt follows from ([30], Prop. 6.5 and Ex. 6.16) that y—w € Ng(w) whenever w € E and [y —w| = dist(y, E). Moreover,
it follows from ([30], Ex. 8.4 and Thm. 8.9) that p € d¢(z) if and only if (p, —1) € Nepi4(z, ¢(2)). By the definition of
the normal cone for all (p, q) € Nepi (2, ¢(z)) we have g < 0. Moreover, Nepi (2, 1) C Nepi (2, ¢(2)) for all (z,r) € epig.

Lemma 2.5 (Rockafellar). Assume that ¢ : R" — R is a proper and lower semicontinuous function. Let z €
dom ¢ and (p,0) € Nepiyp(z,9(2)). Then there exist zx — z, px = P, qx — 0 with ¢(zx) = ¢(2) satisfying qi <0 and
(P> qi) € Nepip(zk> 9(zx)) for all k € IN.

2.2. Examples

Now we present examples of Hamiltonians which satisfy (H1)-(H5). These examples have nonregular
Lagrangians, so they do not satisfy the condition (A). It means that these Hamiltonians are not liable to
the reduction described in the introduction. However, they satisfy the assumptions of Theorem 1.3.

Example 2.6. Let us define the Hamiltonian H : R X R — R by the formula

He oz { PI= D2 bapl >,
b 0 i epl < 1.

This Hamiltonian satisfies conditions (H1)—(H5). Moreover, L(x,-) = H*(x,-) has the form

+00 if v (=xl,|xl), x#0,

L(x,v) = =D v € (=Ixl,|x[), x # 0,

0 if v=0, x=0,
+00 if v#0, x=0.

-
=
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The function v — L(x,v) is not bounded on dom L(x, -) = (—|x],|x|) for every x € R \ {0}. Therefore, a real-valued
function A such that L(x,v) < A(x) for all v € dom L(x,-) and x € R does not exist. So this Hamiltonian does not
satisfy the condition (A).

Example 2.7. Let us define the Hamiltonian H : [0, 1] X R — R by the formula

H(t, p) := max{|P|_%,0} if peR,t#0,
' 0 if peR,t=0.

This Hamiltonian satisfies conditions (H1)—(H5). Moreover, L(t,-) = H*(t,-) has the form

+oo if ve[-1,1], 1 £0,
Mo ver=1,11, 120
Lit.v) = Vi it vel[-1,1], t#0,

0 if v=0,1r=0,
+oo0 if v#0, t=0.

Let A(#) = 1/t for t € (0, 1] and A(0) = 0. Observe that |[dom L(z, )| < 1 for all 7 € [0, 1] and ||L(t, dom L(z, -))|| = A(?)
for all # € [0, 1]. Therefore, both the sets dom L(¢,-) and L(t,dom L(z,-)) are bounded for all ¢ € [0, 1]. However,
the function A on the set [0, 1] is unbounded. So this Hamiltonian does not satisfy the condition (A).

Example 2.8. Let us define the function « : [0,1] X R — [0, +o0) by the formula

Ix| .
a(t, x) = max{%_%,o} if xeR, t#0,
0 if xeR,t=0.

The function a is locally Lipschitz continuous. Let c(f) = 1/+/f for ¢ € (0, 1] and ¢(0) = 0. Then c is an integrable
function. Moreover, a(t,x) < c(®)(1 + |x|) for all r € [0,1], x € R. However, there is no such constant ¢ that
a(t,x) < (1 + |x]) for all x € R and a.e. ¢ € [0, 1].

Let us define the function 8: [0,1] X R — [0, +00) by the formula

if (z,x) #(0,0),
it (¢,x)=1(0,0).

i)

B i (\/f+|x|)‘sin<
0

The function 8 is continuous. Let k(z) = 2/+/t for t € (0, 1] and k(0) = 0. Then k is an integrable function. Moreover,
|B(t, x) = B(t,y) | < k(t)|x—y| for all £ € (0, 1], x,y € R. Additionally, B(t, x) < 1 +|x| for all ¢ € [0, 1], x € R. However,
there is no such constant kg that |B(¢, x) — B(t,y) | < kg |x — y| for all x,y € IBg and a.e. t € [0, 1].

Let us define the function y : [0, 1] X R — [0, +c0) by the formula

y(t, x) = a(t,x) + Bt x).

The function y is continuous. Moreover, for any R > 0 there exists an integrable function kg : [0,1] — R
such that y(z,-) is kg(¢)-Lipschitz on IBg for a.e. t € [0,1]. Additionally, there exists an integrable function
¢:[0,1] - R* such that y(t, x) < c(#)(1 + |x|]) for all x € R and a.e. t € [0, 1]. However, the functions kg(-) and c(-)
cannot be bounded.
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Example 2.9. Let us define the Hamiltonian H : [0,1] X R X R — R by the formula

{ (WGPl - 12 it y,0lpl > 1,
H(t, x,p) = .

0 it yrx)lpl <1,
where 7y is defined as in Example 2.8. This Hamiltonian satisfies conditions (H1)-(H5) with the unbounded
functions kg(-) and c¢(-). Indeed, let us fix r € [0, 1] and x,y € R. We observe that |H(t, x, p) — H(t,y, p)| < kg(t) (1 +
[pD) |x = y| for every p € R if and only if |y(¢, x) — v(¢,y)| < kg(?) |x — y|. Moreover, |H(t,x, p) — H(t, x,q)| < c() (1 +
|x])|p — gl for all p,q € R if and only if y(z, x) < c() (1 + |x]). Additionally, |H(z, x, p) — H(t, x, q)| < Cg|p — ¢| for all
p,q € R if and only if y(f, x) < Cg. Therefore, in view of Example 2.8, we obtain our assertion. We notice that
L(t,x,-) = H*(t, x,- ) has the form

+00 if Pl = y@x) #0,
W

Litxvy =4 yao-p &I M<yE&0#0,
0 if v=0, y(x) =0,

+00 if v#0, y(tx)=0.

The function v — L(t, x,v) is not bounded on dom L(¢, x, -) = (—=y(¢, x), y(t, x)) for y(t, x) # 0. So this Hamiltonian
does not satisfy the condition (A).

Example 2.10. Let us consider functions f and [ satisfying the following conditions:

@A) f:[0,TI]xR"XR" - RY and /: [0, T] X R" Xx R¥ — R are continuous;

(2) for any R > 0 there exists an integrable function kg : [0,T] — [0, +oc0) such that
lf(t, x,a) — f(t,y,@)| + |I(t, x,a) = I(t,y,a)| < kg(t)|x —y| for every x,y€ Bg, acR"
and almost all 7 € [0, T];

(3) for any R > 0 there exists a constant Cg > 0 such that |f(z, x, a)] < Cg for every
te€[0,T], x € Bg, ae RY;

(4) there exists an integrable function c¢ : [0, 7] — [0, +o0) such that ¢(?) (1 + |x|) >
|f(t, x,a)| for every x € R, a € R” and almost all t € [0, T];

(5) limyy o co[inf(r vy efo.11x B, It X, a)] = +co for every R > 0;

©6) {(f(t,x,a),l(t,x,a) +r)|ac RYre[0,00)} is convex for all r € [0,T], x € R

For instance, the following functions:
fxan,a) = ailld/(A +lail),  Ux,a1,a2) = lay] + laal + |xaal /(1 + |aa)),

where x € R and (a;,a;) € R X R, satisfy (1)—(6). Let y(-,-) be defined as in Example 2.8.
Then the following functions:

f(t,x,a1,a2) = ary(t, )/ (1 + a1, I(t, x, a1, a2) = lay| + laa] + y(t, Vlaal /(1 + |aa]),

where 7 € [0, 1], x € R and (a;,a2) € R x R, also satisfy (1)—(6), but with the unbounded functions kg(-) and c(-).
We observe that if f and [ satisfy (1)—(5), then the Hamiltonian H given by

H(t’x7p) = supaeRM {<p’f(t’x’a)> - l(t’x’a)} (21)

satisfies (H1)-(H5). Moreover, the Hamiltonian H given by (2.1) with f,7 is the same as in Example 2.6 and
the Hamiltonian H given by (2.1) with f,[ is the same as in Example 2.9.
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Using the results from Section 4 of [28] and Section 2 of [29] one can show that if f and / satisfy (1)—(6), and
g is proper and lower semicontinuous, and H is given by (2.1), then

T
V(t, x0) = min {g(x(T)) +/ H*(t, x(1), (1)) dt}
x() € A([10,T1.RN) fo

x(t0)=xo

T
= min {e(x(T)) + /, I(t, x(1), a() dt }.

(x,a)(-) € Sy(to,x0)

where Sy(to, xo) denotes a set of all trajectory-measurable pairs of the control system

{ x(0) = f(t,x(0),a(t)), a(t) e RY ae. te(t,T],

x(ty) = xo.

Remark 2.11. We cannot apply Theorem 1.3 to H : [0,1] X R — R given by the formula

Ipl :
H, p) = max{%—%,O} if peR,t#£0,
0 if peR, r=0.

Because this Hamiltonian satisfies the conditions (H1)—(H2) and (H4)—(H5), but it does not satisfy the condition
(H3).

3. REDUCTION THEOREM
Let us define the Hamiltonian H : R X R — R by the formula
H(x, p) = max{|p[|x/ - 1,0}.
This Hamiltonian satisfies conditions (H1)—(H5). Moreover, L(x,-) = H*(x, ) has the form

+oo if v [-|xl,|xl], x #0,
Y| if ve -l x #0,
lf V:O,.XZO,

+oo if V#O,x:(),

L(x,v) =

Let A(x) = |x] + 1 for every x € R. Then A is Lipschitz continuous with a sublinear growth. Observe that

[[dom L(x, -)|| < A(x) and ||L(x,dom L(x, -))|| < A(x) for all x € R. Therefore the above Hamiltonian satisfies the

condition (A). The question is how to construct the Hamiltonian H satisfying (1.5) and (H1)—(HS5).
Barron-Jensen in Proposition 3.7 of [5] proposed the following construction of H:

H(x,r,p,q):=  sup  {{v,p)+qL(x,v)}
vedom L(x,-)
_ | max{l|pllx|+¢,0}ifx#0 and r,p,q€R,
B 0 ifx=0 and r,p,q€R.

Observe that H satisfies (1.5), 1_3ut the fu_nction x — H(x,r, p,q) is not continuous for all (r, p,g) € R xR x (0, 00).
Therefore A does not satisfy (H1) and (HS5). It means that the construction of H proposed by Barron-Jensen is
not appropriate in this case.
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Our construction of the Hamiltonian A is based on representations of H. The triple (A, f,]) is called a
representation of H if it satisfies the following equality

H(t, x,p) =sup,c 4 {{p, flt,x,a)) — I(t,x,a)}.

We observe that the triple A = [—1, 1], f(x,a) = alx|, I(x,a) = |a| is a representation of the Hamiltonian from the
example above. Moreover, the following Hamiltonian

FI()C, rvp?Q) = SupaeA{<p’f(x7a)> +ql(X,a)}
= max {[p[|x] + 4,0}

satisfies (1.5) and (H1)—~(H5). Obviously, our construction of the Hamiltonian A makes sense, provided that we
can find an appropriately regular representation of H. In papers [22, 23] one proved that this kind representations
always exist.

Now we explain the reason that our construction of Hamiltonian H gives the expected results in contrast to
the construction of Barron-Jensen. We know that Hamiltonian H from the above example satisfies (H1)—(H5).
Therefore, by Theorem 2.3 Lagrangian L satisfies (L6). It means that L is lower-Lipschitz continuous. On the
other hand, our example shows that L is not upper-Lipschitz continuous and, what is more, it is not upper
semicontinuous. Indeed, L is not upper semicontinuous, because limsup,_, ., L(1/i,1/i) =1 ;{ 0 = L(0,0). It is not
difficult to see that the main reason for ineffectiveness of the construction of H proposed by Barron-Jensen is the
lack of upper-Lipschitz continuity of L. If the triple (4, f,1) is a faithful representation of H, then the functions
f and [ are Lipschitz continuous. In particular, the function [ is lower /upper-Lipschitz continuous. Due to that,
our construction of Hamiltonian H gives the expected result.

In the proof of Theorem 1.2 we need slightly modified Theorems 3.1 and 3.4 from [22]. We use the first
theorem to prove (B) = (A) and the second theorem to prove (A) = (B).

Theorem 3.1. Assume that H satisfies the condition (A) from Theorem 1.2. Then there exists a representation
(B, f,]) of H such that IB is a closed unit ball in R*"' and

R1) f:[0,TIXR"XIB— R" and 1:[0,T] x R" X IB— R are continuous;

(R2) for any R > 0 there exists an integrable function K : [0,T] — [0, +o0) such that
lf(t, x,a) — f(t,y, )| + |I(t, x,a) = I(t,y,a)| < Kg(t)|x —y| for every x,y€ IBg, ac IB
and almost all t € [0,T];

R3) |f(t, x,a)| +l(t, x,a) < C)( + |x]) for all x e R, a € IB, and for a.e. t € [0,T],
and some integrable function C :[0,T] — [0, +00).

Proof. Assume that H satisfies (H1)—(H5) with c(-), kg(-). Let A be as in the condition (A) with 9(-), {z(-). We
define e : [0,T] x R x R™' — R by the formula

e(t,x,a) := Sy, [epi H*(t,x,)) N lB(a)(t, x) a, 2 dist(w(t, x) a, epi H'(t, x, ~)))] ,

where Sy,,[-] in the Steiner selection and w(z, x) := 2A(#, x) + 1. By Section 5 of [22] the function e(.,-,-) is well
defined and continuous. Moreover, e(t, -,a) is %KR(I)—LipschitZ on IBg for a.e. t € [0,T] and all a € IB, where
Kg(1) := 20(N + 1)(kg(t) + 2r(1)). Additionally,

V(1,x) € [0,TIxR" gphH*(t,x,") C e(t,x, IB) C epi H'(1, x, ). (3.1)

We show that |e(z, x, a)| < %C(t)(l + |x]) for a.e. t € [0,T] and all x € R", a € IB, where C(¢) := 209(t) + 6. Indeed,
by page 366 of [2] we have S,,,[W] € W for every nonempty, convex and compact subset W of R"*'. Thus, for all
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te[0,T], xe R", a e R™', we obtain
e(t, x,a) € B(w(t, x)a, 2 dist(w(t, x) a,epi H'(t, x,))). (3.2)
Let v e dom H*(t, x,-) # 0. Then (v, H*(t, x,v)) € epi H*(t, x, -). Hence, we obtain
dist(0, epi H*(¢, x, ) < |(v, H*(t, x,v))| < V| + |[H*(t, x,v))| < 2A(t, x) (3.3)
for all # € [0,T] and x € R". Combining (3.2) and (3.3) we obtain

< w(t, x)lal + 2 dist(w(t, x) a, epi H (¢, x, -))
< 3wl(t, x) + 2 dist(0, epi H' (1, x, )
<3wt,x)+4At,x) = 1041, x) +3

< (109() + 3)(1 + |x])

le(t, x, a)|

for all 1€ [0,T], x € R", a € IB.

Next, we define the functions f and I as components of the function e, i.e., e = (f,1). Then, by (3.1) and
Proposition 5.7 pf [22], the triple (IB, f,[) is a representation of H. It is not difficult to prove that the functions
f and [ satisfy (R1)—(R3). O

Theorem 3.2. If the triple (IB, f,1) is a representation of H and the functions f, | satisfy (R1)—(R3), then H
satisfies the condition (A).

Proof. Let (IB, f,1) be a representation of H and f, [ satisfy (R1)—(R3) with C(-), Kg(-). Using (R1)—(R3) one
can show that H satisfies (H1)—(H5). We define a simplex in R"' by

A= {(ao,...,ay) €10, 11" |ap+ -+ ay = 1}.
Obviously, the set A is compact. Moreover, we define the set A by A:= IB"*'X A. We notice that the set A is

compact. The functions £, 1 are defined for every t € [0,T], x € RY and a = (ag,...,ay, @y,...,ay) € B"'X A=A
by the formulas:

f(t7 -x7 a) = Z a’nf(ta -x7 an)7 ]]-(t’ -x’ a) = Z anl(t7 -x7 an)~
n=0 n=0

Using (R1)—(R3) one can show that £, 1 are continuous. Moreover, £(z, -, a) and 1(z, -, a) are Kg(¢)-Lipschitz on IBg
for a.e.t € [0,T] and all a € A. Additionally, |£(z, x, )] < C()(1 + |x|) and |1(t, x, 2)| < C®)(1 + |x|) for a.e.t € [0, T]
and all x € RY, a € A It is not difficult to show that the triple (A, £, 1) is also the representation of H. In view of
Lemma 4.2 in [22] and Theorem 2.29 of [30] we obtain the following equalities:

(¢, x, A) = convf(t, x,A) = dom H'(, x, -). (3.4)
We define 1:[0,T] x RY — [0, c0) by the formula

At, %) 1= sup,ep { 1€, x, 2)| + 110, x, 2)| }.

We observe that A is a continuous function. Moreover, A(t,-) is {g(f)-Lipschitz on IBg for a.e.t € [0, T], where
r(t) = 2Kg(1). Additionally, A(z, x) < H#)(1 +|x|) for a.e. € [0, T] and all x € RY, where #(¢) := 2C(¢). Fix t € [0, T]
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and x € R". If ¥ € dom H*(t, x, ), then by the equality (3.4) there exists @ € A such that v = £(, x, &). Therefore,
by Lemma 4.1 of [22],

H*(t,x,v) = H* (1, x, £(t, x, 2)) < (¢, x,2) < AL, x). (3.5)

Since (A, £,1) is a representation of H, there exists & € A such that H(t, x,0) = —1(¢, x, &) The latter equality
implies, for all v € dom H*(t, x, -),

— AL, x) < |1, x, &) = —|H(t, x,0)| < H*(t, x,v). (3.6)

Combining (3.5) and (3.6) we obtain ||H*(t, x,dom H*(z, x, ))|| < A(t, x) for all ¢ € [0,T], x € R". Moreover, using
(3.4), we obtain |[dom H*(¢, x, -)|| < A(t, x) for all r € [0, T], x € R". It completes the proof. O

Proof Theorem 1.2. Let H : [0,T] X R* X R” — R be given.

Suppose that H satisfies the condition (A). Then, in view of Theorem 3.1, there exists a representation
(IB, f, 1) of H satisfying (R1)—(R3). Define H : [0, T] x R*'x R¥™' — R by

H(t,x,r,p,q) :=sup, 5 ((p.q), (f(t,x,a), L1, x,a))).

Using (R1)—(R3), it is not difficult to prove that H satisfies (H1)~(H5). Moreover, H is positively homogeneous
in (p, q), this comes directly from its definition. Since the triple (B, f,[) is a representation of H, we have

Fl(t’x’ r’p’_l) = SupaelB <(p7_1)7 (f(t’x’a)’ l(t7x7a))>
= SUP,cjB {<p,f(t, X, a)> - I(t, x, a)} = H(,x,p).
Thus H satisfies (1.5). Consequently, the condition (B) holds. ) )
Conversely, suppose that the condition (B) holds. Then there exists H satisfying (1.5) and (H1)-(H5) with
c(), kz(). We define the set-valued map E : [0, T] x R — R by

E(t,x,r) := {(v,n) e R™

<(V, n), (p, q)> < H(t,x,r,p,q) for all (p,q) € IE{N“}.

From results in Section 7 of [13] we deduce that E has nonempty, compact, convex values and is continuous.
Moreover, E(t,-,-) is kg(f)-Lipschitz on IBg for a.e. t € [0,T] and [|E((t, x, )I| < c()(1 +|(x,r)]) for a.e. t € [0,T]
and all (x,r) € R*'. Additionally,

I:I(t’ X, rp, q) = Sup (v,n)eE(t,x,r) <(p’ Q)’ (V, 7])>

for all 1 € [0,T], (x,r) € R™', (p,q) € R™'. Let Kg(t) := 20(N + 1)kg(¢) and C(¢) := 2¢(r). By Theorem 9.6.2 of [2]
there exists a continuous function & : [0, T] x R"'x IB — R such that &, x,r, IB) = E(t, x,r) for all t € [0, T],
(x,r) € R*'. Moreover, the function &(,-,-,a) is %KR(t)-Lipschitz on IBr and |e(t, x,r,a)| < %C(t)(l + |(x,r)]) for
a.e. t € [0,T] and all (x,r) € R™', a € IB. Next, we define functions f and / as components of a function &, i.e.,
g = (f,]). Then we have

H(, x,p) = H(t, x,0, p,—1)
= SUP(y, pek(r,x,0) <(P, -1, (v, 77)>
= SUP,eB < (p, —1), (f(t, x,0,a),1(t, x,0, a))>
= sup,. 3 {(p. f(t.x,0,a)) — I(t,x,0,a)}.
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Let f(t,x,a) := f(t,x,0,a) and I(t,x,a) := I(t,x,0,a). Then (IB, f,]) is a representation of H and the functions
f> I satisty (R1)-(R3). Therefore, in view of Theorem 3.2, H satisfies the condition (A), which completes the
proof. O

4. VIABILITY AND INVARIANCE THEOREMS

In this section we present viability and invariance theorems with unbounded differential inclusions. Working
with unbounded differential inclusions we encounter new problems which we solve in this section. Let ng(-) be
a projection of R" onto a nonempty closed convex subset K of R". We denote by yx(-) an indicator function of
a subset K of R".

4.1. Invariance theorem
We start by formulating the invariance theorem:

Theorem 4.1 (Invariance theorem). Assume that L satisfies (L1)—(L6). Let U be a proper and lower
semicontinuous function satisfying the following condition:

u

For every (t,x) e domU N (0, T] X R, every (n',n",n") € plU(t x, U(t, x)), (4.1)
every v € dom L(t, x, ), one has n’ + (v n*) — ”L(t x,v) =0 :
Then for every ty € [0,T) and every absolutely continuous function (x,u) : [ty, T] —» R¥"' satisfying (x,i)(t) €
o(t, x(t)) for a.e. t € [ty,T] and w(T) = U(T, x(T)), we obtain the following inequality u(t) > U(t, x(t)) for all
t€[ty, T].

We show that the standard methods fail when used in trying to prove the Theorem 4.1.

In the first method we take O(s, x, u) = {1} x O(mo.11(8), mB, (%)) for all s,u € R, x € RY, where R = ||x([to, T]I| + 1.
Define y(t) = (t, x(f), u(t)) and ¢(f) = dist(y(¢), epi U) for all t € [ty, T]. We notice that y(¢) € O(()) for a.e. t € [y, T]
and ¢ is absolutely continuous with ¢(T) = 0. The latter and (4.1) imply @(¢) < k(¢) for a.e. t € [ty, T], provided
that Q is k-Lipschitz with respect to all variables; see Theorem 4.2 of [26]. Hence, using Gronwall’s lemma, we
have ¢(t) = 0 for all ¢ € [y, T]. Therefore, u(t) > U(t, x(¢)) for all f € [ty, T]. We cannot apply this method to prove
Theorem 4.1, because we do not assume that Q is Lipschitz continuous with respect to the time variable.

The second method is similar to the first one, but does not require the assumption that Q is Lipschitz
continuous with respect to the time variable. Let O(t, x,u) = O(, mp(x)) for all r € [0,T], x € RY, u € R, where
R = ||lx([to, TDIl + 1. Then (x,i)(1) € O, x(1), u(t)) and O(t,-,-) is kg(t)-Lipschitz for a.e. t € [0,T]. Define ¢(r) =
dist((x, u)(¢),epi U(t, -)) for all t € [fy, T]. Our assumptions imply that ¢(-) is lower semicontinuous with ¢(7T) =0
One can prove, due to (4.1), that de()(1) < k() () for a.e. t € [ty, T1; see page 394 of [1]. The latter inequality
yields ¢ = 0, provided that de(#)(1) < oo for every 7 € [ty, T1; see page 42 of [17]. Unfortunately, without additional
assumptions, we cannot say whether the latter condition is true. So, we cannot apply this method to prove
Theorem 4.1.

The third method is based on the reduction set-valued map with unbounded values to the case of set-valued
map with compact values. This kind of method was used by author in the work [20]. Let R = ||x([#o, TDI| + 1.

y (L3) there exists § > 0 such that Q(r,x) N (IBs X [-5,6]) # 0 for all r € [0,T], x € Bg. Let A =1+35 +
ess Sup jep;, 71 [, @)(#)|. We define O, x,u) = O(t, B (x)) N (IBy X [-4,4]) for every t € [0,T], x € R", u € R. The
set-valued map O is continuous and O(t,-,-) is kg(f)-Lipschitz for a.e. ¢t € [0, T]; see Proposition 4.39 of [30].
Moreover, (x, i)(f) € O(t, x(1), u(?)) for a.e. t € [0, T]. Now we can use invariance theorem with compact differential
inclusions proved in the work of Frankowska ([13], Thm. 3.3). Unfortunately, we cannot use this reduction to
prove our Theorem 4.1, because in general the function #(-) is unbounded, i.e. A = oco.

As we mentioned earlier, Frankowska proved the invariance theorem for set-valued maps with compact values;
see ([13], Thm. 3.3). In the proof of this theorem, she used the parametrization e of the set-valued map Q with
the parameter set IB. Indeed, in view of Theorem 9.6.2 of [2] there exists a continuous single-valued map e defined
on [0, T]x R¥!' x IB into R™' such that e(t, x, u, IB) = Q(t, x,u) for all t € [0,T], x € RY, u € R. Moreover, o(t, -, -, )
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is kg(r)-Lipschitz for a.e. r € [0,T]. Let (x,i)(r) € O, x(t), u(t)) for a.e. t € [ty, T]. Then, by Filippov Theorem,
there exists a measurable function a : [fy, T] — IB such that (x,#)(t) = e(t, x(¢), u(?), a(t)) for a.e. t € [ty, T]. We
notice that a(-) is also integrable, since it is bounded. Then we can choose a sequence of continuous functions
a; : [ty, T]1 = IB converging to a(-) in L'-spaces. Let fi(t, x,u) = o(t, x, u, a;(t)) for all t € [15,T], x € R, u € R. We
observe that f; is continuous and fi(¢,, ) is kg(¢)-Lipschitz for a.e. t € [ty, T]. By Picard-Lindel6f Theorem, there
exist unique solutions (x;, i;)(t) = fi(t, xi(t), u;(¢)) with (x;, u;))(T) = (x(T), u(T)). In view of Viability Theorem, we
have (x;, u;)(t) € epi U(t,-) for all t € [ty, T]. Passing to the limit as i — oo, we obtain (x, u)(t) € epi U(t,-) for all
t € [ty, T]. Obviously, we cannot use this method to prove Theorem 4.1, because parametrization of the set-valued
map Q with the compact parameter set does not exist. However, there is a parametrization of the set-valued
map Q with the unbounded parameter set:

Theorem 4.2 ([23], Thm. 5.1). Assume that Q : [0,T] x R — R" satisfies (Q1)-(Q3). Then there exists a
continuous function e : [0,T] X R X RY — R" such that

(P1) o(t,x, R™) = Q(t, x) for all t€[0,T], x € RY;

(P2) a=e(t,x,a) forall ae O, x), t€[0,T], xR,

Additionally, if Q satisfies (Q6), then we have

(P3) |e(t, x,a) - o(t,y,b)| < 10 M (kg(t)lx = y| + |a — bl) for all x,y € IBg, a,b € R" and almost all t € [0,T].

It turns out that the lack of compactness of the parameter set causes a serious problem. Indeed, let (X, )(r) €
O(t, x(1)) for a.e. t € [ty, T]. If o(t, x, R™") = Q(t,x) for all t € [0,T], x € R", then by Filippov Theorem there
exists a measurable function a : [ty, T] = R such that (X, it)(¢) = e(t, x(¢), a(t)) for a.e. t € [ty, T]. Obviously, the
measurable function a(-) may not be integrable. Therefore, we cannot approximate a(-) by continuous functions in
L'-spaces, which prevents the continuation of the Frankowska method. It turns out that the above approximation
problem can be solved using an extra-property. Property (P2) in Theorem 4.2 is called the extra-property.
We discovered this property by researching the regularities of the value functions in [23]. We observe that
Parametryzation Theorem 9.6.2 in the monograph of Aubin-Frankowska [2] does not contain the property
of type (P2). Now, we show how this extra-property can be used to solve the approximation problem. Let
(x, 1)) € Q(t, x(1)) for a.e. t € [fy, T]. Define a(r) := (k(z), i(r)) for a.e. t € [ty, T]. In view of (P2) we have (%, i)(r) =
a(t) = e(t, x(1), a(t)) for a.e. t € [ty, T]. Since (x,u)(:) is an absolutely continuous function, (%, i)(-) is an integrable
function. Thus, a(-) is also integrable. Therefore, a(-) can be approximated by continuous functions in L'-
spaces. Summarizing, the method of Frankowska can be applied to the unbounded case, provided that we have
appropriately regular parametrization of the set-valued map.

Proof of Theorem 4.1. In view of Corollary 2.2 and Theorem 2.3 the set-valued map Q satisfies the conditions
of Theorem 4.2. Therefore there exists a continuous function e satisfying the assertions: (P1), (P2) and (P3) of
Theorem 4.2. Set R := ||x(-)|| + |lu(-)|| + 2, where || - || denotes the supremum norm.

We define the function & : [0,7] X R¥ x R x R™' —» R" X R by the formula

o(t, x, u, a) = o(t, mp,(x), a).
Since o satisfies (P3), we conclude that for all 1 € [0,T], x,y € R, u,w € R, a,b € R,
[8(t, x, u, a) — o(t,y, w,b)| = |e(t, mp,(x),a) — o(t, B, (y), b)|

<10 + 1) (kr(0) 175, (x) = 75, ()] + la = D)
< 10N + D) (kg(0) [x =yl + lu = w| + la — b]). (4.2)
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By (P1) we get &(t,x,u,R"") = Q(t,x) for all t € [0,T], x € B, u € R. We always have Nepiy(t,x,u) C
Nepiv(t, x, U(t, x)) for all (¢, x,u) € epi U. Therefore, in view of (4.1),

Y (t,x,u) €epiU N (0, T1x Br xR, Y (n',n",n") € Nepi y(t, x, 1),
YaeR"™ n'+((n* n"), ot xua) > 0.

By continuity of & and properties ([30], Cor. 6.21), ([2], p. 130) of normal and tangent canes
V(t,x,u)eepiUN(0,T]1x B xR, Ya e R"™, (=1,-6(t, x,u,a)) € Tepiy(t, x, u). (4.3)

Set a(-) := (%, 1)(-) € Q(, x(-)). Then (x(2), i(t)) = &(¢, x(r), u(r), a(t)) for a.e. t € [fy, T]. Indeed, since o satisfies (P2)
and x([ty, T]) C IBg, we have

(X(0), u(1)) = a(r) = o(t, x(1), a(t)) = o(t, 7 g, (x(1)), a(t)) = 6(t, x(1), u(r), a(r)).
Since a(-) € L'([ty, T], R"*"), we can choose functions a;(-) € C([ty, T], R™') such that lim; e ||(a; — @)l = 0,

where || - ||;1 denotes the standard norm in L'([ty, T], R¥'). Since o satisfies (4.2), in view of Picard-Lindelof
Theorem, there exist unique solutions (x;, u;)(-) € C'([ty, T1, R**") of initial value problems

(i), (1)) = 6(t, xi(2), ui (1), a;(1)) for all t € [ty, T, (4.4)
(xi, u)(T) = (X(T), u(T)).

By the inequality (4.2) we have

(i, i) () = (&, i)(D)] = 16(, xi(1), ui(1), ai(1)) — 6(z, x(2), u(?), a(?))|
<OV + 1) (kr(®) 1xi(2) = x(0)] + (1) = u(®)] + la; (1) = a(@®)]).

Therefore, because of Gronwall’s lemma,

T
ll(xi ) () = =(x, )OIl < 10N + D [l(a; = a)()llr exp (/t 20(N + 1) (1 + kr(0) dl)-

Since lim;_, ||(a@; — a)()||1 = 0, we have lim;_,c ||(x;, u;)(-) — (x, w)(-)|]| = 0. It means that (x;, u;)(-) converge uniformly
to (x,u)(-) on [fy, T]. In particular there exists iy such that x;([ty, T]) C IBg_y for all i > i.

Now we show that (x;,u;)(¢) € epi U(t,-) for all t € [tp, T] and i > iyp. Let us fix i > iy. We define 7, := inf{7 €
[20,T] | Yt e [, T] (x;,u;)(®) € epi U(t,-) }. Suppose, contrary to our claim, that #) < 7. < T. By lower semicon-
tinuity of U we have (x;, u;)(7.) € epi U(7.,:). We define the function f: RXxR¥X R — R x R" X R by the
formula

(1, &(to, x, u, ai(ty) ) if t <o,
ft,xu) =< (1,80 x,u,ai()) if 1o0<t<T,

(1, 8(T, x,u,alT)) if ¢>T,
We observe that f is continuous. Furthermore, in view of (4.3), we have

V(t,x,u)eepiUN (1o, T + 1) X Bg xR, —f(t,x,u) € Tepiy(t, x,u). (4.5)
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In view of Nagumo Backward Viability Local Theorem ( see [1]) there exist #, € (t, 7o) and a function (S, Xe, #e)(-)
of class C! such that

($a(1), Xo (1), 11a (1)) = f(50(2), Xo(2), Ua(1)) for all t € [t., 7],

(Ses Xo, Ua)(t) € epi U for all 1 € [to,T.],

(Ses Xeo, Ue)(Te) = (Ta, Xi(Ts), ui(Ta)) € (tg, T] X IBg_1 X R.
Observe that s.(f) = ¢ for all ¢ € [t., T.]. Therefore, (x., u.)(t) € epi U(t,-) for all ¢ € [1.,7.]. Since (x., u.)(-) is also
a solution of (4.4) on [te,7e] With (e, ue)(Te) = (Xi(Ts), #i(7e)), We have (Xo,ue)(#) = (x;, u;)(f) for all t € [to, 7]
Therefore (x;, u;)(t) € epi U(t, ) for all ¢ € [t., T], which contradicts the definition of 7,.

Therefore (x;, u;)(t) € epi U(t, ) for all f € [ty, T] and i > iy. Passing to the limit as i — oo, we obtain (x, u)(t) €
epi U(t,-) for all £ € [ty, T]. ]

4.2. Viability theorem
We start by formulating the viability theorem:

Theorem 4.3 (Viability theorem). Assume that L satisfies (L1)—(L5). Let U be a proper and lower
semicontinuous function satisfying the following condition:

For every (t,x) € domU N [0,T) x R", every (n',n*,n") € Nepi y(t, x, U(t, x)),
there exist (t, x¢) — (¢, x) and ax — 0, exists v, € dom L(#, xx, -) such that (4.6)
'+ (v, n°) — n Lty xi, vi) < oy for all k € IN.

Then for every (ty, xo) € dom U N[0, T) X R there exists an absolutely continuous function (x,u) : [ty, T] > R" xR
with (x,u)(ty) = (xo, U(ty, X0)) which satisfies (x,i)(t) € Q(t, x(t)) for a.e. t € [ty, T] and u(t) = U(t, x(t)) for all
t € [to, T.

We notice that the boundary condition (4.6) is new. In the next section we show that every lower semicon-
tinuous solution of (1.1) satisfies the new boundary condition (4.6); see Proposition 5.8. However, not every
lower semicontinuous solution of (1.1) satisfies the following classic boundary condition:

For every (t,x) € dom U N [0,T) x R", every (n',n*,n") € Nepiv(t, x, U(t, x)),

there exist v € dom L(z, x, -) such that n' + (v, n*) — n"L(t, x,v) < 0. (4.7)
For instance, we consider the Lagrangian L : [0,T] X R x R — R given by
+00 if v >2, t#x,
vl ;
Lixvy={ Midesoviy) 1 MS2Z 1 (4.8)
0 if v=0,1t=nx,
+00 if v#0,t=nx
This Lagrangian satisfies (L1)—(L5); see [21]. Let V : [0,T] X R — R be given by
exp(—2\/x—t) -1 if x>,
V(t,x) =49 l—exp(-2vi—-x) if 2r-T<x<t, (4.9)

1 if x<2t-T.

Then V is the value function associated with g(-) = V(T,-) and L; see Section 5 of [21]. Moreover, V is a lower
semicontinuous solution of (1.1); see Theorem 4.2 of [21]. We observe that (1,-1,0) € Nepiv(£,&, V(E,€)), where
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& € (0,T). We suppose that (4.7) holds. Then 1+ (=1)-0—0- L(£,£,0) < 0, which is impossible. However, for
(tks xx) = (£,6) — L(&,E-T), ap = L and vy = 1 — L, we have 1 + (=1) - vy — 0 - L(tx, x, vi) < @ for all k € IN.

We notice that the above Lagrangian does not satisfy the condition (L6). Obviously, this condition is not
required in Theorem 4.3. Nevertheless, the natural question arises, whether adding the condition (L6) helps.
It turns out that it helps, but not much. Namely, if the Lagrangian L satisfies (L1)—(L6), the set-valued map
t — dom L(t, x, -) is continuous in the Hausdorff sense for every x € R", and the set dom L(¢, x, -) is closed for every
(t,x) € [0,T] x RY, then the conditions (4.6) and (4.7) are equivalent. In Example 2.7 the Lagrangian L satisfies
(L1)-(L6), but t - dom L(z, -) is not continuous. In Example 2.6 the Lagrangian L satisfies (L1)—(L6), but the
set dom L(x, -) is not closed for all x € R \ {0}.

In the proof of Theorem 4.3 we construct a viable trajectory using Euler’s broken lines and methods from
the monography of Cesari [10], similarly to Plaskacz-Quincampoix in the proof of Theorem 3.19 in [26]. There
are two significant differences between proofs of Theorem 4.3 and Theorem 3.19 of [26]. The first one relates to
the modification of the e-approximate solution. This change is needed, because in Theorem 4.3 we assume the
new boundary condition (4.6), but Plaskacz-Quincampoix in Theorem 3.19 of [26] assume the classic boundary
condition. The modification of the proof can be done due to Lemma 4.4, which generalizes ([26], Lem. 4.1).
The second difference relies on isolating a local version of Theorem 4.3. This decomposition is required, since in
Theorem 4.3 functions (), kg(-) might be unbounded, but Plaskacz-Quincampoix in Theorem 3.19 of [26] work
with constant functions c(-), kg(-).

Lemma 4.4. If (f,y —w) < |y — w|?, then the inequality

y+h(f—@-w)-w <ly—wl (4.10)
holds for each h satisfying
ly = wl = {(foy —w)
0<h<2 . 4.11
lf =G -wPk (4.11)

Proof. First, we show that (4.11) is well-defined. Indeed, if f =y —w, then
y—wl = (y-wy—wy=(fiy-wy<ly—wl,
which is impossible. Let f # y —w. Then, by (f,y —w) < |y — w|?>, we have

y=wP = (fiy-w)

0<?2
ST -

Next, we show that (4.10) holds. By multiplying both sides of (4.11) by |f — (y —w)|* and moving the expressions
from right to left we obtain

2y —w, f)y =2y —wl +hlf = (y—w) <0.
We transform the above inequality as follows

0>20—w,f)=2(y—w,y—w)y+hlf —(y-w)
> 2y —w, f = —w)+hlf - -w

By multiplying both sides of the above inequality by &, we get

2y —w, f = (y=w)) + R|f = (y = w)I* < 0.
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By adding |y — w|? to both sides of the above inequality, we have
= wP + 21y = w, f = (v = w) + K|f = (p = w)? <y = w,
hence
[y =w+h(f = (= W) < Iy - wl.
We observe that the above inequality implies (4.10). O

Theorem 4.5 (Local viability theorem). Assume that L satisfies (L1)—(L4). Let U be a proper and lower
semicontinuous function satisfying the following condition:

For every (t,x,u) € epiU N [0,T) X R" X R, every (n',n",n") € Nepiy(t, x, u),
there exist (#, xx) — (t,x) and a; — 0, exists vy, € dom L(#, xi, -) such that (4.12)
'+ (v, n°) — n" Lty X, vi) < ay for all k € IN.

Then for every (ty, xo,up) € epi U N[0, T) X RY X R there exist Ty € (to, T) and an absolutely continuous function
(x,u) : [to, Tol = RY X R with (x, u)(ty) = (xo, ug) which satisfies (x,a)(t) € Q(t, x(t)) for a.e. t € [ty, To] and u(t) >
U(t, x(t)) for all t € [ty, To]-

Remark 4.6. In Theorem 4.5 the condition (L5) is not required. Moreover, the conditions (4.6) and (4.12) are
equivalent, since Nepi (2, X, u) C Nepip(t, x, U(¢, x)) for (¢, x,u) € epi U.

Proof Theorem 4.5. Fix (tp, xo,up) € epiU N [0,T) x R x R and set R := |xo| + 2. Define L.(t,x,u,v) :=
L(7t11(1), 5, (%), v) and Qu(t, x,u) := Qo7 (1), 7, (x)) for every r,u € R, x,v € R". In view of (L4) there exists
a constant Cg > 0 such that ||[dom L(z, x, -)|| < Cg for every (¢, x) € [0, T] X IBg. Therefore |[dom L,(z, x, u, -)|| < Cg
for every f,u € R, x € R". Since functions U and L are proper and lower semicontinuous, there exists a constant
D > 0 such that U(t,x) > —D and L(t, x,v) > —D for every t € [0, T], x € IBg, v € IBc,. Therefore L,(¢, x,u,v) > —=D
for every t,u € R, x,v € R".

Step 1. Definition and properties of an g-approximate solution. Let & and ¢, satisfy

0<e<e:=(T-t)[20+T)", (4.13)
to <t, < To:=min {to+[1 + Crl™" 1o+ (T —1)27"}. (4.14)

We say that a family ) = {[t;,7;) | j € J} of nonempty intervals is a subdivision of the interval [ty,#.) if [¢;,7;) N
[ti,7:) = 0 for all j # i and [to,1:) = Uje,lt), 7)) Let y(-) = (s(-), x(),u(-)) be an absolutely continuous function
defined on [fy,7,) into R X RY X R such that y(t) = (t, xo, ug). We say that a triple ([to,tg),y(),Z) is an &-
approximate solution if the following inequality holds

dist(y(¢),epi U) < ¢ for all ¢ € [1y, 1), (4.15)

and for all j € J there exist f;, w;, w; such that

(i) Yeelt,t) y@ =y@)+E—t)(fj — ) —w))),
(il) fj e {l} x Q.(Wj), |Wj —Wj| <e, wj € ep1 U,
(iii) lwj — y(t)| = dist(y(¢), epi U),
(iv) If y(t;) e epi U, then (t; - 1)Ifjl < &,
(v) If y(t;) ¢ epi U, then [y(t) — w;l < [y(t;) —w;| for all r € [1},7)).
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We show that an e-approximate solution satisfies the following inequality

w; -yl <& forall telt,T)). (4.16)
Indeed, suppose that y(t;) € epi U. Then by (iii), (i) we get w; = y(t;), Iw; — y(®)| = (t — )| fjl. The latter, together
with (iv), implies (4.16). Now, suppose that y(;) ¢ epi U. Then by (iii), (4.15) we get [w; —y(t;)| < €. The latter,

together with (v), implies (4.16).
We need the following notations:

(0}, x7uy) = wy, (n,nj,nf) = y(t)) = wj,

(1,vj,—n;) = f;, wheren; > L.(w;,v;) and [w; —w,| < &.
We also need auxiliary functions defined by
n' = ZX[f;wTj)”? .o nh= ZX[t.i’Tj)n)]{’ n' = ZX[t.f’T.f)ntj’
jeJ jeJ ’ jeJ

V=Y XiepVis 1= L Xl
jeJ jeJ

Note that in view of (i) and (4.16) we have

5(1) = 1= n'(t) for ae. 1 € [ty 1), ' (1)) < & for all 1 € [10,1,), (4.17)
X)) = v(t) — n*(t) for a.e. t € [ty,1,), ()| < e for all 1€ [y, 1), (4.18)
uw(t) = —n@t) — n"(¢) for a.e. t € [ty 1), |n"()| < e forall t€ [ty 1,). (4.19)

We show that the following properties hold:

ls(t) —t| < Toe, |x()] <R-1 forall r€/lfy,t), (4.20)
()] <2 and |x(1)] < Cr+1 fora.e. tE€/[fy,t). ’
Indeed, by (4.13) and (4.17) we get ()] < 1 + [n'(?)| < 2. Moreover, s(-) is absolutely continuous, so |s(f) — 1| =
lto + [y $(s)ds — 1] = lto + [ (1 = n'(§))ds — 1] = | J; n'(§)ds| < To&. Since v; € dom Lu(w},-), we get |v;| < Cg. The
latter, together with (4.13) and (4.18), implies |x(1)| < [v(#)| + [n*(#)] < Cg + 1. Hence, using absolute continuity
of x(-), we have |x(1)| < |xo| + ftf) [2()l ds < |xol + (2. — 19)(Cr + 1). Therefore, in view of (4.14), we obtain |x(f)] <
lxol + (To —20)(Cr+ 1) < |xo| +1 =R —1.
We also show that the following properties hold:

lu@®)] < lugl + (To+ DD+ 1) for all 1€ [ty 1), (4.21)
wt) <D+1 and —D < n(t) fora.e. tE€/[tyt). ’
Indeed, by n; > L.(wj,v;) > —D we get n(r) > —D. The latter, together with (4.19), implies i(r) = —n(t) — n"(t) <
D + 1. Hence, using absolute continuity of u(-), we obtain u(t) = uy + f,:) w(¢)ds < |ugl + To(D + 1). The inequality
()] < lugl + (To + 1)(D + 1) will be proved once we prove that —D — 1 < u(t). Let w, = (s;, x;, u;) € epi U satisfy
[y() —w,| = dist(y(¢), epi U). Then, using (4.15), we obtain [y(f) —w;| < & < 1. Therefore |x(t) — x| < 1 and |u(r) —u,| <
1. Hence, using (4.20), we get |x,] < [x(#)| + 1 < R. Moreover, because of w, = (s;, x;, 4;) € epi U, we have s, € [0, T]
and U(s;, x;) < u;. Since (54, x;) € [0, T] X IBg, we obtain —D < U(sy, x;). Therefore —D < U(s;, x;) < u; < u(t) + 1.
So -D — 1 < u(t).

Step 2. Extension of an g-approximate solution. We first show that if a triple ([fo,.),y(-),¥ ) is an
g-approximate solution, then the limit lim,,, y(f) exists and y(:) is an absolutely continuous function on [#, ],
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where y(z;) := lim,,,_ y(¢). Hence, by (4.15),
dist(y(z), epi U) = lim,,,, dist(y(),epi U) < e&. (4.22)

Since (s,x)(-) is absolutely continuous on [f,f;) and (§, X)(-) is bounded almost everywhere on [f,7.) (from
(4.20)), it follows that the limit lim,, (s, x)(r) exists and (s,x)(-) is absolutely continuous on [fy,?.;], where
(s, 0)(te) == limy_, (5, X)(0). Let t, := t. — L(t. — 1) for all n € IN. In view of (4.21) we obtain

/t " Xt (O lie(0) dt = /, " 5 max{i(r), 0) di — / " dt

to

< 2(ty — t0)(D + 1) — u(t,) + u(to)
< 2uol + BTy + 1)(D + 1). (4.23)

Due to the above inequality and Lebesgue’s Monotone Convergence Theorem we obtain that i(-) is integrable
on [fo,t:]. Hence it follows that the limit lim,,, u(?) exists and u(-) is absolutely continuous on [f,?.], where
u(ty) := lim,; u(t).

Now, we show that if ([f,%:),y(-),¥) is an s-approximate solution with #, < Ty, then there exists an &-
approximate solution ([to,‘rg),jz(), i) with #, < 7, < Ty which satisfies y(f) = 3(r) for all ¢ € [fy, ;) and ¥ C }.
Indeed, suppose that y(z;) € epi U. Then we take an arbitrary f, € {1} X Q.(y(t;)) and 7. € (t;, Tp) such that
(te — to)lfe] < €. Let we = y(t,) = we. We define the function y(-) on [fy, 7.) by the formula y(¢) := y(¢) for every
t € [to, te) and J(f) := y(ts) + (t = t)(fs — (¥(t:) — w,)) for every t € [t,,7:). We define the set ¥ by ):U{[tg,‘rg)}.
We notice that ([fo,7.),¥(-),¥) defined as above satisfies (4.15) and (i)—(v). In particular, due to y(t) € epi U,
the family of all e-approximate solutions is nonempty. Suppose that y(#;) ¢ epi U. Then, due to (4.22), we have
0 < dist(y(t,),epi U) < &. Let w, = (54, X, Ug) € epi U be a proximal point of y(¢;) in epi U, then w, # y(t,) and

[¥(t:) — we| = dist(y(z,),epi U) < e. (4.24)
Due to the properties of the normal cone from Section 2.1 we have
y(ts) —Wg € NepiU(Ws)~ (425)

Since (Sg, Xe, us) € epi U, we get s € [0,T]. We show that s, < T. Indeed, by (4.24), (4.20) we get |s; — to| <
Ise — s(t) + |s(t:) — 1] < &+ Tpe. Hence, using (4.13), (4.14), we obtain

se S te+e+Toe <to+e(1+T) < to+ 2T —t0)+ 3T —19) =T.

Therefore (sg, e, ue) € epi U N[0, T) X RY x R. Moreover, we know that (4.25) holds true. In view of (4.12) there
exist (ty, x¢) = (8¢, Xg), @ — 0 and v, € dom L(#, x¢, ) such that

(1, vy —L(tg, X1, Vi), () — wey < a for all ke IN. (4.26)
Let fi := (1, vk, —L(tg, X, vi)) and wy := (#, xx, u:) for all k € IN. One can choose kg € IN such that oy, < |y(t.) — wel?

and [wy, — we| < &. Therefore (fi,, y(t:) — we) < [¥(t:) — wel>. In view of Lemma 4.4 we can choose 7, such that
te <1y < Ty and

|y(t8) + (t - tE)(fk[) - (y(ts) - Ws)) - W$| < |y(ts) - W£| fOI‘ au re [ts, Ts)- (427)

Set W, 1= wy, and f; := fi,- We define the function j(-) on [y, Tc) by the forn_lula y(t) := y(¢) for all t € [t,1,)
and y(t) := y(te) + (t — to)(fe — (V(ts) — wy)) for all ¢ € [t,,7.). We define the set Y by ZU{[tg,Tg)}. By (4.27) we
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get [¥(r) — we| < |y(t:) — we| for all 7 € [t,, 7). The latter, together with (4.24), implies that dist(y(¢),epiU) < &
for all ¢ € [, 7). Since |Wwy, — we| < &, we have |x;, — x| < &. In view of (4.24) we get |x(t;) — x| < &. Therefore
lxk, — x(t:)] < 2. The latter, together with (4.20), implies

| < x(t) +26 <R-1+2e<R-1+1=R.
Since (tx,, Xx,) € [0, T]1 X IBg, we have

fs = fko € {l} X Q(tkmxko) = {1} X QO(wkn) = {1} X Qo(we)-

Therefore the triple ([fo, 7.), (-),¥) defined above satisfies (4.15) and (i)—(v).

In the family of all e-approximate solutions we define a partial order relation ([to, t:), y(*), Z) < ([to, Te), (), i)
if and only if [#, t;) C[ty, Te), ¥, C Y., and y(£) =3(¢) for all [#, 1,). We observe that in the family of all e-approximate
solutions every chain {([to,tg),y,l(-), Y. )}AE/\ has an upper bound ([to,‘rg),y(),i), where [fo,Te) := Usenlto, L),
Y = Uiea L, and §(o) := y () for all t € [t,2.), A € A. By Kuratowski-Zorn Lemma there exists a maximal
element ([to,t;),y*(),z* ) We show that #; = Ty. Suppose, contrary to our claim, that ¢; < Ty. Then there exists
an g-approximate solution ([fo, 7}), ¥.(-), ¥..) such that ([fo, 7)), y.(), ¥, ) < ([0, 75), ¥+(-), L), which contradicts
the definition of the maximal element. So there is an e-approximate solution on the whole interval [#y, T¢].

Step 3. Convergence of approximate solutions. Let y,(-) = (s,(-), x,(*), u,(-)) be an %—approximate
solution defined on [#g, Ty] for all n € INg := IN N [1/gp, o).

The function (s, x,)(-) is absolutely continuous on [ty, To] and (s,, x,)(ty) = (ty, xo) for every n € Ny. In view
of (4.20) the family {(s,, X,)()}nen, is equi-bounded and the family {(s,, X,)(:)}neny, is equi-absolutely integrable.
Therefore, in view of Arzela-Ascoli and Dunford-Pettis Theorems, there exists a subsequence (we do not rela-
bel) such that (s, x,)(-) converges uniformely to an absolutely continuous function (s, x) : [fy, To] — R and
(80, %2)() converges weakly in L'([to, To], R'*") to ($, ¥)(-). Moreover, by (4.20), we get |s(t) — | = lim, e [5,() — 1] <
lim,, 0 %TO =0 and |x(¢)] = lim, .« |x,(#)] < R— 1. Therefore s(¢) = t and x(t) € IBg for all € [ty, Ty]. Additionally,
(s, X)(10) = (50, X0)-

The function u,(-) is absolutely continuous on [ty, To] and u,(ty) = up for every n € WNy. In view of (4.21) the
family {u,(-)},en, is equi-bounded and for all n € INy we get

To To To
Vary, 7,4 (-) < / li, ()| dt = / 2 max{it, (1), 0} dr — / i, (¢) dt
0]

fo fo

< 2To = t0)(D + 1) = un(To) + un(to) < 2lugl + 3To + 1)(D + 1).

The above inequality implies that the variations of functions u,(-) on [#y, Ty] are equi-bounded. Therefore, in view
of Helly Theorem (cf. Thm. 15.1.i in [10]), there exists a subsequence (we do not relabel) such that u,(-) converges
pointwise (everywhere) to a bounded variation function i@ : [fy, To] — R. Therefore, i(ty) = lim,— u,(to) = uo.
Obviously, the function i(-) may not be absolutely continuous.

Since Fy4k(-) = %(-) as k — oo in L'([ty, Tol,R") for all o € Ny, by the Mazur Theorem, there exist real
numbers A7y > 0 for k =1,2,...,N and N € IN such that ZkN:, Ay =1and Zszl A Xk (-) — X() as N — oo in
L'([to, Tol, RY) for all o € INg. Then for all o € INy there exists an increasing sequence {N}men such that

N
Z7(0) :=Za,§wx(,+k(t)—>x(t) as m— oo a.e. t€ [ty Tol
k=1

For a.e. t € [ty, Ty] we set

Ny
() 1= Y A ye Nk (1),
k=1
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by (4.21) we get n7(t) = —D for a.e. t € [ty, To] and all oo € Ny, m € IN, and
n7(¢) := liminf,,_,c 175, (), n(t) := liminf,_,. n7 (),
we observe that n?(f) > —D and n(t) > —D for a.e. t € [ty, To] and all o € INy.
Now we show that for all 7y € [ty, Ty] the following inequality is true:

[ o ar < o) - e, (4.28)

Indeed, fix 19 € (tp, Tol, € > 0. We can choose oy € INg such that ii(rg) — € < uy1x(19) and (r¢ — 1) /(o + k) < € for
all o > 0, k € N. In view of (4.19) we get i, () = —n, (1) — n(z), In(@)| < % for a.e. t € [tg, To] and all n € INg. Then
for all m € IN and o > oy we have

70 Ny 0 N 70 To
[ o= Y aing [ neadr = YAz (— [ dwaar= [0 dr)
fo k=1 fo k=1 fo

o

Ny Ny,
m TO _ tO m - B
<Y A (tosetto)=ttr(ro)+ =) < Y A (0tt0)-aro)+26)
k=1 k=1

= u(ty) — ii(tg) + 2e.

By the Fatou Lemma we obtain

70

0 To
/ n()dt < liminf / n’ (1) dt < liminfliminf nn@®dr < dty) — i(ro) + 2.
f o= g

O—00 m—o00 fo

Since & > 0 is arbitrary, we conclude that the inequality (4.28) is true.
Now we show that for a.e. t € [ty, Ty] we have

(x(®), —1(1) € Qa (2, x(2), (7). (4.29)
Indeed, fix € (t, To) and & > 0. In view of (4.16) and (ii) we have [w —y,(®)| < % and [ —wi| < % Therefore
W = ya(Dl < % for all n € INg. For all large n € Ny we obtain |y,() — —(, x(1), #(1))] < € and W — y, (D) < &.

Therefore |v"1§” — (¢, x(t), u(1))| < € for all large n € Ny. In view of (ii) we get (v,(1), —n,(2)) = (‘ﬁ':’ —rﬁ) € Q.(wj';).
Hence, it follows that for all large n € INy we have

n(0), =1a(1)) € Qu(t, X(1), U(1); €).
In view of (4.18) we get %,() € (vn(t) + %ZB), so for all large n € INy we get
(1), =na(D)) € Qult, X(D, 1(1); &) + L (Bx [-1,17).
Hence for all large o € INy and all m € IN we have
(250, —n5 (1) € conv Qu(t, x(t), ii(t); &) + L (BB x [-1,1]).
Passing to a subsequence as m — oo we have

(x(2), —n7 (1)) € clconv Q. (¢, x(t), ii(t); &) + & (IB X [-1, 1]),
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passing to a subsequence as o — oo we have

(x(1), —n(1)) € clconv Q. (t, x(1), ii(t); €).
Since € > 0 is arbitrary, we obtain

X, —n()) € ﬂ clconv Q,(t, x(1), iu(t); ).

&>0

The latter together with Lemma 2.4 implies (4.29).
In view of (4.15), for every 7 € [y, Ty] and n € Ny, we have

S| =

dist ((5,(1), X (1), (1)), epi U) <

Passing to the limit as n — oo, we obtain dist((7, x(¢),i(r)),epi U) = 0 for every t € [tg, Ty]. Therefore i(r) >
U(t, x(t)) for all t € [y, To]. Define u(t) := ii(ty) — f,z n(¢) dt. Then u(-) is an absolutely continuous function on [#, T¢].
Moreover, by (4.28), we have u(r) > i(r) for all 7 € [ty, To]. Hence it follows that u(f) > a(r) > U(z, x(r)) for all
t € [to, To]. Furthermore, by (4.29), we get (x(¢), i(t)) € Q.(¢, x(7), ii(r)) for a.e. t € [y, Tp]. Since (¢, x(r)) € [0, T]1x IBg
for all 1 € [ty, Ty, we get (x(1), u(t)) € Q.(t, x(2), i(t)) = O(t, x(¢)) for a.e. t € [ty, To]- O

Remark 4.7. In the above proof we cannot replace condition (L4) by (L5), because (L4) implies boundedness
of sequence {v;};e;, but (L5) does not. Condition (L5) plays an important role in the next proof.

Proof Theorem 4.3. Fix (ty, xg) € domU N [0,T) x R". We consider the family F of all pairs [y(-), [f9,T)] such
that an absolutely continuous function y(-) = (x,u)(-) defined on the nondegenerate interval [y, 7) C [tp, T] is a
solution to

(%, )(®) € Q(t, x(1)) for a.e. t € [ty, T),
(x, u)(t) € epi U(t,-) for all 1 € 1y, 7), (4.30)
(x, u)(t) = (xo0, U(to, X0))-

In view of Theorem 4.5 the family F is nonempty. In the family F we define a partial order relation [ y(-), [£o, 7) ] <
[¥(), [to,T)] if and only if [ty,T) C [£y,T) and y(r) = ¥(¢) for all ¢ € [ty, 7). We observe that in the family F every
chain {[ya(-),[t0,7a)1}en has an upper bound [F(:),[fo,T)], where 3(f) := y,(#) for all t € [tp,74), 4 € A and
[70,7) := U enlfo, 72)- By the Kuratowski-Zorn Lemma in F the exists a maximal element [ y.(-), [f0,7s) ].

We show that lim,,,_ y.(#) exists and y.(-) is absolutely continuous on [fg,7.], where y.(7.) = lim;.; ya(?),
and y.(7.) € epi U(7,, ). Indeed, let yo(-) = (xo(-), Ue(-)) and #, = ¢ — L(7e — 1), n € IN. Since y.(:) is a solution of
(4.30), we get x,(f) € dom L(t, x.(?), ) for a.e. t € [ty,7,). Hence, using (L5), we have |x.(1)| < c(®)(1 + |x.(?)]) for a.e.
t € [y, Ts). Since x,(-) is absolutely continuous on [fy, T.), we have

t/l t/l
[xe ()] < |x0] +/ c(s)ds +/ c(8) |xo(s)|ds for all 1€ [ty,t,], n € IN.

fo fo

By Gronwall’s Lemma

T T
[xe ()] < (Ixol +/ c(s) ds) exp (/ c(s) ds) =:R for all € [fy,7.).
0 0

The latter inequality, together with (L4), implies that |x.(r)] < Cg for a.e. t € [fp,7.) and some constant Cg.
Hence it follows that x.(-) is integrable on [ty,7.]. Thus the limit lim,,_ x.(¢) exists and the function x.(-) is
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absolutely continuous on [fy, T.], where x.(7.) := lim;,_.; x.(¢). Since functions L and U are proper and lower
semicontinuous, there exists a constant D > 0 such that —D < L(t, x,v) and =D < U(t, x) for all t € [0, T], x € IBg,
v € IBc,. Since y,(-) is a solution of (4.30), we get —D < L(t, x4 (1), %o (1)) < —ite(1), 50 ite(t) < D for a.e. t € [19, 7).
Moreover, —D < U(ty, x4(t;)) < us(t,) for every n € IN. Since u,(-) is absolutely continuous on [fy, T.), we obtain,
for all n € IN,

fo

K 2TD + u(ty) — uo(t,) < 2TD+ |U(tg, x0)| + D.

/rt. Xitotn1 (D lite ()| dt = /tln 2 max{ite(t), 0} dr — /t” it (¢) dt

Due to the above inequality and Lebesgue’s Monotone Convergence Theorem we obtain that it.(-) is integrable
on [fy, T.]. Hence it follows that the limit lim,,_ u.(¢) exists and u,(-) is absolutely continuous on [fy, 7.], where
Ue(Te) 1= limyr- ue(7). In view of (4.30) we have uo(t,) = U(ty, xo(t,)) for all n € IN. The latter inequality, together
with lower semicontinuity of U, implies ue(Te) = U(Te, Xe(Te)). SO ye(Te) € epi U(T, -).

The proof is completed by showing that 7, = T. Suppose, contrary to our claim, that 7, < T. Then, in view
of Theorem 4.5, there exist 7, € (7o, T) and y(-) = (%, #)(-) such that

(1) € O(t, (1)) p.W. 1€ [To,Ts),
(1) € epiU(t,-), Yt € [Te,Te),
)_7(7-) = y-(T-)~

We define the function y.(-) by the formula y.(¢) := y.(¢) for all ¢ € [ty,7.) and y.(¢) := y(¢) for all t € [1.,Ts).
We observe that [ye(-), [0, Te)] € F and [ye(-), [f0,Te) ] < [Fe(-), [0, Te) ], which contradicts the definition of the
maximal element [ yo(-), [fo, Ts) ]. [

5. HAMILTON-JACOBI-BELLMAN THEORY
We define the functional I'[-] for any x(-) € A ([ty, T],R") by the formula

T
[x()] = g(x(T)) + / L(t, x(1), x(1)) dz.
fo
Then the value function for any (fy, xo) € [0, T] X R" is given by

inf {T[x()] | x() € A(lto, TL,RY), x(t0) = xo} if 1 €[0,7),
V(to, x0) = :

g(x0) if t="T.
Theorem 5.1. Assume that L satisfies (L1)—(L5) and g is a proper, lower semicontinuous function. Let V be
the value function associated with L and g. Then we have the following.

() V is a proper, lower semicontinuous function.
(b) For every (ty,x9) € domV N [0,T) x R there exists X(-) € A(to, T1,RY) such that V(ty,xo) = T[x(-)] and
x(tg) = xp.

The theorem is a consequence of the results from Theorem 7.6 of [22] and Theorem 6.3 of [23]. It is easy to note
that condition (HLC) in Theorem 7.6 of [22] and Theorem 6.3 of [23] can be weakened to the condition: for every
R > 0 there exists an integrable function kg : [0, T] — [0, o0) such that L(¢, x,v) > —kg(¢) for all x € IBg, v € R and
a.e. t € [0, T]. By (L4) there exists a constant Cg > 0 such that [|dom L(z, x, -)|| < Cg for all (¢, x) € [0, T] X IBg. Since
L is proper and lower semicontinuous (due to (L1)—(L2)), there exists a constant kg > 0 such that L(z, x,v) > —kg
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for all t € [0,T], x € IBg, v € IB¢,. Thus L(t,x,v) > —kg for all t € [0,T], x € IBg, v € R". It means that the
condition (L6) is not necessary in the above theorem.

In the Section 5.1 we show that the value function V, associated with H* and g, is a lower semicontinuous
solution of (1.1), provided that H satisfies (H1)-(H4) and g is proper and lower semicontinuous. We will see
that the condition (H5) is not required to prove the above fact. In the Section 5.2, assuming additionally that
H satisfies (H5), we show that the value function V is a unique lower semicontinuous solution of (1.1). It turns
out that the condition (H5) is necessary in some sense to prove the uniqueness result. More precisely, one can
propose two different lower semicontinuous solutions of (1.1) with the Hamiltonian H satisfying (H1)—(H4); see
[21].

5.1. Existence of lower semicontinuous solutions

Theorem 5.2. Assume that L satisfies (L1)—(L5) and g is proper, lower semicontinuous. If V is the value
function associated with L and g, then for all (ty, x9) € domV N [0,T) X RY there exists vo € R" such that

dV(to, x0)(1,vo) < —L(t0, X0, vo)- (5.1)

Proof. Fix (ty,x9) € domV N [0,T) x R". By Theorem 5.1 there exists x(-) € A([ty, T], R") such that V(ty, xo) =
I'[x(-)] and x(ty) = xo. We define the absolutely continuous function i : [ty, T] — R by the formula

T .
u(t) = g(x(T)) + /t L(s, X(s), x(s)) ds.

Observe that u(ty) = V(ty, x0), it(t) > V(t, %)) for all t € [tp, T] and u(r) = —L(t, x(¢), X(t)) for a.e. t € [ty, T]. Since
V(to, Xo) < +00, we have x(1) € dom L(1, x(1), -) for a.e. t € [fy, T]. Therefore, by (L4), we obtain |¥(¢)| < Cg for a.e.
t € [ty, T1, where R := maxep, 77 |%(#)|. The latter inequality, together with absolute continuity of ¥(-), implies that
X(+) is Lipschitz continuous. Hence there exist i, — 0+ and vy € R" such that

1 [lothe X h,) — X
Iy /0 (1) df = Mo + ha) = Xbo) _, V0. (5:2)
hn 4] hn

We choose v, such that x(ty + h,) = xo + v,h,. Then we have (1,v,) — (1,vg). Moreover

V((to, x0) + hu(1,v,)) — V(to, x0)

AV (1o, x0)(1,vo) < liminf

ha
..Vt + by, X(to + hy)) — V(to, X0)
= liminf
n—oo hy,
u(ty + h,) — u(t
< liminf —u( ot h) i(to)

1 to+hy
= liminf - / i) dt

n—oo n tU
1 to+hy, .
< liminf W / —L(t, (1), X(1))) dt. (5.3)
n—oo n tO

We consider two cases:

Case 1. If dV(1, x0)(1, vp) = —co, then the inequality (5.1) holds obviously.

Case 2. If dV(t, xo)(1,vp) > —oo, then denoting by 1o the right hand side of (5.3) we obtain 7y > —oo. Since
L is proper and lower semicontinuous, there exists a constant D > 0 such that L(¢, x,v) > —D for all ¢ € [0, T],
x € B, v € IBc,. Hence, —L(1, x(r), X(t)) < D for a.e. 1 € [fp, T]. The latter inequality yields ny < +co. Therefore 1
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is a real number. Fix £ > 0 and choose ny € IN such that for every n > ny the following property holds
Vite(tgto+h, lto—tl<e |xg—X@)|<e. (5.4)
We observe that for a.e. t € [ty, T] we have
(X(1), =L(t, X(1), X(1))) € Q(t, (1)),
so using (5.4) for a.e. t € [to, to + h,] we have
(x(1), =L(t, (1), X(1))) € Q(to, X0 &)
Therefore for a.e. 1 € [y, ty + h,] we have
(X(1), —L(2, X(1), X(1))) € clconv Q(ty, xo; €),

hence for every n > ny we have

1 floth, )
- / (X(1), —L(t, X(1), (1)) dt € clconv Q(to, Xo; ).
n Jty
Passing to a subsequence as n — co we have

(vo, no) € clconv O(1y, xo; €).

Since ¢ is arbitrary, we obtain

(vo,10) € ﬂ clconv Q(to, xo; €).

&>0

By Lemma 2.4 we get (vo,10) € Q(fo, X0). The latter, together with (5.3), implies
dV (19, x0)(1,vo) < no < —L(to, Xo, Vo)

Thus the inequality (5.1) also holds in this case. O

Remark 5.3. We cannot strengthen the conclusion of Theorem 5.2 by requiring that vy € dom L(#, xo, -)- Indeed,
let L and V be given by (4.8) and (4.9) respectively. Suppose that (5.1) holds for some vy € dom L(%, x, -), then
+o00 = dV(£,6€)(1,0) < —=L(£,4,0) = 0 for all £ € (0,T), which is impossible.

Lemma 5.4. Assume that L satisfies (L1)—(L3). Let (fy, x0,up) € (0,T1 X R X R and vy € dom L(ty, xo,-). Then
there exist T > 0 and a function (x,u) : [ty — T, 1] = RY X R of class C' with (x,u)(ty) = (xo,up) which satisfies
(x(®), (1)) € O, x(t)) for all t € [ty — 7, t0] and (X, it)(ty) = (vo, —L(Zo, X0, V0))-

Proof. Fix (ty, x9,up) € (0,T] Xx R¥ X R and vy € dom L(#y, xo, ). From Corollaty 2.2 it follows that Q satisfies
(Q1)-(Q3). In view of Theorem 4.2 there exists a continuous function e(-, -, -) satisfying (P1) and (P2). Let us fix
ag := (vo, —L(ty, X0, vo)) € O(to, x9). We define a continuous function &(-, -, -) for every (¢, x,u) € [0,T] X R* X R by

o(t, x,u) := o(t, x,ap).
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In view of Peano Theorem there exist T > 0 and the function (x,u) : [ty — 7,75] — RY X R of class C! which is a
solution to

{ (%, )(7) = (¢, x(1), u(t)) for all 7€ [ty — T, 1],
(x, u)(to) = (xo, up).

By (P1) for all t € [ty — 7, 1] we have

(&, w)(@) = &(t, x(1), u(t))
= o(t, x(1), a0) € O, x(1)).
Since ag € Q(ty, xo), from (P2) we deduce
(%, 10)(15) = 8(t9, x(1o), u(to))

= 6(tg, x0, g) = (ty, X0, ap)

=ap = (vo, —L(%0, X0, v0))-
This finishes the proof. O

Theorem 5.5. Assume that L satisfies (L1)—(L5) and g is proper, lower semicontinuous. If V is the value
function associated with L and g, then for all (ty, x9) € domV N (0,T] X R" and all vy € dom L(ty, x9, -) we have

dV(to, x0)(—1, —vo) < L(to, X0, Vo). (5.5)
Proof. Fix (ty, x9) € domV N (0,T] x R" and vy € dom L(fy, xg, -). In view of Lemma 5.4 there exist 7> 0 and a
function (x1,u1) : [to — 7, 0] = RY x R of class C! with (x1,u1)(to) = (xo, V(fo, Xo)) which satisfies (x1(7), it (7)) €
O(t, x1(2)) for all t € [ty — 7,19] and (X, #)(t;) = (vo, —L(to, X0, Vo). Let 0 < h, <7 and h, — 0. Then, we choose a
sequence v, such that x(¢p — h,) = xo — h,v, and v, — vy. By Theorem 5.1 (b) there exists x,(-) € A([to, T],RY)

such that V(zy, xo) = I'[x2(-)] and x»(¢p) = x9. We define an absolutely continuous function u, : [t, T] — R by the
formula

T
ur(1) := g(xa(T)) + / L(s, x2(s), %2(s)) ds.
t
Then, we can define an absolutely continuous function (X, #)(-) on [fp — 7, T] by

(xi,u))(®) if telth—-11],

(i’ ﬁ)(t) = { (X2’ MZ)(I) lf te [t()a T]

Observe that i(ty) = V(tg, x0), (T) = g(x(T)) and (%,i)(¢) € O, X(f)) for a.e. t € [ty — 7, T]. Hence, for all ¢ €
[to — 7, T], we have

T T
i) = a(T) + / ii(s) ds > g(X(T)) + / L(s, %(s), i(s)) ds > V(£ %(0).

Since V(¢, x(¢)) < u(r) for all t € [ty — 7,T] and V (%, xo) = u(ty), we obtain

V((to, X0) + hp(=1, —v,)) — V(to, X0)
iy

dV(ty, x0)(—1, —vp) < liminf
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V(to — hy, x1(tg — hy)) — V(to, X0)

— liminf
imin 3
Vo = By, X(to — hy)) — V(to, Xo)
= liminf
n—oo h,
< lim u(ty — hy) — u(to)
n—oo hn
= i 1o = 1) — w1 (10)
= lim
n—oo h,,
= —in(ty) = L(to, xo0,v0),
which completes the proof. O

Theorem 5.6 (Existence). Assume that H satisfies (H1)—(H4) and g is proper and lower semicontinuous. If V
is the value function associated with H* and g, then V is a lower semicontinuous solution of (1.1).

Proof. Let L(t,x,-) = H*(t,x,-). In view of Proposition 2.1 L satisfies (L1)—(L5).
Fix (t,x) e dom VN[0, T) x R¥. Then by Theorem 5.2 there exists ¥ € R" such that

dv, x)(1,v) < -L(t, x, V). (5.6)
Let (p;, px) € dV(¢, x). Then, by the definition of the subdifferential, we deduce that
((pi, po), (1)) < dV(&, x)(1, V). (5.7)
Combining inequalities (5.6) and (5.7) we obtain that
P+ {px, V) < —L(t, x, V).
The latter inequality, together with H(t, x,-) = L*(¢t, x, - ), implies that
—pi+ H(t,x,=px) 2 —pi +{=px, V) = L(t, x,9) = 0.

Therefore the inequality (1.3) holds.
Fix (t,x) e domV N (0,T] x R". Then, by Theorem 5.5, we have

YvedomL(t,x,-), dV(,x)(-1,-v) < L(t,x,v). (5.8)
Let (p;, px) € OV(¢, x). Then, by the definition of the subdifferential, we deduce that
Vv edomL(t,x,-), {(p:pr),(—1,—v)) <dV(E, x)(-1,-v). (5.9)
Combining inequalities (5.8) and (5.9) we obtain
YvedomL(t,x,:), —p;—{pxv) <L xV).
The latter inequality, together with H(t, x,-) = L*(¢, x, - ), implies that
—p+ H(t, x,—py) = =p; + sup ,egvi{=px, V) — L(t, x,v)} < 0.

Therefore the inequality (1.4) holds. O
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5.2. Uniqueness of lower semicontinuous solutions

Proposition 5.7. Let U be a proper and lower semicontinuous function. Assume that H satisfies (H1)-(H2).
If for every (t,x) € domU N (0, T] X RY and every (p;, px) € dU(t, x) the inequality (1.4) holds, then the condition
(4.1) also holds.

Proof. Let L(t,x,-) = H*(t,x,-). In view of Proposition 2.1 the Lagrangian L satisfies (L1)—(L3). Let us fix
(t,x) edomU N (0, T] x R".
Let (n',n}n") € Nepiy(t, x, U(t, x)) and n" <0. Then, by the definition of the normal cone,
(n' /"], n* [ In"l, =1) € Nepiv/(t, x, U(t, x)).
Due to relation between normal cones and subdifferentials, from Section 2.1, we get
(n'/In"|, n* [In"]) € AU (¢, x).
The latter, together with (1.4), implies that
—n'/|n"| + H(t, x, —n* /|n"*) < 0.
Since H(t, x,-) = L*(t, x,-), for all v € dom L(z, x, -) we have
—n'/|n"| + {(=n*/In"|,v) — L(t, x,,v) < 0.
By multiplying both sides of the above inequality by —|n"|, we get
n'+{n*,v) — n"L(t, x,v) = 0,
which completes the proof of (4.1) in this case.
Let (n',n*,0) € Nepiy(t, x, U(t, x)). In view of Lemma 2.5 there exist (5, x) — (¢, x) and (1, n,n}) — (n',n*,0)

satisfying nj < 0 and (nf, nj,n}) € Nepiv(te, Xk, U(te, xx)) for all k € IN. Then, by the definition of a normal cone,
for all k € IN we have

(i /Ingl, mg/Ing), =1) € Nepi vt Xes Ulti, Xi)).

Due to relation between normal cones and subdifferentials, from Section 2.1, we get
(ni/Ingl, g/ Ing]) € QU (ty, xp),
for all k € IN. The latter, together with (1.4), implies that, for all large k € IN,
—my /Ing| + H(te, xi, =z [Ing]) < 0.
Since H(t, x,-) = L*(t, x,-), we have, for all v € dom L(#, xt, -) and all large k € IN,
—ne /Il + {=ng/Ing), v ) = Lty i v) < 0.

By multiplying both sides of the above inequality by —|n}], we get

i + (g, vy = m{L(tg, i, v) = 0, (5.10)
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for all v € dom L(f, xt, ) and all large k € IN. Let us fix v € dom L(t, x, -). By (L3) there exists vy — ¥ such that
L(tx, xi, vi) — L(t, x, V). Hence v € dom L(#, X, -) for all large k € IN. If we set v := v in the inequality (5.10) and
pass to the limit as k — oo, then,

n+{(n*,p) >0,

which completes the proof of (4.1). O

Proposition 5.8. Let U be a proper and lower semicontinuous function. Assume that H satisfies (H1)—(H3).
If for every (t,x) € domU N [0,T) X RY and every (p;, px) € dU(t, x) the inequality (1.3) holds, then the condition
(4.6) also holds.

Proof. Let L(t,x,-) = H*(t,x,-). In view of Proposition 2.1 the Lagrangian L satisfies (L1)—(L4). Let us fix
(t,x) edom U N[0, T)x R".
Let (n',n}n") € Nepiv(t, x, U(t, x)) and n* <0. Then, by the definition of the normal cone,
(n'/In"], n*/In"|, =1) € Nepiu(t, x, U(t, x)).
Due to relation between normal cones and subdifferentials, from Section 2.1, we get
(n'/In"|, n* /In"]) € AU (t, x).
The latter, together with (1.3), implies that
—n'/|n"| + H(t, x, —n*/|n"]) > 0.
Since H(t,x,-) = L*(t, x,-) and (L4) holds, there exists v € dom L(t, x, -) such that
—n'/|n"| + (=n*/|n"|,v) — L(t,x,v) > 0.
By multiplying both sides of the above inequality by —|n"|, we have
n' + (n*,v) — n"L(t, x, U(t, x),v) < 0.
If we set #; := 1, xx := x, v 1= v, @ := 0, then we obtain (4.6) in this case.
Let (n',n*,0) € Nepiy(t, x, U(t, x)). In view of Lemma 2.5 there exist (5, x) — (¢,x) and (nf, n},n}) — (n',n*,0)

satisfying nj < 0 and (nf, nj,n}) € Nepiv(te, Xk, U(te, xi)) for all k € IN. Then, by the definition of a normal cone,
for all k € IN we have

(ni/Ingl, /1, =1) € Nepi v (tes Xio Ut %))
Due to relation between normal cones and subdifferentials, from Section 2.1, we get
(i /Iniel, nig /1n) € OU (1, x),
for all k € IN. The latter, together with (1.3), implies that, for all large k € IN,

—my/Ing| + H(ty, xg, =/ Ing]) > 0.



30 A. MISZTELA
Since H(t,x,+) = L*(¢, x,-) and (L.4) holds, there exists v, € dom L(#, X, -) such that
—mye/ I + (=n /Ingl, vy = Lt X, vi) = 0.
By multiplying both sides of the above inequality by —|n}], we get
M+ s viy + [l Ltk e, vi0) < 0. (5.11)

Let R := sup{|x;| | k € IN}. Then, by (L4), we obtain |v| < Cg for all large k € IN. Since L is proper and lower
semicontinuous (due to (L1)—(L2)), there exists a constant D > 0 such that L(t, x,v) > =D for all t € [0,T],
x € IBg, v € Bc,. Hence L(ty, x,vi) = —D for all k € IN. The latter, together with (5.11), implies that, for all large
k e NN,

ny + (g, vy < =gl L(te, X, vi) < |ng| D.

Set ay :=n' —nf, by := n* —n}, cx := |n{| D. We observe that sequences {ai}, {br} and {c;} converge to 0 as k — oo.
Moreover we derive that

n'+ (v, 1) = ag + nf + (i b + 1) = ag + (i, br) + nl + (v, )
Sap + illbrl + e < ap + Crlbil + . =: .

Obviously a; — 0 as k — oo, which completes the proof of (4.6). O

Theorem 5.9 (Uniqueness). Assume that H satisfies (H1)—-(H5) and g is proper and lower semicontinuous.
Let V be the value function associated with H* and g. If U is a lower semicontinuous solution of (1.1), then
U=V on[0,T] x R".

Proof. Let L(t, x,-)=H*(t, x,-). By Proposition 2.1 and Theorem 2.3 L satisfies (L1)—(L6).

We first show that U < V on [0,T] X R". Obviously U(T, xg) = g(xp) = V(T, xp) for all xo € R". Let us fix
(to, x0) € dom VN[0, T)xR". In view of Theorem 5.1 (b) there exists (-) € A([tg, T]1, R") such that V(zo, xo) = T[%(-)]
and X(f9) = xo. We define an absolutely continuous function # : [ty, T] — R by the formula

T .
u(t) := g(x(T)) + /t L(s, X(s), X(s)) ds.

Observe that i(ty) = V(tg, xo), w(T) = g(X(T)) and ii(t) = —L(¢, X(1), X(?)) for a.e. t € [ty, T]. Hence (X, it)(t) € O(t, X(1))
for a.e. t € [1y, T] and @&(T) = U(T, %(T)). By Proposition 5.7 the condition (4.1) holds. Thus we can use Theorem
4.1 [Invariance Theorem]. In view of this theorem we have () > U(t, X(¢)) for all ¢ € [y, T]. In particular

V(to, x0) = u(to) = Ul(to, X(t9)) = Ulto, Xo)-

Therefore V(ty, xo) = Ul(ty, xo) for all (¢, xo) € [0, T] x R".

Next, we show that U > V on [0,T] x R". Obviously U(T, xy) = g(xo) = V(T, xy) for all xo € R". Fix (¢, xo) €
dom U N[0, T)xR". By Proposition 5.8 the condition (4.6) holds. So we can use Theorem 4.3 [Viability Theorem].
In view of this theorem there exists an absolutely continuous function (x,u) : [ty, T] — R" X R with (x, u)(fy) =
(x0, U(ty, X0)) which satisfies (x,u)(r) € Q(t, x(¢)) for a.e. t € [typ, T] and u(z) > U(t, x(¢)) for all ¢ € [ty, T]. Hence
u(T) = U(T, x(T)) = g(x(T)) and

T T
Ulto, x0) = u(to) = u(T) + / i) di > g(x(T)) + / L(t, x(6), 1(0) dt > V(io, x0).

)
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Therefore U(ty, xo) = V(t, Xxo) for all (#y, xo) € [0, T] x R". O
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