N

N

Hamilton-Jacobi equations for optimal control on
junctions and networks
Yves Achdou, Salomé Oudet, Nicoletta Tchou

» To cite this version:

Yves Achdou, Salomé Oudet, Nicoletta Tchou. Hamilton-Jacobi equations for optimal control on
junctions and networks. 2013. hal-00847210v1

HAL Id: hal-00847210
https://hal.science/hal-00847210v1

Preprint submitted on 23 Jul 2013 (v1), last revised 6 Jan 2016 (v4)

HAL is a multi-disciplinary open access L’archive ouverte pluridisciplinaire HAL, est
archive for the deposit and dissemination of sci- destinée au dépot et a la diffusion de documents
entific research documents, whether they are pub- scientifiques de niveau recherche, publiés ou non,
lished or not. The documents may come from émanant des établissements d’enseignement et de
teaching and research institutions in France or recherche francais ou étrangers, des laboratoires
abroad, or from public or private research centers. publics ou privés.


https://hal.science/hal-00847210v1
https://hal.archives-ouvertes.fr
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Abstract

We consider continuous-state and continuous-time control problems where the admissible
trajectories of the system are constrained to remain on a network. A notion of viscosity
solution of Hamilton-Jacobi equations on the network has been proposed in earlier articles.
Here, we propose a simple proof of a comparison principle based on arguments from the
theory of optimal control.
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1 Introduction

A network (or a graph) is a set of items, referred to as vertices (or nodes/crosspoints), with
connections between them referred to as edges. In the recent years there has been an increas-
ing interest in the investigation of dynamical system and differential equation on networks, in
particular in connection with problem of data transmission and traffic management (see for
example Garavello-Piccoli [9], Engel et al [6]). While control problems with state constrained
in closures of open sets are well studied ([17, 18], [5], [12]) there is to our knowledge much
fewer literature on problems on networks. The results of Frankowska and Plaskacz [8, 7] do
apply to some closed sets with empty interior, but not to networks with crosspoints (except
in very particular cases).

The literature on continuous-state and continuous-time control on networks is recent: the
first two articles were published in 2012: control problems whose dynamics is constrained
to a network and related Hamilton-Jacobi equations were studied in [1]: a Hamilton-Jacobi
equation on the network was proposed, with a definition of viscosity solution, which reduces
to the usual one if the network is a straight line (i.e. is composed of two parallel edges
sharing an endpoint) and if the dynamics and cost are continuous; while in the interior of
an edge, one can test the equation with a smooth test-function, the main difficulties arise at
the vertices where the network does not have a regular differential structure. At a vertex, a
notion of derivative similar to that of Dini’s derivative (see for example [2]) was proposed:
admissible test-functions are continuous functions whose restriction to each edge is C*. With
this definition, the intrinsic geodesic distance, fixed one argument, is an admissible test-
function with respect to the other argument. The Hamiltonian at a vertex depends on all
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directional derivatives in the directions of the edges containing the vertex, see § 3.3 below.
Independently, Imbert, Monneau and Zidani [11] proposed an equivalent notion of viscosity
solution for studying a Hamilton-Jacobi approach to junction problems and traffic flows.
There is also the work by Schieborn and Camilli [16], in which the authors focus on eikonal
equations on networks and on a less general notion of viscosity solution.

Both [1] and [11] contain the first comparison and uniqueness results: in [1], suitably mod-
ified geodesic distances are used in the doubling variables method for proving comparison
theorems under rather strong continuity assumptions. In [11], Imbert, Monneau and Zidani
used a completely different argument based on the explicit solution of a related optimal
control problem, which could be obtained because it was assumed that the Hamiltonians
associated with each edge did not depend on the state variable.

A very general comparison result has finally been obtained in the quite recent paper by
Imbert-Monneau [10]. In the latter article, the Hamiltonians in the edges are completely
independent from each other; the main assumption is that the Hamiltonian in each edge, say
H;(z,p) for the edge indexed i, are bimonotone, i.e. non increasing (resp. non decreasing) for
p smaller (resp. larger) than a given threshold p?(x). Of course, convex Hamiltonian coming
from optimal control theory are bimonotone. Moreover, [10] handles more general transmis-
sion conditions at the vertices than the previous articles. The proof of the comparison result
is rather involved and only uses arguments from the theory of partial differential equations:
in the most simple case where all the Hamiltonians related to the edges are strictly convex
and reach their minima at p = 0, the idea consists of doubling the variables and using a suit-
able test-function; then, in the general case, perturbation arguments are used for applying
the results proved in the former case.

In coincidence with these research efforts about networks, Barles, Briani and Chasseigne, see
[3, 4], have recently studied control problems with discontinuous dynamics and costs, ob-
taining comparison results for some Bellman equations arising in this context, with original
and elegant arguments. Related problems were also recently addressed by Rao, Siconolfi and
Zidani [15, 14].

The aim of the present paper is to focus on optimal control problems with independent dy-
namics and running costs in the edges, and to show that the arguments in [3] can be adapted
to yield a simple proof of a comparison result.

Sections 2 to 5 are devoted to the case of a junction, i.e. a network with one vertex
only. In Section 6, the results obtained for the junction are generalized for networks with
more than one vertices. Section 2 contains a description of the geometry and of the optimal
control problem. In Section 3, a Hamilton-Jacobi equation is proposed for the value function,
together with a notion of viscosity solution. It is proved that the value function is a viscosity
solution of the Hamilton-Jacobi equation. Also in Section 3, Lemma 3.1 on the structure
of the Hamiltonian at the vertex will be important for obtaining the comparison principle.
Some important properties of viscosity sub and supersolutions are given in Section 4, and
the comparison principle is proved in Section 5.

2 The junction

2.1 The geometry

Let us focus on the model case of a junction in R? with N semi-infinite straight edges, N > 1.
The edges are denoted by (J;);=1,... . n. The edge J; is the closed half-line RTe;. The vectors
e; are two by two distinct unit vectors in R%. The half-lines .J; are glued at the origin O to
form the junction G:



The geodetic distance d(z,y) between two points z,y of G is

d(z,y) = |z —y| if x,y belong to the same edge J;
&Y = |z] + |y| if z,y belong to different branches J; and J;.

2.2 The optimal control problem

We consider infinite horizon optimal control problems which have different dynamics and
running costs in the edges. We are going to describe the assumptions on the dynamics and
costs in each edge J;. The sets of controls are denoted by A; and the system is driven by a
dynamics f; and the running cost is given by ¢;. Our main assumptions are as follows

[HO] A is a metric space (one can take A = R™). For i = 1,...,N, A; is a non empty
compact subset of A and f; : J; x A; — R is a continuous bounded function. The sets
A; are disjoint. Moreover, there exists L > 0 such that for any 4, x,y in J; and a € A;,

|fi(x,a) — fi(y,a)| < Lz —y|.

We will use the notation F;(z) for the set {f;(x,a)e;,a € A;}.

[H1] For i =1,..., N, the function ¢; : J; x A; — R is a continuous and bounded function.
There is a modulus of continuity w; such that for all z, y in J; and for all a € A;,
|li(z,a) = Li(y, a)] < wi(lz —y]).

[H2] Fori=1,...,N, z € J;, the non empty and closed set

FL;(z) = {(fi(z,a)e;, 4i(z,a)),a € A;}
is convex.

[H3] There is a real number § > 0 such that for any i =1,..., N,

[—567;, (561] C FZ(O)

In [HO] the assumption that the sets A; are disjoint is not restrictive: it is made only for
simplifying the proof of Theorem 2.2 below. The assumption [H2] is not essential: it is made
in order to avoid the use of relaxed controls.

Here is a general version of Filippov implicit function lemma, see [13], which will be useful
to prove Theorem 2.2 below.

Theorem 2.1. Let I be an interval of R and v : I — R% x R? be a measurable function.
Let K be a closed subset of R* x A and ¥ : K — R? x R? be continuous. Assume that
v(I) C ¥(K), then there is a measurable function ® : I — K with

Uod(t)=~(t) fora.a tel.
Proof. See [13]. O
Let us denote by M the set:
M ={(z,a); z€G, acA; ifze J\{O}, anda e UY, 4, ifz=0}. (2.1)
The set M is closed. We also define the function f on M by

_ [ fi(z,a)e; if z € J;\{O},
V(z,a) € M, f(x,a)—{ £(0, a)es 2= 0andac A,

The function f is continuous on M because the sets A; are disjoint. Let F(x) be defined by

F(z) = Fi(x) if « belongs to the edge J;\{O}
YT UL R©)  ifz=o0.

For x € G, the set of admissible trajectories starting from x is

Y, = {yw € Lip(RT;G) : ‘ zzgg)) i]ifyx(t)), for a.a. t > 0, } . (2.2)



Theorem 2.2. Assume [HOJ,[H1],[H2] and [H3]. Then
1. For any x € G, Y, is non empty.

2. For any x € G, for each trajectory y, in Y,, there exists a measurable function ® :
[Oa +OO) - M7 (I)(t) - (901 (t)7 502(t)) with

(W= (1), 92(t)) = (e1(1), f(r(t), 02(1))),  for a.e. t,

which means in particular that y, is a continuous representation of 1

3. Almost everywhere in [0, +00),

N

= Z Ly (esnfoy filyz(t), ¢2(t))e;.

i=1
4. Almost everywhere on {t : y,(t) = O}, f(O,¢pa(t)) = 0.

Proof. The proof of point 1 is easy, because 0 € F (0).
The proof of point 2 is a consequence of Theorem 2.1, with K = M, I = [0,400), ¥(t) =

(Y2(t), 42 (1)) and ¥(z,a) = (z, f(z,a)).
From point 2, we deduce that

N
)= Ly mesnopfiua(t), e2(t)ei + Ly, 1)=01 F(O, @a(t)),

i=1

and from Stampacchia’s theorem, f(O,p2(t)) = 0 almost everywhere in {t : y,(¢t) = O}.
This yields points 3 and 4. O

It is worth noticing that in Theorem 2.2, a solution y, can be associated with several
control laws @o(+). We introduce the set of admissible controlled trajectories starting from
the initial datum z:

(e @) € LYo (RT;M) 0y, € Lip(RT;G),

" w=et [ feaeas nwe [0 G

Remark 2.1. If two different edges are aligned with each other, say the edges J1 and Js,
many other assumptions can be made on the dynamics and costs:

e it is first possible to assume the continuity of the dynamics and costs at the origin, i.e.
that Ay = Ao, that fi and fo are respectively the restrictions to J1 X Ay and Jo X As of
a continuous and bounded function fi o defined Rei x Ay, which is Lipschitz continuous
with respect to the first variable, and that €1 and fo are respectively the restrictions to
J1 x Ay and Jy x Ay of a continuous and bounded function {1 o defined Re; x A;.

o following Barles et al, see [3, 4], one can allow for some mizing (relaxation) at the
vertex, with several possible rules.

The cost functional The cost associated to the trajectory (y,, ) € T, is

(yor / (a8, alt))e M,

where A > 0 is a real number and the Lagrangian ¢ is defined on M by

li(z,a) if x € J;\{O},

V(@,a)e M, lz,a)= { 6(0,a)  ife=0andac A,



The value function The value function of the infinite horizon optimal control problem
is
v(z)= inf  J(z;(Ys, @)). (2.4)
(ywaa)ETx

Proposition 2.1. Assume [HO],[H1],[H2] and [H3]. Then the value function v is bounded
and continuous on G.

Proof. The proof essentially uses Assumption [H3]. Since it is classical, we skip it. O

3 The Hamilton-Jacobi equation

3.1 Test-functions

For the definition of viscosity solutions on the irregular set G, it is necessary to first define
a class of the admissible test-functions

Definition 3.1. A function ¢ : G — R is an admissible test-function if
o o is continuous in G and C! in G\ {O}
e foranyj, j=1,...,N, ¢|;, € C'(J)).

The set of admissible test-functions is noted R(G). If ¢ € R(G) and ¢ € R, let Dy(x, Ce;)
be defined by Dy(x,(e;) = %‘i(x) if v € J\{O} and Dp(O, Ce;) = (limp o+ j—i(hei).

Property 3.1. If ¢ = go with g € Ct and ¢ € R(G), then p € R(G) and
Dyp(0,¢) = ¢'(¥(0))D¥(O, Q).

3.2 Vector fields
For i =1,...,N, we denote by F;"(O) and FL; (O) the sets

F(0)=F;(0O)nR"e;,  FLF(O)=FL;(O)N (RTe; x R),

(3

which are non empty thanks to assumption [H3]. Note that 0 € NY_; F;(0O). From assumption
[H2], these sets are compact and convex. For z € G, the sets F(x) and FL(z) are defined by

F(z) = Fi(x) if  belongs to the edge J;\{O}
Y7 Uimr, NEF(O) ifz =0,
and

FL(z) = FL;(x) if x belongs to the edge J;\{O}
= Uiz1,... . nFLS(0) ifx=0.

3.3 Definition of viscosity solutions

We now introduce the definition of a viscosity solution of

Au(z)+  sup  {—Du(z,()—£&(=0 ingG. (3.1)
(¢,€)€FL(x)

Definition 3.2. o An upper semi-continuous function u : G — R is a subsolution of
(3.1) in G if for any x € G, any p € R(G) s.t. u— ¢ has a local mazimum point at x,
then

Au(z) +  sup  {=Dyp(x,¢) =&} < 0; (3.2)
(¢,€)EFL(x)



o A lower semi-continuous function u : G — R is a supersolution of (3.1) if for any
x €3G, any p € R(G) s.t. uw— ¢ has a local minimum point at x, then

Mu(z) +  sup  {—Do(x,() — & > 0; (3.3)
(¢,€)€FL(x)

o A continuous function u : G — R is a viscosity solution of (3.1) in G if it is both a
viscosity subsolution and a viscosity supersolution of (3.1) in G.

Remark 3.1. At x € J;\{O}, the notion of sub, respectively super-solution in Definition
3.2 is equivalent to the standard definition of viscosity sub, respectively super-solution of

Au(x) + aSélE{—fi(x, a) - Du(z) — ¢;(xz,a)} = 0.

3.4 Hamiltonians

We define the Hamiltonians H; : J; X R — R by

Hi(a,p) = max(—pfi(z,a) — £;(,0)) (3.4)

a€A;
and the Hamiltonian Hp : RY — R by

Ho(p1,...,pN) = max max (=pifi(O,a) — £;(0, a)). (3.5)
i=1,..., N a€A; s.t. fL(O,CL)ZO

We also define what may be called the tangential Hamiltonian at O by

HY = — min min 4;(0,a). 3.6
o i=1,.uN a€A; S.t. fi(z,a)=0 (©.a) (36)

The following definitions are equivalent to Definition 3.2:

Definition 3.3. o An upper semi-continuous function u : G — R is a subsolution of
(3.1) in G if for any x € G, any ¢ € R(G) s.t. u— ¢ has a local mazimum point at x,
then

Au(z) + H(z, ;—:ﬁ(m)) <0 if x € J;\{O}, 3.7)
Au(0) + Ho($£(0),. .., £2(0)) < 0. '

o A lower semi-continuous function u : G — R is a supersolution of (3.1) if for any
x €G, any p € R(G) s.t. u— @ has a local minimum point at x, then

Au(z) + Hi(x, j—i(z)) >0 if x € J;\{O}, (3.8)
Mu(0) + Ho($£(0),. .., #-(0)) > 0. '

The Hamiltonian H; are continuous with respect to x € J;, convex with respect to p.
Moreover p +— H;(O,p) is coercive, i.e. limj,_ o Hi(O,p) = +o0o from the controlabil-
ity assumption [H3]. Following Imbert-Monneau [10], we introduce the nonempty compact

interval P} 4 4 4
Py = {ph € R st. Hi(O,pb) = min H,(O, p)}. (39
P

Lemma 3.1. Assume [HOJ,[H1],[H2] and [HS], then
1. ph € P¢ if and only if there exists a* € A; such that fi;(O,a*) = 0 and H;(O,p}) =
—py fi(0,a*) — 4;(0,a*) = —£;(0,a*)
2.

min H;(O,p) = — min 4;(0,a) (3.10)
p€ER acA; 8.1. £i(0,a)=0



3. For allp € R, if p > p} for some p € P then

max (=pfi(0,a)—£;(0,a)) = min H;(0,q) = — min £;(0,a).
a€cA,; s.t. fl(O,a)ZO geR a€A; s.t. fl(O,a):O

Proof. The Hamiltonian H; reaches its minimum at pj if and only if 0 € 0H;(O,p}). The
subdifferential of H;(O,-) at pf is characterized by

OH;(0,p}) =o{—f:(0,a);a € A; s.t. Hi(O,p}y) = —p}fi(O,a) — £:(0,a)},
see [19]. But from [H2],
{(£i(0,a),£:(0,a));a € A; s.t. Hy(O,py) = —p fi(O,a) = £:(0,a)}
is compact and convex. Hence,
OH;(0,p}) = {~fi(0,a);a € A; s.t. Hi(O,p}) = —ph (0, a) — £:;(0,a)}.

Therefore, 0 € OH;(O,p}) if and only if there exists a* € A; such that f;(O,a*) = 0 and
H;(0,p}) = —£;(0,a*). We have proved point 1.

Point 2 is a direct consequence of point 1.

If p is greater than or equal to some p} € P¢, then

—pfi(0.a) — £,(0,a)) < —pbfi(0,a) — £,(0,a)) = Hy(O.p;
aEquirE?gﬂ)ZO( pf ( a) ( a)) aGAi:I]g?g,a)ZO( pOf ( CL) ( a)) ( pO)

where the last identity comes from point 1.
On the other hand,

—VPJi Oa _Ei Oa > = i El 07 .
aGAi:I)I%?‘g,a)EO( pf( a) ( a)) aGAizrfIil%g#a):O ( a)

Point 3 is obtained by combining the two previous observations and point 2. 0O

3.5 Existence

Theorem 3.1. Assume [HO],[H1],[H2] and [H3]. The value function v defined in (2.4) is a
bounded viscosity solution of (3.1) in G.

The proof of Theorem 3.1 is made in several steps, namely Proposition 3.1 and Lem-
mas 3.2 and 3.3 below: the first step consists of proving that the value function is a viscosity
solution of a Hamilton-Jacobi equation with a more general definition of the Hamiltonian:
for that, we introduce larger relaxed vector fields: for x € G,

~ 3(y$7n7an)nEN7 tn g 0+ and
f(z) = neR?: (Yzm,Qn) € Tpy st 1 /t"
, lim L _
3(tn)nen g fy San (O en®)dt =
and
fi(z) =

t, — 0T,
t?L

El(yx,na an)nGNa . 1 _
(1) EREXR: (Yom,n) € Tny s:t. nhlr;o tn Jo (Y n (), o (t))dt =,

I(tn)n I
( ) < lim — é(ym,n (t)v Qn (t))dt =
n—oo t, 0

Proposition 3.1. Assume [HO],[H1],[H2] and [H3]. The value function v defined in (2.4)

is a viscosity solution of
Au(z) +  sup  {—Du(z,{)—¢&=0 ing, (3.11)
(C.E)efi(x)

where the definition of viscosity solution is exactly the same as Definition 3.2, replacing
FL(z) with fl(z).



Proof. See [1]. O

For all ¢ € R(G), it is clear that if x € J;\{O}, then H;(x, D) = SUD (¢ ¢)e i { Dy(x,()—

£}. We are left with comparing sup ¢ ¢)err(0){—D¢(O, ()£} and sup .. g)eﬂ(O){ Dy(0,¢)—
¢}. The two quantities are the same. This is a consequence of the following lemma

Lemma 3.2.

fio)y= |J w@{FLf (O UU(FL {O}XR))

i=1,...,N VE)
Proof. The proof being a bit long, we postpone it to the appendix. O

Lemma 3.3. Assume [HO],[H1],[H2] and [HS]. For any function ¢ in R(G),

‘ —Do(0.¢) — €Y = —Dy(0,() — €} 3.12
(Cyszg(o){ ©(0,¢) — &} (g,g?é%}&m{ ©(0,¢) — &} (3.12)

Proof. Tt was proved in [1] that FL(O) C f¢(O). Hence

D —Dp(0,() — &}
cemax {=Dy(0,¢) - £}<(C7£§2f%(o){ ¢(0,¢) - &}

From the piecewise linearity of the function ({, u) — —De(O, ) — u, we infer that

sup (=Dp(0,¢) — 1)
(g,u)e@{FLj(O)uU#i (FLJ(O)n({o}xR)> }

= max max —Dyp(0,() — 1), max —
((w)eFLT(O)( #(0:4) )m (Ou)GFL (0) a

< maxj=i N MaX (¢ werLf (0) —Dp(0, () — p) = max(¢ g)erno){—Dp(0, () — &}

We conclude by using Lemma 3.2. O

4 Properties of viscosity sub and supersolutions

In this part, we study sub and supersolutions of (3.1), transposing ideas coming from Barles-
Briani-Chasseigne [3, 4] to the present context.

Lemma 4.1. Assume [HO],[H1],[H2] and [H3]. Any bounded and continuous viscosity sub-
solution u of (3.1) is Lipschitz continuous in a neighborhood of O.

Proof. From [2], Theorem II1.2.33 and Remark II1.2.34, wu satifies a global suboptimality
principle in J; for any i € {1,..., N}. From the assumptions, there exists a positive number
o, positive real numbers r; and controls a; + € A; for i = 1,..., N, such that for all z €
O,rei], fi(z,ai-) < —o and fi(x,a;4+) > 0. We infer from this and the suboptimality
principle, that for z,y in [O, re;]

() = ()] < (il + M) 22,

which yields the desired result. O

The following lemma can be found in [3, 4] in a different context:



Lemma 4.2. Let v : G — R be a viscosity supersolution of (3.1) in G and w be a continuous
viscosity subsolution of (3.1) in G. Then if x € J;\{0}, we have for all t > 0,

tAG; ) )
v(z) = inf (/ Ci(ys(s), culs))e ™ ds +v(y;(M9i))e‘*(“9”> : (4.1)
a;il),0q 0

and

tAG; ) )
w(z) < inf (/ Ci(ys (s), ai(s))e™*ds + w(y, (¢ A 91‘))6”“91')) ; (4.2)
a;(+),0; 0

where o; € L>(0,00; A;), Y is the solution of yi(t) = = + (fot fi(yfc(s),a,»(s))ds) e; and 0;
is such that y'(0;) = 0 and 0; lies in [r;,T:], where T; is the exit time of y&. from J;\{O} and
7; is the exit time of y'. from J;.

Proof. See [3]. O

The following theorem is reminiscent of Theorem 3.3 in [3]:

Theorem 4.1. Assume [HO],[H1],[H2] and [H3]. Letv : G — R be a viscosity supersolution
of (5.1), bounded from below by —c|z| — C for two positive numbers ¢ and C. Either [A] or
[B] below is true:

[A] There exists p > 0, i € {1,...,N} and a sequence xy € J;, limp_ 1oz = O such
that limy,_, 4 oo v(z) = v(0O) and for each k, there exists a control law of such that the
corresponding trajectory y., (s) € J; for all s € [0,7n] and

v(zr) > /O” li(yo, (5), 07 (5))e™**ds + v(ya, (m)e ™ (4.3)

[B]
M(0) + HE > 0. (4.4)

Proof. Let us assume that [B] does not hold.
For any 7 in {1,..., N}, take for example

: i
q; = min pg,
o €P;

and ¢ = (¢1,...,qn). From Lemma 3.1,
Ho(q) = Hp. (4.5)

Consider the function )
v(x) — gilz| + % itx e J,.
Standard arguments show that this function reaches its minimum near O and any sequence
of such minimum points z. converges to O and that v(z.) converges to v(O).
It is not possible that z. be O, because since v is a viscosity supersolution of (3.1), we
would have that
\(0) + Holg) > 0,

and therefore \v(O) + H} > 0, which is a contradiction since [B] does not hold.
Therefore, there exists ¢ € {1,..., N} such that, up to the extraction of a subsequence,
ze € J;\{O}, for all e. We can therefore apply Lemma 4.2: for any ¢t > 0,

tAG; ) )
o)z il ( [ k) anleneas 4, <tAeZ->>e-AW>>, (46)
a;i(+),0; 0



where y¢ is the solution of yi(t) = x + (fot Fi(yi(s), ai(s))ds) €;.
Take ¢t = 1 for example. From [HO] and [H2], the minimum in (4.6) is reached for some «; .
and 6; . > 0, see [3] :

1/\9,’,15 ) )
v(ze) > / li(ys, (), qie(s))e o ds + v(ys, (1A 0;c))e 20N 00e), (4.7)
0

Assume by contradiction that [A] does not hold, then lim._,o6; . = 0.

Since z. is a minimum of v(x) — ¢;|z| + I‘:—f, we deduce from (4.7) that

0i,c ) . 2
0> [0k i) s ook, e — 1) — e+ B @)
0
and therefore
e'i,s . .
0> [ 6k (o anclo)e s + ol G~ ) —gled. (49)
0

We can write (4.9) as

0i,e ) . .
0< /O (=il (5), e ()™ = i fi(ys (), @ie(s))) ds — v(ys_(8:.0)) (e — 1),

(4.10)
Dividing by 0; . and letting ¢ tend to 0, we obtain that Av(O) + H;(O, ¢;) > 0. This implies
that A\v(O) + HE > 0, which is a contradiction since [B] does not hold. O

5 Comparison principle and Uniqueness

Theorem 5.1. Assume [HO],[H1],[H2] and [H3]. Let u : G — R be a bounded continuous
viscosity subsolution of (8.1), and v : G — R be a bounded viscosity supersolution of (3.1).
Then u<wvinG.

Proof. It is a simple matter to check that there exists a positive real number M such that
the function ¢(x) = —|z|> — M is a viscosity subsolution of (3.1). For 0 < u < 1, u close to
1, the function w,, = pu + (1 — p)1 is a viscosity subsolution of (3.1), which tends to —co as
|| tends to +o00. Let M, be the maximal value of u,, —v which is reached at some point z,,.
We want to prove that M, <0.

1. If z,, # O, then we introduce the function u,(z) — v(z) — d*(z, z,), which has a strict
maximum at Z,, and we double the variables, i.e. for 0 < ¢ < 1, we consider

d*(z,y)
ez

uu(x) —v(y) — dQ(x,a’:u) —

Classical arguments then lead to the conclusion that u,(Z,) —v(Z,) < 0, thus M,, <0.
2. If z, = O. We use Theorem 4.1; we have two possible cases:
[B] \w(0) > —HJ.
Since, from Lemma 4.1, u is Lipschitz continuous in a neighborhood of O, we
know that there exists a test-function ¢ in R(G) which touches u from above at O.

Since u is a subsolution of (3.1), we see that )\u(O)+HO(§T“Dl(O), e dif\, (0)) <0,
which implies that Au(O) + H} < 0. Therefore, we obtain that u,(0) < v(0),
thus M, <O0.
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[A] With the notations of Theorem 4.1, we have that

v(zy) > /On Ci(Ya, (5), f (5))e™**ds + v(ya, (n))e ™.

Moreover, from Lemma 4.2,

wu(wg) < /On Ci (1 (5), 0f (8))e™ s + 1wy (Y, ().

Therefore
w(@r) = v(@r) < (WY, (7)) = (Y, (7).

Letting k tend to +oo, we find that M, < Mue"\"7 which implies that M, <0
We conclude by letting p tend to 1. O

Corollary 5.1. Assume [HO],[H1],[H2] and [H3]. The value function u of the optimal control
problem (2.4) is the unique bounded viscosity solution of (3.1).

6 The case of a network

6.1 The geometrical setting and the optimal control problem

We consider a network in R? with a finite number of edges and vertices. A network in R? is
a pair (V, ) where

i) V is a finite subset of R? whose elements are said vertices

ii) € is a finite set of edges, which are either closed straight line segments between two
vertices, or a closed straight half-lines whose endpoint is a vertex. The intersection of
two edges is either empty or a vertex of the network. The union of the edges in £ is a
connected subset of R%. For a given edge e € £, the notation Je is used for the set of
endpoints of e, and e* = e\Jde stands for the interior of e. Let also ue be a unit vector
aligned with e. There are two possible such vectors: if the boundary of e is made of
one vertex x only, then u, will be oriented from x to the interior of e; if the boundary
of e is made of two vertices, then the choice of the orientation is arbitrary.

We say that two vertices are adjacent if they are connected by an edge. For a given vertex
x, we denote by &, the set of the edges for which x is an endpoint, and N, the cardinality
of £,. We denote by G the union of all the edges in £.

We consider infinite horizon optimal control problems which have different dynamics and
running cost in the edges. We are going to describe the assumptions on the dynamics and
costs in each edge e. The sets of controls are denoted by A, and the system is driven by a
dynamics f. and the running cost is given by £.. Our main assumptions are as follows

[HO,] A is a metric space (one can take A = R™). For e € £, A, is a non empty compact
subset of A and f. : e x A — R is a continuous bounded function. The sets A, are
disjoint. Moreover, there exists L > 0 such that for any e € £, x,y in e and a € A,

|fe(.”L',CL) - fe(y>a)‘ < L|aj _y"

We will use the notation F,(z) for the set {fe(z,a)u.,a € Ac}.

[H1,] For e € &, the function £, : e x A, — R is a continuous and bounded function.
There is a modulus of continuity w, such that for all z, y in e and for all a € A,

[le(,a) = Le(y, a)| < we(lz — yl).
[H2,] For e € &, x € e, the non empty and closed set FL.(z) = {(fe(z, a)ue, le(z,a)),a €
A} is convex.

11



[H3,] There is a real number ¢ > 0 such that for any e € &, for all endpoints z of e,
[—due, due] C Fe(z).
Let us denote by M the set:
M ={(z,a); x€G, a€A.ifzee’, anda € Ugeg, Ac if z € V}. (6.1)

The set M is closed. We also define the function f on M by

Sz a)ue if x € e,
V(z,0) € M, f(z,0) = { felx,a)u, ifreVandac A, forecé&,.

The set of admissible controlled trajectories starting from the initial datum « € G can be
defined by

(Yz, ) € LS. (R M) ys € Lip(R™; G),

T. = 2
’ _“/m (sas nwr+ [+ (62
exactly as in § 2.1.
The cost associated to the trajectory (y,,a) € 7, is
I () = [ tale),ale)e e,
0
where A > 0 is a real number and the Lagrangian ¢ is defined on M by
| le(z,a) if z € e,
V(@,a) € M, U@, a) = { le(z,a) ifxeVandac A forec&,.
The value function of the infinite horizon optimal control problem is
v(z) = inf  J(z;(Ys, @)). (6.3)

(Yo, ) €T

6.2 The Hamilton-Jacobi equation

For each edge e, x € e*, let z, be the coordinate of z in the system (O., u.) where O, is an
arbitrary origin on e.

For the definition of viscosity solutions on the irregular set G, it is necessary to first define
a class of the admissible test-functions

Definition 6.1. A function ¢ : G — R is an admissible test-function if
e  is continuous in G and cling \V
e for any e, pl. € Cl(e).

The set of admissible test-function is noted R(G). If ¢ € R(G) and ¢ € R, let Dp(z, Cue)
be defined by Dp(z, Cue) = ;—i(x) if v € e*, and Do(z,Cue) = Climy_p yee %’e(y), if x is
an endpoint of e.

We define the Hamiltonians H, : e x R — R by
He(z,p) = max(=pfe(z, a) = Le(2, a)). (6.4)

For a vertex x € V, for a given indexing of &,: &, = {e1,...,en,}, we use the notation
A; = A, fi = fe, Ui = Le, for simplicity. Let also o; be 1 if u,, is oriented from z to the
interior of ¢; and —1 in the opposite case. The Hamiltonian H, : RN> — R is defined by

H,(p1,...,pN,) = max max (—pifi(z,a) — b;(x,a)). (6.5)
* i=1,...,Ng a€A; s.t. aifi(x,a)zo
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We wish to define viscosity solutions of the following equations

M(z) + He(z,Dv(z)) =0 if x € e, (6.6)
M(z) + Hy(Du(z)) =0 ifxeV. (6.7)
Definition 6.2. o An upper semi-continuous function w : G — R is a subsolution of
(6.6)-(6.7) in G if for any x € G, any ¢ € R(G) s.t. w — ¢ has a local mazimum point
at x, then
Mw(z) + He(z, j;’; (z)) <0 if x € e*, (6.8)
)\w(ac)—&—Hm(:—ﬁ(x),...,ﬁ(x))SO ifveV, '

where in the last case, j—aﬁ(a:) = Do(x, ue, (), fori=1,...,N,.

o A lower semi-continuous function w : G — R is a supersolution of (6.6)-(6.7) if for
any x € G, any ¢ € R(G) s.t. w— ¢ has a local minimum point at x, then

2w (z) + He(z, jT‘/’e(JU)) >0 if x € €%, 6.9
Xua) + Ho (3. (2), .., 22 (2) 20 ifz e V. (6.9)

6.3 Comparison principle

Since all the arguments used in the junction case are local, we can replicate them in the case
of a network and obtain:

Theorem 6.1. Assume [HO,],[HI,],[H2,] and [H3,]. Let v:G — R be a bounded continu-
ous viscosity subsolution of (6.6)-(6.7), and w : G — R be a bounded viscosity supersolution
of (6.6)-(6.7). Thenv <w ing.

6.4 Existence and uniqueness

By the same arguments as in the junction case, we can prove that v is a bounded viscosity
solution of (6.6)-(6.7). From the Theorem 6.1, it is the unique bounded viscosity solution.

Proposition 6.1. Assume [HO,[,[H1,],[H2,] and [H3,]. The value function v of the optimal
control problem (6.3) is the unique bounded viscosity solution of (6.6)-(6.7).

A  Proof of Lemma 3.2

For any i € {1,..., N}, the inclusion ¢ {FL;F(O) UUj (FLj(O) N ({0} x R))} c f(0) is
proved by explicitly constructing trajectories, see [1]. We skip this part. This leads to

U FLj(O)uU(FLj(O)m({o}xR)) c Jo(0).

i=1,...,N VE

We now prove the other inclusion. For any ((, i) € ﬁ(0)7 there exists a sequence of admis-
sible trajectories (yn,an) € 7o and a sequence of times ¢, — 0+ such that

tn t”

im [ fn(t),an(®)dt = ¢, and lim — [ 6ya(t), an(®))dt = p.

o If ¢ # 0, then there must exist an index 7 in {1,..., N} such that ¢ = |(|e;: in this
case, yn(t,) € J;\{O}. Hence,

tn, N 2
yn(tn): A f(yn(t),an(t))dtZZej o fj(yn(t)7an(t))lyn(t)EJj\{O}dt (A.1)

Jj=1
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with
/ Fi(yn(t), an () 1y, (yes\ordt =0 if j # 1,

/ Fi(Wn(8), (D)L, s 0y dt = [ya(ta)]

These identities are a consequence of Stampacchia’s theorem: consider for example
J # i and the function x; : y +— |y|lyes,. It is easy to check that t — r;(yn(t))

belongs to W, >(0,t,) and that its weak derivative coincides almost everywhere with
t = fi(yn(t), an(t))ly, 1)es,\ {0} Hence,

tn
/0 Ji(yn(t), an(t))1y, (yes\foydt = 0.
For j=1,...,N, let T}, be defined by
Tjn = |{t € 0.t] : yalt) € J\{O}} .

If j # ¢ and T}, > 0 then

tn tn
L ( | B0, 0o | @-(yn(t»an<t>>1yn(t>gj\{0}dt)
7,
1 tn tn
=7 ( ; [i(O, an(t)) 1y, 1yes\ (o} dt, ; fj(O,an(t))lyn(t)e.Jj\{O}dt) +o(1)
J,n

Where o(1) is a vector tending to 0 as n — oo. Therefore, the distance of

7 (e 1o £ (8 an )y, e (03t Jy™ 4i(n(8), an (D) 1y, e, (0) ) to the set
FL ;(O) tends to 0. Moreover, fo Fin(t), an(t))1y, 1yes,\qoydt = 0. Hence, the dis-

n tn

tance of 71 (e fy" 5 (). cu (D)1, res 1014t [y G (0at), an()ly, es oy dt)
to the set (FLj( )N ({0} x R)) tends to zero as n tends to co.

If the set {t : yn () = O} has a nonzero measure, then

N

( e 0}|/ O, a1 itaun (= O}dt>€CO U(FL 0)N ({0} x R))

Finally, we know that T;,, > 0.

tn tn
(/0 fi(yn(tLan(t))lyn(t)eJi\{O}dtv/0 fi(yn(t%Oén(t))lyn(t)e.fi\{O}dt>

Tin

1

t"L
= ( [i(O, an(t) 1y, 1es\ o1 dt,
in 0

tn

&(O, an(t))lyn(t)eJi\{O}dt) + 0(1)

so the distance of

— e o Filyn(®), am(E) 1y, ety dt, fo" éi(yn(t)aan(t))ly,,b(t)eJi\{O}dt> to the set
FLj‘ (O) tends to zero as n tends to oo.
Combining all the observations above we see that the distance of

(& fo" Fn®), an(®)dt, & o £yat), an(t))dt)

to@{FLj(O)UU#i(FL (0) {O}x]R) tends to 0 as n — oo.
Therefore (C, 1) € @ {FL+( YUU, 4 (FL (0) N ({0} x R)) }
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e If ( =0, either there exists i such that y,(t,) € J;\{O} or y,(t,) = O:
o If y,(t,) € Ji\{O}, then we can make exactly the same argument as above and

conclude that (¢, pu) € @{FL;’(O) UU,jzi (FLj(O) N ({0} x R))} Since ¢ = 0, we
have in fact that ({, u) € @U?le (FLj(O) N ({0} x R))

t"L
e if y,(t,) = O, we have that / Ji(yn(t), an(t)) 1y, (yesfordt = 0 for all j =

0
1,...,N. We can repeat the argument above, and obtain that

(¢, n) € @{U;V:l (FLj(O) N ({0} x R)) }
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