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Unified Riccati theory for optimal permanent and sampled-data
control problems in finite and infinite time horizons

Loic Bourdin* Emmanuel Trélat®

Abstract

We revisit and extend the Riccati theory, unifying continuous-time linear-quadratic optimal permanent
and sampled-data control problems, in finite and infinite time horizons. In a nutshell, we prove that the
following diagram commutes:

T—+oc0

(SD-DRE) ETA EoA (SD-ARE)
[PNE [PNE
(P-DRE) ET E®° (P-ARE)
T— o0

i.e., that:

— when the time horizon T tends to +o00, one passes from the Sampled-Data Difference Riccati Equa-
tion (SD-DRE) to the Sampled-Data Algebraic Riccati Equation (SD-ARE), and from the Perma-
nent Differential Riccati Equation (P-DRE) to the Permanent Algebraic Riccati Equation (P-ARE);

— when the maximal step ||A|| of the time partition A tends to 0, one passes from (SD-DRE)
to (P-DRE), and from (SD-ARE) to (P-ARE).
The notation E in the above diagram (with various superscripts) refers to the solution of each of the
Riccati equations listed above. Our notations and analysis provide a unified framework in order to settle
all corresponding results.

Keywords: optimal control; sampled-data control; linear-quadratic (LQ) problems; Riccati theory; feed-
back control; convergence.

AMS Classification: 49J15; 49N10; 93C05; 93C57; 93C62.

1 Introduction

Optimal control theory is concerned with acting on controlled dynamical systems by minimizing a given
criterion. We speak of a Linear-Quadratic (LQ) optimal control problem when the control system is a
linear differential equation and the cost is given by a quadratic integral (see [25]). One of the main results
of LQ theory is that the optimal control is expressed as a linear state feedback called Linear-Quadratic
Regulator (LQR). The linear state feedback is described by using the Riccati matriz which is the solution to
a nonlinear backward matrix Cauchy problem in finite time horizon (DRE: Differential Riccati Equation),
and to a nonlinear algebraic matrix equation in infinite time horizon (ARE: Algebraic Riccati Equation).
The LQR problem is a fundamental issue in optimal control theory. Since the pioneering works by Maxwell,
Lyapunov and Kalman (see the textbooks [25, 27, 39]), it has been extended to many contexts, among which:
discrete-time [24], stochastic [18], infinite-dimensional [11], fractional [30]. Omne of these concerns the case
where controls must be piecewise constant, which is particularly important in view of engineering applications.
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We speak, there, of sampled-data controls (or digital controls), in contrast to permanent controls. Recall that
a control problem is said to be permanent when the control function is authorized to be modified at any time.
In many problems, achieving the corresponding solution trajectory requires a permanent modification of the
control. However such a requirement is not conceivable in practice for human beings, even for mechanical
or numerical devices. Therefore sampled-data controls, for which only a finite number of modifications is
authorized over any compact time interval, are usually considered for engineering issues. The corresponding
set of sampling times (at which the control value can be modified) is called time partition. A vast literature
deals with sampled-data control systems, as evidenced by numerous references and books (see, e.g., [,

, Ay 5, 13, 17, 19, 21, 26, 34, 37, 40, 42, 43] and references therein). One of the first contributions on
LQ optimal sampled-data control problems can be found in [22]. This field has significantly grown since
the 70’s, motivated by the electrical and mechanical engineering issues with applications for example to
strings of vehicles (see [3, 16, 28, 29, 32, 33, 38]). Sampled-data versions of feedback controls and of Riccati
equations have been derived and, like in the fully discrete-time case (see [31, Remark 2]), these two concepts
in the sampled-data control case have various equivalent formulations in the literature, due to different
developed approaches: in most of the references, LQ optimal sampled-data control problems are recast as
fully discrete-time problems, and then the feedback control and the Riccati equation are obtained by applying
the discrete-time dynamical programming principle (see [6, 16, 22]) or by applying a discrete-time version of
the Pontryagin maximum principle (see [3, 16, 23]).

In the present paper our objective is to provide a mathematical framework in which LQ theories in the
permanent and in the sampled-data case can be settled in a unified way. We build on our recent article [10]
in which we have developed a novel approach keeping the initial continuous-time formulation of the sampled-
data problem, based on a sampled-data version of the Pontryagin maximum principle (see [38, 9]). Analogies
between LQ optimal permanent and sampled-data controls have already been noticed in several works (see,
e.g., [38] or [46, Remark 5.4]). In this article we gather in a unified setting the main results of LQ optimal
control theory in the following four situations: permanent / sampled-data control, finite / infinite time
horizon. To this aim, an important tool is the map F defined in Section 2.1, thanks to which we formulate,
in the above-mentioned four situations, feedback controls and Riccati equations in Propositions 1, 2, 3 and 4
(Sections 2.2 and 2.3). Moreover, exploiting the continuity of F, we establish convergence results between
the involved Riccati matrices, either as the length of the time partition goes to zero or as the finite time
horizon goes to infinity. Four convergence results are summarized in the diagram presented in the abstract,
and we refer to our main result, Theorem 1 (stated in Section 3), for the complete mathematical statement.
Some of the convergence results are already known, some others are new. Hence, Theorem 1 fills some gaps
in the existing literature and, in some sense, it closes the loop, which is the meaning of the commutative
diagram that conveys the main message of this article.

Theorem 1 is proved in Appendix A. An important role in the proof is played by the optimizability
property (or finite cost property), which is well known in infinite time horizon problems and is related

to various notions of controllability and of stabilizability (see [15, 41, 45]). For sampled-data controls,
when rewriting the original problem as a fully discrete-time problem, optimizability is formulated on the
corresponding discrete-time problem (see [16, Theorem 3] or [29, p. 348]). Here, we prove in the instrumental

Lemma 1 that, if the permanent optimizability property is satisfied, then the sampled-data optimizability
property is satisfied for all time partitions of sufficiently small length (moreover, a bound of the minimal
sampled-data cost is given, uniform with respect to the length of the time partition). This lemma plays a
key role in order to prove convergence of the sampled-data Riccati matrix to the permanent one in infinite
time horizon when the length of the time partition goes to zero.

2 Preliminaries on linear-quadratic optimal control problems

Throughout the paper, given any p € N*, we denote by S (resp., S¥ ) the set of all symmetric positive semi-
definite (resp., positive definite) matrices of RP*P. Let n, m € N*, let P € S, and for every t € R, let A(t) €
R™*™ B(t) € R™*™, Q(t) € St and R(t) € 8", be matrices depending continuously on t. Let ®(-,-) be the
state-transition matriz (fundamental matriz solution) associated to A(-) (see [39, Appendix C.4]).

Definition 1. We speak of an autonomous setting when A(t) = A € R"*", B(t) = BeR"™*™, Q) =Q €
SY and R(t) = R € SV, are constant with respect to .



2.1 Notations for a unified setting

In this paper we consider four different LQ optimal control problems: permanent control versus sampled-data
control, and finite time horizon versus infinite time horizon. To provide a unified presentation of our results
(see Propositions 1, 2, 3 and 4), we define the map

F: Rx8" xR, —s Rwxn
(t,E,h) — F(t Eh) =Mt ERNEE KN M ERT -Gt E,h)

where M(t, E,h) == Mi(t, E,h) + Ma(t, E,h), N(t,E,h) == Ni(t, B,h) + Na(t, E,h) + Ns(t, B, h) and
G(t, B, h) = Gi(t, E,h) + Ga(t, E, h), with

ifh >0 ifh=0
M (t,E h) = ®(t,t —h)'E <% /tih ®(t,7)B(T) d7> EB(t)
Mo(t, E,h) = %/Lh@(m— R Q(7) (/;h ®(1,6)B(€) dg) dr O xm
Ni(t E, h) = % /t thR(T) dr R(t)
st iy= | 3 [ ([ seremora)em ([ ewmos@ ) ar | op
Ni(t,E,h) := % ( tihB(T)ch(t,T)T dT) E (/tih ®(t,7)B(1) m) Oem xm
Gi(t,E,h) = % /tth (1t —h) Q(1)®(r,t — h) dr Q(t)
Go(t, B, h) = %(tl)(t, t—h)TE®(t,t — h) — E) A)TE + EA(t)

The map F is well-defined and is continuous (see Lemma 4 in Appendix A.1). Moreover, for h = 0, we have
F(t,E,0)=EBR(t)'B(t)"E—-Q(t)— A(t)'E—~FEA(t) VY(t,E) €Rx ST,

One recognizes here the second member of the Permanent Differential Riccati Equation (see Proposition 1
and Remark 2). The map F is designed to provide a unified notation for the permanent and sampled-data
control settings.

Remark 1. In the autonomous setting (see Definition 1), the state-transition matrix is ®(t,7) = e*=7)4 for
all (t,7) € R xR (see, e.g., [39, Lemma C.4.1]) and hence in this case the map F does not depend on ¢, and

F(E,h) = M(E,h)N(E,h) *M(E,h)T —G(E,h) VE€S8! Vh>0

where M(E,h) := My(E,h) + M2(E,h), N(E,h) := N1(E,h) + Na(E,h) + N3(E,h) and G(E,h) =
Gi1(E,h) + Go(E, h), with



ifth>0 ifth=0

1 h
My (E,h) = R (—/ e™ d7'> B EB
0

h T
MQ(E,h) = % <‘/0 GTATQ (‘/O efA dé—) dT) B ORnXm

M(E,h) = R R

1 h T - T
= = ¢4 56 T mxm
No(E,R) : B (h/o (/0 e df)Q(/o e d§>d>B Or
N3(E, h) = BT 1 /h A dr | E /h e dr| | B Ogmxm
’ h 0 0

h
Gi1(E,h) = l/ eTA” QeTA dr Q
h Jo
. 1 ha™ oha T
Go(E, h) = ;e Ee E A'E+FEA

In particular, in the autonomous setting and for h = 0, we have

F(E,0)=EBR'B'TE-Q-A"E-FEA VE€S].

2.2 Finite time horizon: permanent / sampled-data control

Given any T > 0, we denote by AC([0,T],R™) the space of absolutely continuous functions defined on [0, T
with values in R™, and by L2([0,T],R™) the Lebesgue space of square-integrable functions defined almost
everywhere on [0, 7] with values in R™. In what follows L2([0, 7], R™) is the set of permanent controls.

A time partition of the interval [0,T] is a finite set A = {t;}i=0,...,n, with N € N*, such that 0 = ¢y <
t; <...<ty_1 <ty =T. We denote by PC*([0, T],R™) the space of functions defined on [0, T] with values
in R™ that are piecewise constant according to the time partition A, that is

PCA([0,7],R™) := {u: [0,T] = R™ | u(t) =u; € R™ Vt& [ti,tip1), i =0,...,N —1}.

In what follows PC2([0, T],R™) is the set of sampled-data controls according to the time partition A (it is
a vector space of dimension N). We denote by ||A| := max{h;, ¢ =1,...,N} >0, where h; :==t; —t;_1 >0
foralli=1,...,N. When h; = h for some h > 0 for every i = 1,..., N, the time partition A is said to be
h-uniform (which corresponds to periodic sampling, see [7, Section IL.A]).

In this section we consider two LQ optimal control problems in finite time horizon: permanent control u €
L2([0, T], R™) (Proposition 1) and sampled-data control u € PC2([0,T],R™) (Proposition 2).

Proposition 1 (Permanent control in finite time horizon). Let T > 0 and let zo € R™. The L@ optimal



permanent control problem in finite time horizon T given by
T
minimize (Pa(T),o(T))se + [ ((Qr)a(r),alr)an + (REulr),ulr)en ) dr
0

x € AC([0,T],R™), u € L2([0, T],R™) (OCPL )
subject to z(t) = A(t)x(t) + B(t)u(t) for a.e. t €10,T]
x(0) = o
has a unique optimal solution (z*,u*). Moreover u* is the time-varying state feedback
u*(t) = —N(t, ET(t),0) " M(t, ET(t),0) "x*(t) for a.e. t € [0, T
where ET : [0,T] — 8% is the unique solution to the Permanent Differential Riccati Equation (P-DRE)
{ ET(t) = F(t,ET(t),0)  Vte[0,T] (P-DRE)
ET(T)=P.
Furthermore, the minimal cost of (OCP;{O) is equal to (ET(0)xq,z0)rn -

Proposition 2 (Sampled-data control in finite time horizon). Let T > 0, let A = {t;}i=o0,...N be a time
partition of the interval [0,T] and let xg € R™. The LQ optimal sampled-data control problem in finite time
horizon T given by

T
minimize (Pa(T),2(T))en + /0 (@), a()me + (REYu(r). u(m)en ) dr

n A m T,A
x € AC([0,T],R™), u e PC([0,T),R™) (OCPCE0 )
subject to &(t) = A(t)x(t) + B(t)u(t)  for a.e. t € [0,T]
z(0) = zo
has a unique optimal solution (z*,u*). Moreover u* is the time-varying state feedback

uj = —N(tiy1, EﬁlA, hiv1) " M(tita, EiTJﬁ, hiv1) @ (t;) Vi=0,...,N—1

where ETA = (E;‘F’A)i:07,,,7N C 8% is the unique solution to the Sampled-Data Difference Riccati Equa-
tion (SD-DRE)
{ ERY — EP® = hign Ftipa, ERY v his)  Yi=0,...,N—1

K2 K2

(SD-DRE)
ELA =P

Furthermore, the minimal cost of (OCPE(’)A) is equal to (E()T’Axo,x()}Rn.

Remark 2. The mathematical contents of Propositions 1 and 2 are not new. The time-varying state
feedback u* in Proposition 1 is usually written as

uw*(t) = —R(t)"'B@t) " ET (t)z* (t) for a.e. t € [0, T
and (P-DRE) is usually written as
ET(t) = ET(t)B(t)R(t) " 'Bt)TET(t) — Q(t) — A(t)TET(t) — ET(t)A(t) ¥t € [0,T]
{ ET(T)=rP

(see [11, 25, 27, 39, 44]). Like in the fully discrete-time case [31, Remark 2], the analogous results in the
sampled-data control case have various equivalent formulations in the literature. Using the Duhamel formula,
Problem (OCPf{’)A) can be recast as a fully discrete-time linear-quadratic optimal control problem. In this
way, the time-varying state feedback control v* in Proposition 2 and (SD-DRE) were first obtained in [22]
by applying the discrete-time dynamical programming principle (method revisited in [16, p. 616] or more
recently in [6, Theorem 4.1]), while they are derived in [3, Appendix B] or in [16, p. 618] by applying a
discrete-time version of the Pontryagin maximum principle (see [23]). In Theorem 1 hereafter, we are going
to prove convergence of ET'2 to ET when ||A|| — 0.



2.3 Infinite time horizon: permanent / sampled-data control (autonomous set-
ting and uniform time partition)

This section is dedicated to the infinite time horizon case. We denote by AC([0,+00),R™) the space of
functions defined on [0, +00) with values in R™ which are absolutely continuous over all intervals [0, 7]
with T > 0, and by L2([0, +0c), R™) the Lebesgue space of square-integrable functions defined almost every-
where on [0, +00) with values in R™. Assume that we are in the autonomous setting (see Definition 1). We
consider the following assumptions:

(Hl) Q € 8-7--1--

(Hz) For every xop € R", there exists a pair (z,u) € AC([0, +oc), R™) x L2([0, +o0), R™) such that #(t) =
Axz(t) + Bu(t) for almost every ¢ > 0 and 2(0) = xg, satisfying

+oo
/ (<Q$(7),I(T)>Rn + <RU(T),U(T)>Rm) dr < +o0.
0

Assumption (Hs) is known in the literature as optimizability assumption (or finite cost assumption) and is
related to various notions of stabilizability of linear permanent control systems (see [15]). A wide literature
is dedicated to this topic (see [11] and references mentioned in [15, Section 10.10]). Recall that, if the
pair (A, B) satisfies the Kalman condition (see [17, Theorem 1.2]) or only the weaker Popov-Belevitch-Hautus
test condition (see [11, Theorem 6.2]) then (Hz) is satisfied.

Let b > 0. The h-uniform time partition of the interval [0, +00) is the sequence A = {t;};en, where t; := ih
for every i € N. We denote by ||A|| = h and by PC2([0, +00), R™) the space of functions defined on [0, +00)
with values in R™ that are piecewise constant according to the time partition A, that is

PCA([0,400), R™) := {u : [0, 4+00) = R™ | u(t) =u; VtE€ [ti,tis1), i € N}
We also consider the following assumption that we call h-optimizability assumption:

(Hg) For every o € R, there exists a pair (x,u) € AC([0, +00), R™) x PC?([0, +-00), R™) such that i(t) =
Az(t) + Bu(t) for almost every t > 0 and z(0) = xo, satisfying

+oo
[ (1@ s + (Ru(r),uthse ) dr < +oc.
0

Obviously, if (Hg) is satisfied for some h > 0 then (Hs) is satisfied. In other words, (Hg) for a given h > 0 is
stronger than (H,). Conversely, we will prove in Lemma 1 further that, if (H;) and (Hs) are satisfied, then

there exists h > 0 such that (Hg) is satisfied for every h € (0, h].

In this section, in the autonomous setting (see Definition 1), we consider two infinite time horizon LQ
optimal control problems: permanent control u € L2([0, +00), R™) (Proposition 3) and sampled-data con-
trol u € PC2([0,400), R™) (Proposition 4).

Proposition 3 (Permanent control in infinite time horizon). Assume that we are in the autonomous setting
(see Definition 1). Let o € R™. Under Assumptions (Hq1) and (Hz), the LQ optimal permanent control
problem in infinite time horizon given by

+oo
minimize / (<Q(E(T),.’L’(T)>Rn + <RU(T),U(T)>Rm) dr
0
x € AC([0, +00),R"),  u € L2([0, +-00), R™) (OCP)
subject to &(t) = Ax(t) + Bu(t) for a.e. t >0
z(0) = zo
has a unique optimal solution (z*,u*). Moreover u* is the state feedback

u*(t) = —N(E>=,0)""M(E>,0) " z*(t) fora.e. t >0



where E> € ST | is the unique solution to the Permanent Algebraic Riccati Equation (P-ARE)

{ F(E>,0) = Ognxn (P-ARE)

E>* e St
Furthermore, the minimal cost of (OCPZ) is equal to (E>xq,x0)gn-

Proposition 4 (Sampled-data control in infinite time horizon). Assume that we are in the autonomous
setting (see Definition 1). Let A = {t;}ien be a h-uniform time partition of the interval [0,+00) and
let o € R™. Under Assumptions (Hy) and (HZ), the LQ optimal sampled-data control problem in infinite
time horizon given by

minimize /O+OO (<Q£C(T),£L‘(T)>Rn + <Ru(7),u(7)>Rm) dr

z € AC([0,4+00),R™), u e PC2([0,+00), R™) (OCPZ%)
subject to &(t) = Ax(t) + Bu(t) for a.e. t>0
z(0) = zo
has a unique optimal solution (z*,u*). Moreover u* is the state feedback
ul = —N(E<2 h)TM(E>2 h)Tz*(t;)  VieN

where B4 ¢ S, is the unique solution to the Sampled-Data Algebraic Riccati Equation (SD-ARE)

]:(EOO’A, h) = O]R"X"
(SD-ARE)
EA e 8t
Furthermore, the minimal cost of (OCP‘;‘(’)’A) is equal to (E>®x0, 20)gn .
Remark 3. The mathematical content of Proposition 3 is well known in the literature (see [11, 25, 27, 39, 44]).

The state feedback control ©* in Proposition 3 is usually written as
u*(t) = —R7'BTE>®z*(t)  for a.e.t >0
and (P-ARE) is usually written as

E*BR'BTE® —Q — ATE™ — E®A = Oguxn
E> € 8"

As said in Remark 2, our formulation of Proposition 3, using the continuous map F defined in Section 2.1,
provides a unified presentation in the permanent and sampled-data cases. In Theorem 1 hereafter, we are
going to prove convergence of E°4 to E* when h = ||A| — 0.

Remark 4. Similarly to the finite time horizon case (see Remark 2), the state feedback control in Propo-
sition 4 and (SD-ARE) have various equivalent formulations in the literature (see [7, 28, 29, 32, 33]) and in
most of these references Problem (OCP;‘(’)’A) is recast as a fully discrete-time L.QQ optimal control problem
with infinite time horizon. In particular the optimizability property for Problem (OCP;?)’A) is equivalent
to the optimizability of the corresponding fully discrete-time problem (see [16, Theorem 3] or [29, p.348]).
In the present work we will prove that, if (H;) and (Hy) are satisfied, then there exists A > 0 such that
the h-optimizability assumption (HQ ) is satisfied for every h € (0,h] (see Lemma 1 further). Moreover, in
that context, a uniform bound of the minimal cost of Problem (OCP;‘(’)’A) (independently of h € (0,h]) is
obtained. It plays a key role in order to prove convergence of E°* to E> when h = ||Al| — 0.

We provide in Appendix A.2 a proof of Proposition 4 based on the h-optimizability assumption (Hg), by
keeping the initial continuous-time formulation of Problem (OCP;‘(’)’A) as in [10]. This proof is an adaptation
to the sampled-data control case of the proof of Proposition 3 (see [11, p.153], [27, Theorem 7 p.198] or [44,
Theorem 4.13]). Moreover it contains in particular the proof of convergence of ET*2 to E** when T — +oo.



3 Main result

Propositions 1, 2, 3 and 4 in Section 2 give state feedback optimal controls for permanent and sampled-data
LQ problems in finite and infinite time horizons. In each case, the optimal control is expressed thanks to a
Riccati matrix: ET, ET"A, E> and E>* respectively. Our main result (Theorem 1 below) asserts that the
following diagram commutes:

(SD-DRE)  ETA Tt oo (SD-ARE)
[INE N
(P-DRE) ET T B> (P-ARE)

The precise mathematical meaning of the above convergences is provided in the next theorem which is the
main contribution of the present work. Let us first state the following lemma (proved in Appendix A.3).

Lemma 1. In the autonomous setting (see Definition 1), under Assumptions (Hy) and (Hs), there exist h > 0
and © > 0 such that, for all h-uniform time partitions A of the interval [0,4+o00), with 0 < h < h, and
for every zy € R", there exists a pair (x,u) € AC([0,+00), R") x PC2([0,400),R™) such that i(t) =
Az(t) + Bu(t) for almost every t > 0 and z(0) = xq, satisfying

+oo
/0 ((Qx(T), x(7))re + <Ru(7),u(7)>Rm) dr <E(E®xg,x0)rn < +00.

Not only Lemma 1 asserts that, if (H;) and (Hy) are satisfied, then there exists h > 0 such that (Hg) is
satisfied for every h € (0, h], but it also provides a uniform h-optimizability for all 0 < A < h (in the sense
that the finite right-hand term is independent of h). This uniform bound plays a crucial role in order to
derive convergence of E°? to E> when h = ||A|| — 0 (which corresponds to the right arrow of the above
diagram and to the fourth item of Theorem 1 below). Finally, from the proof of Lemma 1 in Appendix A.3,
note that a lower bound of the threshold A > 0 can be expressed in function of the norms of A, B, Q, R
and E°.

Theorem 1 (Commutative diagram). We have the following convergence results:

(i) Left arrow of the diagram: Given any T > 0, we have

. T\ _ T’A o
Hillfgo i:r(I)l,?.J?fNHE (ti) = E; " lgnxn =0

for all time partitions A = {t;}i=0.... n of the interval [0,T].

(ii) Bottom arrow of the diagram: Assume that P = Ognxn and that we are in the autonomous setting
(see Definition 1). Under Assumptions (Hy) and (Hy), we have

lim ET(t)=E>* Vvt>0.
T—~+o00

(iii) Top arrow of the diagram: Assume that P = Ognxn and that we are in the autonomous setting (see
Definition 1). Let A = {t;};en be a h-uniform time partition of the interval [0, +00). For all N € N*, we
denote by Ay := AN[0, tn] the h-uniform time partition of the interval [0,tn]. Under Assumptions (Hy)
and (Hg), we have

lim ENAY = p=A& i eN.
N —+oc0

(iv) Right arrow of the diagram: In the autonomous setting (see Definition 1), under Assumptions (Hy)
and (Ha), we have
lim E°% = F*°
h—0
for all h-uniform time partitions A = {t;}ien of the interval [0, +00) with 0 < h < h (where h > 0 is
given by Lemma 1).



Remark 5. The proof of Theorem 1 is done in Appendix A.4. Some results similar to the four items of
Theorem 1 have already been discussed and can be found in the literature. For example, in the autonomous
case and with h-uniform time partitions, the first item of Theorem 1 has been proved in [3, Corollary 2.3]
(a second-order convergence has even been derived). The second item of Theorem 1 is a well known fact
and follows from the proof of Proposition 3 (see [11, p.153], [27, Theorem 7] or [14, Theorem 4.13]). The
third item of Theorem 1 follows from the proof of Proposition 4 given in Appendix A.2 by keeping the
initial continuous-time writting of Problem (OCP;‘;’A). As evoked in Remarks 2 and 4, in the literature, the
LQ optimal sampled-data control problems are usually rewritten as fully discrete-time LQ optimal control
problems. As a consequence the result of the third item of Theorem 1 is usually reduced in the literature to

the corresponding result at the discrete level (see [16, Theorem 3] or [29, p.348]). The last item of Theorem 1
is proved in Appendix A.4 by using the uniform h-optimizability obtained in Lemma 1. Note that sensitivity
analysis of (SD-ARE) with respect to h has been explored in [18, 28, 29, 32] by computing its derivative

algebraically in view of optimization of the sampling period h. Note that the map F defined in Section 2.1 is
a suitable candidate in order to invoke the classical implicit function theorem and justify the differentiability
of E>* with respect to h. Finally the contribution of the present work is to provide a framework allowing
to gather Propositions 1, 2, 3 and 4 in a unified setting, based on the continuous map F, which moreover
allows us to prove several convergence results for Riccati matrices and to summarize it in a single diagram.

A Proofs

Preliminaries and reminders are done in Section A.1. We prove Proposition 4 in Section A.2, Lemma 1 in
Section A.3 and Theorem 1 in Section A.4.

A.1 Preliminaries

Lemma 2 (A backward discrete Gronwall lemma). Let N € N* and (w;)i=o,... N, (2i)i=1,...~n and (f;)i=1,...N
be three finite nonnegative real sequences which satisfy wy =0 and

wi < (14 prip1)wiv1 + zit1 Vi=0,...,N -1

Then
N j—1 N _1
.
w; < Z H (14 pq) | 25 < Z ezq:iﬂ“qzj Vi=0,...,N —1.
j=i+1 \q=i+1 j=i+1

Proof. The first inequality follows from a backward induction. The second inequality comes from the in-
equality 1+ p < e for all u > 0. O

Lemma 3 (Some reminders on symmetric matrices). Let p € N*. The following properties are satisfied:
(i) Let E € 8% (resp., E € S} ). Then all eigenvalues of E are nonnegative (resp., positive) real numbers.

(ii) Let F € Si- Then Pmin(E)HyHn%p < <Eyvy>RP < pmaX(E)HyHD%p for all y € RP, where Pmin(E)
and pmax(E) stand respectively for the smallest and the largest nonnegative eigenvalues of E.

(iii) Let E € Sf_+. Then E is invertible and E~! € Sf_+. Moreover we have Pmin(Eil) = 1/pmax(E)
and pmax(Eil) = 1/pm1n(E)

Let E € S . It holds that || E|lgexr = pmax(E).
Let E € 8. If there exists ¢ > 0 such that (Ey,y)re < c||y||§, for every y € RP, then ||E||gex»r < c.
Let By, Eo € SY. If (E1y,y)re = (E2y,y)re for every y € RP then Ey = Es.

Let (Ex)ren be a sequence of matrices in SY. If (Ery,y)re converges when k — +oo for all y € RP
then (Ex)ren has a limit E € S

Proof. The first four items are classical results (see, e.g., [20]). The fifth item follows from the fourth one.
The last two items follow from the following fact: if E € SV, with E = (e;;); j=1,....p, then

1 .
ei; = (Eb;, b))ge = §(<E(bi +b,),bs + b;)re — (Ebs, bi)ae — <Ebj,bj>Rp) Vi,j=1,....p

where {b;}i=1,... , stands for the canonical basis of R”. O

.....



Lemma 4 (Properties of the function JF). The three following properties are satisfied:

(i) The map F is well-defined on R x S x R.
(ii) The map F is continuous on R x 8T x Ry.
(iii) If IC is a compact subset of R x ST x R, then there exists a constant ¢ > 0 such that
H]:(t, EQ, h) - ]:(t, El, h)”]Ran S C||E2 — E1 ”]R"X"
for all (t, E1, E2, h) such that (t, E1,h) € K and (t, Ea2, h) € K.
Proof. (i) For (t,E,h) € R x 8% x Ry, note that N1(¢, E, h) € ST, Na(t, E, h) € ST* and N3(t, E, h) € ST
Hence the sum N (¢, E, h) belongs to ST, and thus is invertible from (iii) of Lemma 3.

(ii) Since taking the inverse of a matrix is a continuous operation, we only need to prove that M, N
and G are continuous over R x ST x R Let (tx, Ex, hi)ren be a sequence of R x ST x R, which converges to
some (t, B, h) € Rx ST xRy. We need to prove that M(ty, Ex, hi), N (tk, Ex, hi) and G(ty, Ex, hi) converge
respectively to M(t, E,h), N(t, E,h) and G(t, E,h) when k — +o00. The case h # 0 can be treated using,
for instance, the Lebesgue dominated convergence theorem. Let us discuss the case h = 0 and let us assume,
without loss of generality (since A, B, @ and R are continuous matrices), that hy > 0 for every k € N. In
that situation we conclude by using in particular the fact that ¢ is a Lebesgue point of all integrands involved
in the definitions of the functions M, N and G.

(iii) It is clear that F is continuously differentiable over S with respect to its second variable. Similarly

to the previous item, we can moreover prove that the map (¢, E, h) — Do F(t, E, h) is continuous over R x
8% x Ry. Thus the third item follows by applying the Taylor expansion formula with integral remainder. [

Lemma 5 (A uniform bound for ET and ET-2). Let T > 0. We have
IET@llznsn < (IPllgnsn + (T = )1Q)emloo ) 2A1eml=T=0 v € [0, 7],
If A = {ti}izo0,...N is a time partition of the interval [0,T], then
12 |gnxn < (”PHR"X" + (T - fz')HQHti,T]Hoo)ezllA””’T]H°°(T_ti) Vi=0,...,N.

Proof. Let us prove the first part of Lemma 5. We first deal with the case ¢ = 0. Taking the null control in
Problem (OCP?) and using the Duhamel formula, we deduce that its minimal cost satisfies

(ETO)y, yhrn < (I Pl + TIQipo.zilloe )X M= g2, vy € R™.

The result at ¢ = 0 then follows from (v) in Lemma 3. The case 0 < t < T can be treated similarly by
considering the restriction of Problem (OCP;) to the time interval [¢,T] (instead of [0,7]). Finally the
case t = T is obvious since ET(T) = P. The second part of Lemma 5 is derived in a similar way. O

Lemma 6 (Zero limit of finite cost trajectories at infinite time horizon). In the autonomous setting (see
Definition 1), under Assumption (Hy), for every (z,u) € AC([0, +00), R™) x L2([0, +00), R™) such that &(t) =
Ax(t) + Bu(t) for almost every t > 0 and satisfying

+00
/ ((Qa(r), 2(m)an + (Ru(r),u(r))zn ) dr < +oc,
0

we have lim;_, 4 o z(t) = Ogn.
Proof. Since Q € 8T, we have |z(t)||z. < m(@ﬂt),x(t)mn for all ¢ > 0. Using the assumptions we

deduce that x € L2([0, +0c0), R™). Let us introduce X € AC([0, +oc), R) defined by X (¢) := ||z(t)||3. > 0 for
all t > 0. Since X (t) = 2(Az(t) + Bu(t), z(t))g~ for almost every t > 0, we deduce that X € L!([0, +oc),R)
and thus X (¢) admits a limit £ > 0 when ¢t — +o00. By contradiction let us assume that ¢ > 0. Then there
exists s > 0 such that X (¢) > % > 0 for all £ > s. We get that

/ " ((Qatr). st + (Ru(r),u(rYya ) dr 2 puin(@) ( / "x() dT>

= poin@ [ X0t [ X0 2 pin@ ([ X araa-9f) vz

A contradiction is obtained by letting  — +o0. O
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A.2 Proof of Proposition 4

This proof is inspired from the proof of Proposition 3 (see [11, p.153], [27, Theorem 7 p.198] or [44, The-
orem 4.13]) and is an adaptation to the sampled-data control case. We denote by Ay = AN [0,tN]
the h-uniform time partition of the interval [0, ¢x] for every N € N*.

Existence and uniqueness of the optimal solution. Let 2y € R". For every u € L%([0, +00),R™), we
denote by z(-,u) € AC([0, +00), R™) the unique solution to the Cauchy problem

Axz(t) + Bu(t) for a.e. t >0,
z(0) = xo.

——
3.
=~
N~—
Il

We define the cost function
C: L%*[0,+c),R™) — RU {+oo}+
u — C(u) ::/0 ((Q:z:(T, u), (7, u))gn + (Ru(r),u(r)}Rm) dr.

Problem (OCP‘;‘(’)’A) can be recast as min{C(u) | u € PC*([0, +00),R™)}. Since (H;) is satisfied, we have
C* := inf{C(u) | u € PC2([0,400), R™)} < +00.

Let us consider a minimizing sequence (uj)reny C PC2([0,+00), R™) and, without loss of generality, we
assume that C(ug) < 4oo for every k € N. Since R € S, we deduce that the sequence (up)ren is
bounded in L2([0, +00),R™) and thus, up to a subsequence (that we do not relabel), converges weakly to
some u* € L2([0,+00),R™). Since PC2([0,400), R™) is a weakly closed subspace of L2([0, +00), R™), it
follows that u* € PC~([0, +00),R™). Moreover, denoting by zj := x(-,uy) for every k € N, the Duhamel
formula gives

¢

2 (t) = e?ag +/ e DABuy(r)dr  Vt>0 VkeN.

0

By weak convergence we get that, for every ¢ > 0, the sequence (z(t))ren converges pointwise on [0, +00) to

t
x*(t) = etz —l—/ e(t_T)ABu*(T) dr.
0

Then, obviously, z* = z(-,u*). Moreover, by Fatou’s lemma (see, e.g., [12, Lemma 4.1]) and by weak
convergence, we get that

+oo
C* = lim C(ux) = liminf C(uy) = liminf (<Q£Ck(7'),$k (7))rn + (Ruk(T),uk(T»Rm) dr

k—+oo k— o0 k— oo 0

—+o0
> lim i . . 2
> timint [ (Qan().an(r))ee dr +liminf

—+oo

+oo
> / (Q™ (7), " (M)er dr + [|u”||Es, :/ ({Qz™(7), 2™ (7))rn + (Ru™ (1), u™ (7)) ) dT = C(u”)
0 0

where the norm defined by [|ul|p2 := (f0+OO<Ru(7'), u(7))gm dr)'/? for every u € L2([0, +-00), R™) is equivalent

to the usual one since R € SY*,. We conclude that (z*,v*) is an optimal solution to (OCP;‘;’A).

Let us prove uniqueness. Note that z(-,Au + (1 — A)v) = Az(-,u) + (1 — Nz(,v) for all u, v €
L?([0,4+00),R™) and all A € [0,1]. Hence, since moreover @ € S}, and R € ST, the cost function C
is strictly convex and thus the optimal solution to (OCP;?)’A) is unique.

Existence of a solution to (SD-ARE). Let us introduce the sequence (D;);eny C R™*™ being the solution
to the forward matrix induction given by

Di+1 - D, = —h]:(DZ, h) Vi € N,
DO = ORan.

11



Taking P = Ognxn, one has D; = E;J,V;fN for every i = 0,...,N and every N € N*. Hence the se-
quence (D;)ien is well defined and is in S¥.

Our aim now is to prove that the sequence (D;);cn converges. Let 29 € R™. We denote by
+oo
M ::/ (<Q(E(T),.’L’(T)>Rn + <Ru(7),u(7)>Rm) dr < 400
0

where (x,u) € AC([0,+00), R™) x PC2(]0, +00), R™) is the pair provided in (Hg) Since the minimal cost
of (OCP?{‘)“AN) (with P = Ognxn) is given by (ESN’ANxO,xO>R7l = (Dnzo,xo)r» and is increasing with
respect to N, we deduce that (Dyxg, zg)r~ is increasing with respect to N. Since it is also bounded by M,
we deduce that it converges when N — +o0o. By (vii) of Lemma 3, we conclude that the sequence (D;);en
in S} converges to some D € ST which satisfies (D, h) = Ogaxn by continuity of F (see Lemma 4).

Positive definiteness of D. Let o € R™\{0}. Since @ € S7, the minimal cost of (OCP;JX’AN) (with P =
Ognxn) given by <E5N’AN3:0,3:O>RTL = (Dnxo,zo)rn for every N € N* is positive. Since (Dyxo,Zo)rn is
increasing with respect to N and converges to (Dxg, xo)rn, we deduce that (Dzg, zo)g» > 0 and thus D €
St

++

Lower bound of the minimal cost of (OCP‘;‘(’)’A). Our aim in this paragraph is to prove that, if Z € S}
satisfies F(Z, h) = Ognxn, then (Zzo,x0)rn is a lower bound of the minimal cost of (OCPE‘;"A) for every z €
R™.

Let 29 € R™. Let (x,u) € AC(]0, +00), R"™) x PC2([0, +00), R™) be a pair such that &(t) = Az(t)+ Bu(t)
for almost every ¢t > 0 and 2(0) = x¢. Our objective is to prove that

+oo
(Zxo, xo)rn < /0 (<QI(7'),ZE(T)>Rn + <Ru(7’),u(7')>Rm) dr.

If the integral at the right-hand side is infinite, the result is obvious. Let us assume that the integral is
finite. By Lemma 6, x(t) tends to Og» when ¢t — +00. By Proposition 2, the minimal cost of (OCP;JZ’AN)
with P = Z is given by (EéN’ANxO,:EO)Rn for every N € N*. Since ER}“AN = Z and F(Z,h) = Ognxn, from

the backward matrix induction, we get that EfN’AN = Z for every i = 0,...,N and every N € N*. In

particular the minimal cost of (OCP’;@”AN) with P = Z is given by (Zxg, zg)grn for every N € N*. Hence

tN
(Zxg,20)Re < (Z2(tN), 2(tN))RA +/ (<QI(T),IE(7’)>Rn + (Ru(r),u(r)}Rm) dr.
0
Taking the limit N — +o00, the proof is complete.

Upper bound of the minimal cost of (OCP;?)’A). Our aim in this paragraph is to prove that, if Z € S}
satisfies F(Z, h) = Ognxn, then (Zxg, xo)r~ is an upper bound of the minimal cost of (OCPE‘;’A) for every xg €

R™. Denote by M := M(Z h), N := N(Z,h) and G := G(Z,h). We similarly use the notations M;, N
and G; for ¢ = 1,2,3 (see Section 2.1 for details).
Let 2o € R™. Let € AC([0, +00), R™) be the unique solution to
i(t) = Ax(t) — BN IMTz(t;)  forae. t€[titiy1) VieN
z(0) = zo,
and let u € PC?([0,400),R™) defined by u; := —N"'MTz(t;) for every i € N. In particular &(t) =

Ax(t) + Bu(t) for almost every t > 0 and 2(0) = xo.
By the Duhamel formula, we have z(t) = («;(t) — 8;(t))x(t;) for all ¢ € [t;,t;+1) and every i € N, where

¢
ai(t) =4 and  Bi(t) = </ et d{) BNTIMT Vit € [ti, tit1) Vi e N.
t.

7

Using the above expressions of a; and (3;, and after some computations, we get that

[ (@ut.atre + (Rulr), ulr))sn ) dr = bWaa(ts). alt))ze Vi€ N

ti

12



where W, := G1 + MN T INoN T IMT —2MoNIMT + MN NN IMT. On the other hand, using again

the above expressions of «; and §;, we compute

<Zx(ti),x(ti)>]Rn — (Zw(ti+1),x(ti+1)>Rn = h<W2$(ti),JJ(ti)>Rn Vi € N
where Wy := —Gy + 2MINTIMT — MNINSN~IM. Using that F(Z,h) = MNIMT — G = Ognxn, we
obtain Wy — W7 = Ognx» and thus Wy = Wi, We deduce that

/t U (1Qe(r). 2(n))n + (Ru(r) u(m)an ) dr = (Za(ts), 2t — (Zaltin).altpen Vi€ N.

i

Summing these equalities and using that Z € 87, we get

/0 "’ ((Qx(T),x(T)}Rn+<Ru(7’),u(7)>Rm) dr = (Zxo,x0)rr —(Z2(tN), x(tN))re < (Zx0, T0)RN VN € N*.

Passing to the limit N — 400, we finally obtain
+oo
/ (<Q$(T>,I(T)>]Rn + <Ru(7’),u(7’)>Rm) dr < (Zxo,x0)Rn-
0
We deduce that (Zzg,xo)rn is an upper bound of the minimal cost of (OCP;‘(’)’A) for every zp € R™.

Minimal cost of (OCP;‘;’A) and state feedback control. Let zg € R™. By the previous paragraphs,
since D € St C S% satisfies F(D,h) = Ognxn, the minimal cost of (OCP;‘(’)’A) is equal to (Dxq, zg)rn-
Moreover, by the previous paragraph, denoting by x € AC([0, +00), R™) the unique solution to

#(t) = Az(t) — BN (D,h)~*M(D, h) Tz(t;) for a.e. t € [t;,tiy1) Vie N
z(0) = o,

and by u € PC2([0, +00), R™) the control defined by u; := —N(D, k)" *M(D, k)T z(t;) for every i € N, we

get that @(t) = Ax(t) + Bu(t) for almost every ¢t > 0 and x(0) = zg, and

+oo
/O ((Qu(r), a(m)rn + (Ru(r), u(r))zn ) dr < (Do, zo)n

Since (Dxg, xo)gr~ is the minimal cost of (OCP;‘;’A), the above inequality is actually an equality. By unique-
ness of the optimal solution (z*,u*), we get that (z,u) = (z*,u*) and thus the optimal sampled-data
control u* is given by uf = —N(D,h)"*M(D,h) " x*(t;) for every i € N.

Uniqueness of the solution to (SD-ARE). Assume that there exist Z1, Zo € S} satisfying F(Z1,h) =
F(Z2,h) = Ognxn. By the previous paragraphs, the minimal cost of (OCP;‘;’A) is equal to (Z1z0,zo)rn =
(Zax0, xo)gn for every xg € R™. By (vi) of Lemma 3, we conclude that Z; = Zs.

End of the proof. Defining E*~4 := D € ST, the proof of Proposition 4 is complete.

A.3 Proof of Lemma 1

This proof is inspired from the techniques developed in [35] for preserving the stabilizing property of controls
of nonlinear systems under sampling. We set W := BR™!BT E> € R"*" where E is given by Proposition 3.
Note that E*W € St. Using (P-ARE), we obtain

2(E¥y, (A= W)y)rr = —(Qy. y)zr — (EXWy,y)rm < —puin(Q)llyllRn Yy €R"
where pnin(Q) > 0 since Q € ST, . Let h > 0 be such that

PIA = Wlgon M4l psn(@)
1_h’HA_WHRnxneh”A”Ran - 2

h|A = W |gnxnellAlznxn <1 and  2ppax(EXW)
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for every h € (0, hl.
Now, let 29 € R™ and let A = {t;};ien be a h-uniform time partition of the interval [0, +-00) satisfying h €
(0,h]. Let € AC(]0, +00), R™) be the unique solution to

{ z(t) = Ax(t) — Wa(t;) for a.e. t € [t;,tiq1) VieN
2(0) = xo,

and let u € PC2([0, +00),R™) be defined by u; := —R™'BT E®x(t;) for every i € N. In particular i(t) =
Az (t) + Bu(t) for almost every ¢ > 0 and z(0) = xo.
On the one hand, we have

2(t) — 2(t:) e = /_t (Aa(r) ~ Wa(t,)) dr

ti

/t (A(:c(T) —z(t;)) + (A — W):c(ti)) dr

t;

R™ R™

t
< h||A = Wlgnxn ||l2(ti) lrn + ||A||Rnxn/ (7)) — x(ts)||en dr
ti

and, by the Gronwall lemma (see [39, Appendix C.3]), we get that
|z(t) — z(t:)|gn < hl|A = W|gnsneIAzmsn| gt |gn  VE€ [tistiz)  VieN,
Since [Ja(to)llarcn < l0(t) — 2(t) [z + [2(8) [zncn and AJA — W guxnehlAlancn < 1, we get that

1
1 - h”A - WHRnxneh”A”]Ran

[ () |Rnxn < [e@llgnsn, — VEE [titipa)  VieN

and thus

12(8) — 2(t5) g < — A= Wl eI e

=1_ h”A — WHR eh”AHRnxn ||x(t)||Rn><n7 Vit € [ti,ti+1) Vi € N.

On the other hand, we have

d

a(Eoox(t), x(t))rr = 2(E®z(t), 2(t))rn = 2(E>x(t), Ax(t) — Wa(t;))rn
=2

(E®z(t), (A — W)z(t))gn + 2E¥z(t), W(x(t) — 2(t;))gs  for ae. t € [ti,tis1) Vi€ N.

We deduce that

d h||A = W ||gnxn e Allznxn )
- o0 n < — H - o n
o BT a(t) 2(t)r _( Pmin(Q) + 2pmax (B W)l—h||A—W||aneh”A”mm z(t)]12
< —pm%@ﬂx(t)ﬂén < —%(wa(t),x(t)mn for a.e. t > 0.
We deduce from the Gronwall lemma that
o(®) |2 € —— (E=a(t),a()an € —— (B0, ao)zne FHAET Wi >0
T < — z(t), z(t))gn < ————— To,To)Rn € 2Pmax > 0.
K pmin(Eoo) pmin(Eoo) 070
We deduce that
too Foo min(Q)
/ (Qx(7),z(7))rn dT < me@><E°°330,330>]Rn/ e Treman (E) T dr
0 Pmin (E>) 0
2pmax(Q)pmax (E>)
= E®xq, x0)rn < +00.
pmin(Q)pmin(Eoo) < >
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Moreover, using that ¢t; = ih for every i € N, we have

+oo
/0 (Ru(r), u(r))zn dr < hpmax(R) Y _ [uillim < Apmax(R)|IR™ BT E||gmscn Y [l (t:)|im
€N ieN

(R __Pmin(@) p\?
<n L)y et BT e, (B, a3 (e )

Pmin(Eoo) oN
Pmax(R) 1T o2 oo 1
=h—F—=|R"B E mxn E Lo, Lo)R™ -
poin ()] e e
2pmax () pmax (£ _ 00 00 Pmin(Q) 7
< ((Q))/f)~ (%w))IIR LT B2 (B0, 20)mn e PRt < oo,
Taking
_ 2pmax(Eoo) ( 15T 9 Pmin (@7
Ci= max Q + max R R B EOO 7anezl’max(Eoo) ) 207
(@ e @) P (Q) + pmax(R)|| =

the proof is complete.

A.4 Proof of Theorem 1

First item. This proof is inspired from the classical Lax theorem in numerical analysis (see [30, p.73]).
Let € > 0. We define the map

v: [0,T]x[0,T] — R™*"
(t,h) > @(t,h) = F(t, ET(t),h).
By continuity of E7 on [0, T] and by Lemma 4, the map ¢ is uniformly continuous on the compact set [0, T x
[0,T]. Hence there exists § > 0 such that
_c
2T ecT

for all (t1,h1), (t2,h2) € [0,T] x [0, T] satisfying |t2 — t1]| + |he — h1] < 0, where ¢ > 0 is the constant given
in Lemma 4 associated to the compact set K :=[0,T] x K x [0,T] where

||90(t25 h?) - @(tl, hl)HR"X” S

K= {E €8} | Bl < (IPllanen + TIQpo oo )2 M410:ml 1.

In the sequel we consider a time partition A = {t;};—0
that

~ of the interval [0, T] such that 0 < ||AJ] < §. Note

.....

B[S = EzTﬂA — hiy1 F(tig1, EiTJﬁv hiy1)
and  ET(t;) = ET(tiy1) — hia F(tivr, BT (tiz1), hiv1) +mis1 ¥i=0,...,N —1
where
Nis1 = ET(t;)) — BT (tix1) + his1 F(tivr, BT (tiy1),hiza)  Vi=0,...,N —1.
By Lemmas 4 and 5, we have
IET(t:) = B2 g < (14 chig )| BT (bis1) — ELT lzmsen + [Inigalmmsn ¥i=0,...,N —1.
It follows from the backward discrete Gronwall lemma (see Lemma 2) that

N N
j—1
IET (1) = E]® goxn < Y e Xa=itr b Ipyl|gasn < ey |njllgnn  Vi=0,...,N—1.
j=i+1 j=1

Since
n; =h; (F(tj,ET(tj),hj) - ]:(tjvET(tj),O)) + /tj (F(t;, E"(t;),0) = F(r, E"(7),0)) dr
—hy(o(tss ) = 2l 0)) + [ (01,0~ (rO)dr Y=L N

tj71
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we obtain, by uniform continuity of ¢ and using that 0 < [|A]| <4,

9 9

sllgnsn < 2hjomg =hjm—r Vi=1,...,N.
We conclude that
N N N
IET (t;) — ET A lgnsn < €Ty [nllnsn < ecTZhj% - %Zhj ¢ Vi=0,...,N—1
Jj=1 j=1 j=1

The proof is complete.

Second item. The second item of Theorem 1 is well known and follows from the proof of Proposition 3
(see [11, p.153], [27, Theorem 7] or [11, Theorem 4.13]).

Third item. This result follows from the proof of Proposition 4. Indeed, using the notations from Ap-
pendix A.2, it is clear that

im EIV-AN — Jim Dy_i=D=E%  VieN
—+o0 —+o00

Fourth item. By contradiction let us assume that E>? does not converge to £ when h — 0. Then
there exists ¢ > 0 and a positive sequence (hy)ren converging to 0 such that ||E2k — E%||guxn > ¢ for
every k € N, where Ay, stands for the hj-uniform time partition of the interval [0,+00). Without loss of
generality, we assume that 0 < hy < h for every k € N. It follows from Proposition 4 and from Lemma 1
that the minimal cost of (OCPg‘(’)’A’“) satisfies

<EOO’AkI0,$O>Rn < E<EOOI0, I0>Rn < E”EOO”R?'LX?'L”IO”IQRW, VIO € R".

Hence [|[E%2||gnxn < €||E®||gnxn for every k € N by (v) of Lemma 3. Thus the sequence (E°2*);cy
is bounded in R™*™ and, up to a subsequence (that we do not relabel), converges to some L € R"*". In
particular ||L — E%||gnxn > €. Since E*%r € ST, C St for every k € N, it is clear that L € S%. Moreover,
by (SD-ARE) associated to hy (see Proposition 4), we know that F(E°®*% hy) = Ognxn for all k € N. By
continuity of F (see Lemma 4), we conclude that F(L,0) = Ognxn. By uniqueness (see Proposition 3) we
deduce that L = E° which raises a contradiction with the inequality |L — E°||gnx» > &. The proof is
complete.
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