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Optimal release strategies for mosquito population
replacement

Luis Almeida* Jests Bellver Arnau' Yannick Privat?

Abstract

Vector-borne diseases, in particular arboviruses, represent a major threat to human health. In
the fight against these viruses, the endosymbiotic bacterium Wolbachia has become in recent years
a promising tool as it has been shown to prevent the transmission of some of these viruses between
mosquitoes and humans. In this work, we investigate optimal population replacement strategies,
which consists in replacing optimally the wild population by a population carrying the aforementioned
bacterium, making less likely the appearance of outbreaks of these diseases. We consider a two
species model taking into account both wild and Wolbachia infected mosquitoes. To control the
system, we introduce a term representing an artificial introduction of Wolbachia-infected mosquitoes.
Assuming a high birth rate, we reduce the model to a simpler one regarding the proportion of infected
mosquitoes. We study strategies optimizing a convex combination either of cost and time or cost and
final proportion of mosquitoes in the population. We fully analyze each of the introduced problem
families, proving a time monotonicity property on the proportion of infected mosquitoes and using a
reformulation of the problem based on a suitable change of variable.

Keywords: optimal control, Wolbachia, ordinary differential systems, epidemic vector control.

1 Introduction

1.1 Around Wolbachia control strategies

Around 700 000 people die annually due to mosquito-transmitted diseases [16]. In particular, mosquitoes
of the genus Aedes, such as Aedes Aegypti and Aedes Albopictus can transmit several arboviruses as
Dengue, Chikungunya, Yellow fever or Zika [9, 17]. According to the World Health Organization, 390
million people are infected by Dengue every year and 3.9 billion people in 128 countries are at risk of
infection [6]. As no antiviral treatment nor efficient vaccine are known for Dengue, the current method for
preventing its transmission relies mainly on targeting the vector, i.e. the mosquito [5, 4, 11]. It has been
shown that the presence of the bacterium Wolbachia [10] in these mosquitoes reduces their vector capacity
(capability of transmission of the associated disease) for the aforementioned arboviruses [20, 14, 19, 15].
The bacterium is transmitted from the mother to the offspring. Furthermore, there is a phenomenon called
Cytoplasmatic Incompatibility (CI) [18, 13], which produces cross sterility between Wolbachia-infected
males and uninfected females. These two key phenomena make the introduction of mosquitoes infected
with Wolbachia a promising control strategy to prevent Dengue transmission.

In this work, we explore several ways of modeling optimal release strategies, in the spirit of [3], where
a simpler approach involving a least squares functional was presented. We enrich the model of [3] by
introducing and analyzing two relevant families of problems.

In a nutshell, we will first consider two families of functionals that are convex combinations of a term
accounting for the cost of the mosquitoes used and

e cither a growing function of the time horizon, let free, but fixing the final proportion of Wolbachia-
infected mosquitoes.
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e or a penalization (more precisely a decreasing function) of the final proportion of Wolbachia-infected
mosquitoes at the final time of the experiment. Note that the horizon of time will be considered
fixed in this case.

This will lead us to introduce two large families of relevant optimization problems in order to model
this issue. Analyzing them will allow us to discuss optimal strategies of mosquito releasing and also the
robustness of the properties of the solutions with respect to the modeling choices (in particular the choice
of the functional we optimize).

1.2 Issues concerning modeling of control strategy

To study these issues, let us consider the same model as in [3] for modeling two interacting mosquito
populations: a Wolbachia-free population ny, and a Wolbachia carrying one, ny. The resulting system
reads

dnq (t n ni(t)+n

L0 — byny(t) (1— sn m(t)ﬁz(o) (1 — mBd 2(”) —dini(t),
Al = boma(t) (1 — 2520 ) — doma(t) +u(t) . ¢ >0, (1)
nl(o) = n(l) ) nQ(O) = ngv

where

e the parameter s, € [0, 1] is the cytoplasmic incompatibility (CI) rate’.

e The other parameters (b;, d;) for i € {1,2} are positive and denote respectively the intrinsic mortality
and intrinsic birth rates. Moreover, we assume that b; > d;, 1 = 1, 2.

e K > 0 denotes the environmental carrying capacity. Note that the term (1 — sy, n:ﬁm) models the
CIL.

e u(-) € L°(IR;) plays the role of a control function that we will use to act upon the system. This
control function represents the rate at which Wolbachia-infected mosquitoes are introduced into the
population.

System (1) for modeling mosquito population dynamics with Wolbachia has been first introduced in [7, &].
We also mention [12] where this model is coupled with an epidemiological one.

The aim of this technique is to replace the wild population by a population of Wolbachia-infected
mosquitoes. To understand mathematically this question, it is important to recall that, under the

additional assumption
dq bg
1l—s5,<—x<1 2
v < b (2)
satisfied in practice [3], System (1) has four non-negative steady states, among which two which are locally

asymptotically stable, namely:

By = (n},0) = (K <1 - Zli) ,o) and By = (0,n3) = <0,K <1 - Zj)) .

Observe that n; corresponds to a mosquito population without Wolbachia-infected individuals whereas
ny corresponds to a mosquito population composed exclusively of infected individuals. Note that the
two remaining steady-states are unstable: they correspond to the whole population extinction and a
coexistence state.

Hence, the optimal control issue related to the mosquito population replacement problem can be recast
as:

Starting from the equilibrium 1y, how to design a control steering the system as close as possible to the
equilibrium state no, minimizing at the same time the cost of the releases?

Of course, although this is the general objective we wish to pursue, the previous formulation remains
imprecise and it is necessary to clarify what is meant by ”the cost of release” and the set in which it is
relevant to choose the control function.

1Indeed, when s, = 1, CI is perfect, whereas when s;, = 0 there is no CI



Following [2] and [3], we will impose several biological constraints on the control function u: the rate
at which mosquitoes can instantaneously be released will be assumed bounded above by some positive
constant M, and so will be the total amount of released infected mosquitoes up to the final time 7. The
set of admissible control functions wu(-) thus reads

T
Urom = {ueLoo (0,7),0 < u< M ae. in (O,T),/ u(t)dt < C}. (3)
0

As shown in [3], System (1) can be reduced to a single equation under the hypothesis of high birth
rates, i.e. considering by = bY/e, by = b3 /e and letting £ decrease to 0. In this frame, the proportion
na/(n1 + na) of Wolbachia-infected mosquitoes in the population, uniformly converges to p, the solution
of a simple scalar ODE, namely

{ # (1) = Fp(®) + u(t)gp(®). t € (0.7) "
p(0) =0,
where

fo) = pl1 - p) A A o) 1 B P )

(1 —p)(1 — spp) + b3p " K1 p)(1— sup) +b3p°

We remark that f(0) = f(1) = 0 and, under assumption (2), there exists a single root of f strictly

(0]
between 0 and 1 at p =60 = - (1 - Zizg
v 1

[0,1] and such that g(1) = 0.

). The function p — g(p) is non-negative, strictly decreasing in

0.03 0.8

0.02
f(p) g(p)

0.014

Figure 1: Plots of p — f(p) (left) and p — g(p) (right) for the values of the parameters in Table 1. In this
case 0 ~ (0.211.

In the absence of a control function, the equation on p simplifies into % = f(p). This is a bistable

system, with an unstable equilibrium at p = 6 and two stable equilibria at p = 0 and p = 1. Notice that
the derivative of the function f/g has a unique zero p* in (0, 6) defined by

1 b
R — 1 — _—
r= ( ot | (5)

which will be useful in the following.

In [3], the control problem
1 1
inf  J(u), with J(u) = =ni(T)? + = [(n§ — na(T))4]> . (6)
uw€UT, C, M 2 2

related to the aforementioned system (1), is considered. Denoting by J¢(u) the criterion J(u) where
the birth rates b; and by have been respectively replaced by by . = bY/e and by . = b3/e, with € > 0, a
T-convergence type result is proven [3, Proposition 2]. More precisely, any solution u. of Problem (6)



with birth rates b1 . and by . converges weakly-star in L>°(0,T") to a solution of the reduced problem (4).
Moreover,
lim inf J%(u)= inf J%u),

e—0 UEMT1C11M UEMT,C,ILI
where
() = lim J%(u) = K(1 - p(T))? ¢
E—r

and p is the solution of (4) associated to the control function choice u(-). The arguments exposed in [3] can
be adapted easily to our problem. Since the solutions of both the full problem (6) and the minimization
of JY given by (7) will be close in the sense above, it is relevant to investigate the later, which is easier to
study both analytically and numerically.

We now introduce the two families of optimal control problems we will consider in the following
sections. Although the model (4) driving the evolution of the Wolbachia-infected mosquitoes density is
the same as in [3], we will enrich it by introducing and analyzing new families of problems in which

e the horizon of time can be let free;

e the cost of producing Wolbachia-infected mosquitoes can be included. Since such a cost is not so
easy to take into account, we will write it in a rather general way

T
/O i (u(t)) dt (®)

where j; : R — R denotes a increasing function such that j; (0) = 0.

To take the time of the experiment and the final state into account in the cost functional, we will use
a function jo : Ry x [0,1] 5 (T,p)) — j2(T,p) € R.

Let us now present the two families of problems we will deal with. We will be led to make the following
assumptions, in accordance with the modelling above:

j1(+) is a non-negative increasing function such that j; (0) = 0, two times differentiable,
either strictly concave, linear or strictly convex on (0,T).

ja2(+) is a non-negative function of class C!, strictly increasing w.r.t. its first variable (H)
and strictly decreasing w.r.t. its second variable. Moreover, for all p € [0, 1],
T—~+oco

A first way of modeling optimal strategy for releasing Wolbachia-infected mosquitoes consists in minimizing
a convex combination of the time horizon, denoted 7', and the cost of producing and releasing the mosquitoes
defined by (8), by imposing a target value on the final density of Wolbachia-infected mosquitoes. This
leads to introduce the following optimal control problem

inf  Ju(T,u),
u€UT,c, M L
T>0 (PpT,C,M)

p' = f(p) +ug(p) in (0,T), p(0) =0, p(T) = pr ,

where pr € (0,1) is given and J,(u) is defined by

T
Jo(Tow) = (1 - a) / 1 (u(t))dt + (T, p(T)), (9)

where a € [0, 1], 71(-) and ja(-) satisfy () and Urp ¢ ar is given by (3). The function (T, p) — j2(T, p) aims
at penalizing the time used in our case. Once the existence of solutions is established, it will be fixed to
be jo(T,p(T)) = T. In what follows, we will not tackle the case where o = 0 since in that case, existence
may not be guaranteed. More precisely, it is rather easy to show that in that case, Problem (Q[l)jﬁ ) has
no solution whenever py > 6.



Another possible way of modeling optimal strategy for releasing Wolbachia-infected mosquitoes consists
in minimizing a convex combination of the final distance from p(T") to the state of total invasion p = 1
and the cost of producing and releasing the mosquitoes defined by (8). In that case, we fix the horizon of
time T and let p(7T') free. This leads to consider the problem

inf  J,(u), -
U/EMT’C’M (Preoar)
p' = f(p) +ug(p), p(0) =0,

where a € [0,1], j1(+) and ja(-) satisfy (#) and Ur ¢ a is given by (3). The main difference here with
respect to the previous case is the fact that the time horizon T is fixed, p(T) is free and that ja(T, p(T))
now represents a function penalizing the final distance to a certain final state (typically, the state of
total invasion p = 1). Since T in this family is fixed, abusing of the notation we will write J, (u) instead
of Jo(T,u), but J,(u) will still be defined by (9). After establishing the existence of solutions to this
problem we will fix jo(T,p(T)) = (1 — p(T))? as in (7). A study of similar problems in a much more
limited setting can be found in [1].

1.3 Main results

Let us state here briefly the main results of this work. These results will be further detailed in sections
2.2 and 3.1 respectively. In this section, in order to avoid too much technicality, we provide simplified
statements of the main contributions of this article. Let us fix M > 0 and C > 0, and let us consider j ()
satisfying the hypothesis stated above in (#).

Our first result regards Family 1. In accordance with the biological modelling considerations above, let
us assume hereafter that js (T, pr) = T and that the final proportion of mosquitoes in the populations is
fixed p(T) = pr < 1. The following result is a simplified and less precise version of Theorem 2.

Theorem A (Family 1). There exists (T*,u*) € Ry X Ur,cm solving Problem (P;TO‘CM) The overall
behaviour of u* depends on the convexity of ji(-), the value of o and the value of C.
In general, we distinguish the following cases:

e Case 1. jy is either linear or strictly concave. There exists a real parameter o* € [0,1) given by the
parameters of the problem such that:

— if C is large enough: If o € [a*, 1], then u* = M1 p+. If o € (0,a%), then u* is bang-bang
with exactly one switch from M to 0 at a time ts € (0,T*) determined by «.
— else, one has u* = M1o,c/n-

In this case, the optimal time T™ reads

sy | p(ts) if C is large enough,
with u,(v) = M1(p,) and ps = { p(C/M)  otherwise.

PT dV
T = /
o ) +up(v)g(v)
e Case 2. j; is convex. If a € (0,1) singular controls may appear. The control u* is non-decreasing
until t* € (0,T7) such that p(t*) = p* and then non-increasing.

If a =1, the term with jy is no longer present and u* = M1 (g mingT~,c/M}]-

Remark 1. We remark that in case j; is either linear or strictly concave the controls are always bang-bang
(and the case @ = 1 is similar to @ < 1) while when j; is convex, singular controls may appear when o < 1
while for & = 1 the control is still bang-bang.

For our second result, regarding Family 2 let us assume hereafter that jo(T,pr) = (1 — pr)? and that
the time horizon T > 0 is fixed. The following result is a simplified and less precise version of Theorem 3.

Theorem B (Family 2). There exists u* € Ur,c,m solving Problem (73%%]\,) In addition, there exists

an interval (t~,tT) such that, outside of it u* = 0 and the state p,~ associated to u* is constant. Inside
(t~,tT), pu- is increasing and the behaviour of u* depends on the convezity of j1(-), the value of o and
the values of C' and T. We distinguish between the following cases:



e Case 1. ji is either linear or strictly concave. The solution is u* = M1~ ; ), with ts < tt the
switching time.

e Case 2. jy is convex. If a € (0,1) singular controls may appear. The control u* is non-decreasing
until t* € (t7,tT) such that p(t*) = p* and then non-increasing.

If a =1, then u* = M1~ 4 ), with ts defined as in the concave and linear case.

1.4 Biological interpretation of our results and final comments

From a biological point of view, this problem is studied with more generality than what is strictly necessary.
Only a certain subset of parameters is interesting for real field releases. In order to give a biological
interpretation we restrict ourselves to the case where p(T') > 0 so that the system in the long term tends
to p = 1 without further action. Otherwise, once the releases ended the system would return to the initial
condition after a certain time meaning that the installation of the Wolbachia-infected mosquito population
would have failed. Independently of the family considered, with this restriction, our results yield:

e If j; is either linear or strictly concave, the optimal releasing strategy is bang-bang. Starting with
u* = M and switching at most once, only after the critical proportion, p(t) = 6, is surpassed.

e If j; is strictly convex, the possible appearance of singular solutions makes the analysis more
intricate. In any case, solutions attain their maximal value at ¢t = t* such that p(¢*) = p*. Either
u* has a global maximum at t* or there exists an open interval I where u*(t) = M and ¢* belongs
to I, although in the first case the value of the maximum attained at that point is not always
straightforward to determine.

The function j; aggregates all the costs of the mosquito production, transport and release. Its convexity
represents the marginal increase of the cost per mosquito. A concave function means that producing
mosquitoes becomes proportionally less expensive as we scale up the production, while a convex function
implies the opposite; the rate at which the costs increase grows as we increase the mosquito production.
Finally, a linear j; means that the cost of production is scale-independent, directly proportional to the
number of mosquitoes produced.

Since in a real case some of the parameters may be very difficult to determine beforehand, this
interpretation gives us some guidelines to implement a sensible feedback strategy in the field. In order to
do this, we would have to measure the proportion of infected mosquitoes using traps and adapt the amount
of mosquitoes we release in consequence. We have shown that under a broad set of circumstances the
best strategy is to act as soon as possible, and as fast as possible, at least until the critical value p(t) = 6
is attained. An exception to this rule being the case when the production of mosquitoes is increasingly
expensive. Nevertheless, in this context, the effort must also be concentrated soon, when the proportion of
mosquitoes is p(t) &~ p*, which allows to reduce the amount of mosquitoes used before reaching p(t) = 6.

2 Analysis of Family 1 problems
2.1 A first result: optimization without constraint on the number of mosquitoes
used.

This section is devoted to studying the case where no constraint is imposed on the total number of
mosquitoes used. In other words, we will deal with the optimal control problem

igf Jo(T, 1),
ueVr m ,Q
T>0 (Q;})/T,]V[)
p' = f(p) +ug(p) in (0,T), p(0) =0, p(T) =pr,
where J, (T, u) is defined by
T
JolTa) = (1= ) [ ji(u(t)it + o, (10)
0



where a € [0, 1], j1() satisfies (#) and Vr as is given by
Vv ={ueL>®0,7),0<u< Mae in (0,7)}. (11)
In what follows, it will be convenient to introduce the following notations:

* = max —@ and m = min —f
m*(pr) = pe[o,pT]( g(p)> >0 and m.(pr) pe[o,pT]( g(p)) <0 (12)

for pr € (0,1).
Let us introduce the mapping F' defined by

(1 —a)(vji(v) —ji1(v)) —
(I —a)ji(v)
For the sake of notational simplicity, we do not underline the dependence of F' with respect to a. A

straightforward computation shows that F' is increasing (resp. decreasing) whenever j; is strictly convex
(resp. strictly concave).

v Fy(v) =

(13)

Theorem 1. Let us assume that o € (0,1], pr € (0,1), (2) is true, and j1(-) satisfies the first assumption
of (H). Let us assume that M > m*(pr). Then, there exists a pair (T*,u*) € Ry x Vry solving
Problem (Q;T"M) Moreover, let us distinguish between two cases:

e The case where ji is either linear or strictly concave. Let us introduce the real parameter o* € [0,1)
given by
In this case, if a € [a*, 1], then u* = M 1o p+) and if o € (0,a*), then u* is bang-bang with evactly
one switch from M to 0 at ts € (0,T*) such that

(14)

Ps dl/
fo = / F) + Mg ()

The optimal time T™ is given by

where ps s implicitly determined by — =

pr dv
T*:/ with u'(v) = M1 ’
o fv)+up(v)g(v) p(V) (0.ps)

with the convention that ps = pr if a € [a*, 1].

e The case where j; is convex. In this case, define u, as

up, + [0,pr] 5 pe = max{min{M, F5 (= f(p.)/9(pe))}. 0}

If « € (0,1) the optimal time T™* and control u* read

o — § eI ) =)

T = an te[0,T7], uw () = ui(p

o F0)Tup()g(v) e

where p; denotes the unique solution in [0,pr| of the equation t = fopt W- If a =1 the

same holds with u;, = M1 ..
If a =1 the same holds with uy = M1[g -

Remark 2. A reasonable concern in the definition of v — Fy(v) is its behavior in case j;(0) = oo or
41(0) = 0 like in the functions u + j1(u) := /u and u > j1(u) := u2. We can check, taking limits, that in
these cases the reasoning is still valid and that the results obtained hold. The limit reads

Ji(v) o

lim F; =1 — —
sy Folv) = v =50 ~ T=agi)




Category Parameter Name Value
. pr Final state 0.99
Optimization M Maximal instantaneous release rate 10
b9 Normalized wild birth rate 1
b9 Normalized infected birth rate 0.9
Biology dy Wild death rate 0.27
do Infected death rate 0.3
K Normalized carrying capacity 1
Sh Cytoplasmatic incompatibility level 0.9

Table 1: Parameter values used to plot the solutions to problem (73;1”( )

e If j1(0) = oo, we obtain lim,_,o Fy(v) = 0. In this case, ji(-) must be concave and therefore Fy(-)
decreasing, thus Fy(v) < 0 for all v € (0, M]. Looking at the maximization conditions, (23), we see
that this is consistent with the results.

1 (v)

FLCHR [P 77w = 0 and therefore
1

71 ()
lim,_,o Fo(v) = —oo. This implies that we can never have F(0) > 0 and thus u* > 0 for all
te (0,7%).

e If j1(0) = 0 we can apply I'Hépital’s rule to find lim,_o

For the sake of simplicity we showed this for Fy(-) but this remark will still be valid for the functions
F () we will introduce in 19.

Let us comment and illustrate the result above, by describing the behaviour of the solutions of Family
1, classified with respect to the convexity of j1(-) and pointing out the limit values of « separating the
different regimes.

Exploiting Theorem 2, we know that in the concave and linear cases, solutions are necessarily bang-bang.

. o . . . . _[Pps dv .
Either u* = M1o 7+ or with one switch from M to 0 occurring at time t5 = fo N O EIO] with pg

solving — ?; g)’s; = (17;‘)3‘;1”( - This happens if and only if o < a*. The value of « separating both regimes
is o = —muji1(M)/M

Tt g1 (M) /M *

o< o

0 ts T 0 T*

Figure 2: Control functions u* solving problem (Q;Ta »s) in the linear and concave case.

The convex case has a richer set of behaviours than the other ones. As an example, on Fig. 3 solutions
are plotted for the particular choice ji(u) = ¢*/™ — 1. This function is not intended to represent any
realistic scenario but to illustrate the variety of possible solutions. The parameters considered for these
simulations are given in Table 1, using the biological parameters considered in [3]. To obtain this plot,
one needs to compute the function Fj ! which has been done by using the nonlinear system solver of the
software Python.



The key factors to understand the behaviour of u* in the convex case are the relative positions of
Fy(0) and Fo(M) with respect to m, and m*. We begin by excluding the case Fy(0) > m* because for all
pr € (0,1), Fyp(0) < 0 < m*. Let us introduce

o e MPM) — (M) —mji (M) (16)
P T MG (M) — i (M) —m* i (M)
M3 (M) — ji(M) — m.ji (M) (17)
Q2

1+ M (M) — ji(M) — m.ji (M)

These values are the thresholds separating the different regimes of the solutions. As an example, we
deduce the value of ay. If M > Fy*(m*) then uy 2 [0,pr] 3 pr = max{min{M, Fyt(—f/g9(pe))}, 0} =
max{F, '(—f/g(pt)),0}. Instead, if M < F; ' (m*), there will be an interval of positive measure in which

u, = M. Since Fy depends on a, we can compute the smallest value of « for which the inequality

M > Fy*(m*) holds:

(1 = )(Mjy(M) =1 (M)) — a
(1 —a)ji (M)

Here we assumed M1 (M) — j1 (M) — m*j; (M) = 0, otherwise one can check that it is impossible to
have Fo(M) > m*. Doing a similar reasoning, one can see that we have similar equivalencies between
Fy(0) < my and a > «p and between Fy(M) < m, and a > as.

We conclude that the behaviors of the solution with respect to a are the following:

Mjy (M) — 1 (M) — m”j3 (M)

Fo(M) = 1+ M| (M) — j1 (M) — m* (M)

>mfea>

:al

e If « > ap, then u* > 0 for a.e. ¢t € (0,T*), whereas if « < g then there is an interval at the end in
which u* = 0.

o If @ < oy, then u* < M for a.e. t € (0,7%).
e If @1 < a < ag an interval in which u* = M appears.
e Finally if a > ag, u* = M for a.e. t € (0,T7).

We recall that the function z — 7= maps [0,00) into [0,1). This implies that (ag,az2) € [0, 1)2
and that if Mji(M) — j1(M) — m*ji(M) > 0, a; € [0,1) too. For the purpose of the discussion, in
case Mji (M) — j1(M) —m*j1(M) < 0 we can consider that o > a; always. Finally, since x — 17 is
increasing one only needs to compare the numerators of the expressions of agp, a; and «s in order to
compare their values. Computing this we obtain that as > ap and as > a;. Nevertheless, in a general

setting the relative position between oy and «g is not fixed.

2.2 Description of solutions

The following result characterizes the solutions to Family 1 problems.

Let us introduce
pT M

o flv)+Mg(v)

In this section we will assume, in accordance with the modeling issues discussed in Section 1.2, that
jo(T,pr) = T. Therefore, (10) becomes

CPr (M) = dv. (18)

T
Ja(Tou) = (1 — a)/ Jr(u())dt + aT.
0
For o € (0, 1), let us also introduce the mapping

(1 a)(ws(v) — u(0)) — o
TES A E S (19)

v F\(v) =
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Figure 3: Control functions (T™*,u*) solving problem (’P;T”CM) with ji(u) = e/ — 1 as « increases,
from left to right and from top to bottom. The values of ag, a1 and as obtained are ag ~ 0.15, a3 ~ 0.44
and ay = 0.55. For the sake of clarity, for « = 0.005 and o = 0.1, «* has not been represented in all its

domain. Note that «v* = 0 in the rest of the domain.

where A € R_ is a constant depending on the parameters of the problem, and the quantity

75
Coim / (1)t (20)
0

with (Té7 u*Q) being the solution to the unconstrained case that has been treated in Theorem 1. Therefore,
Cy is the cost associated with this solution.
1,

Nevertheless, we remark that existence properties for the optimal control problem (Pm--C. 1), studied
in Section A, are established in a more general setting, without prescribing explicitly the function js.

Theorem 2 (Family 1). Let us assume that oo € (0,1], pr € (0,1), (2) is true, and j1(-) satisfies the
assumptions of (H). Let us assume that M > m*(pr) and

C>CPr(M) ifpr <90 and  C > C%(M) otherwise.

Then, there exists a pair (T™*,u*) € Ry X Up,c,m solving Problem (P;f“c‘M). Moreover, let us distinguish
two cases:

e Case where ji is either linear or strictly concave. The optimal time and control are given by

min{CQ,C’}+ T dy
M f)

Ps

u* = Mg min{co,cy/m and T =
with ps solving CP=(M) = min{Cq, C}.
o Case where jy is convex. Let u, be defined by

u’ 2 [0,pr] 3 p; > max {min {M, F! <—f(pt)) } ,o}

9(pt)

If « € (0,1) the optimal time T* and control u* are given by

v 0.1 ') = i)
T = and Vte[0,T7], w*(t) = u’(ps
o S +up(w)gv) P
where py denotes the unique solution in [0,pr| of the equation t = féjt 7
Lagrange multiplier such that A = 0 if, and only if, Cg < C.

V)Jrl:if’(y)g(y) and )\ is a

10



IfOL =1 then u* = M]]-[O,min{CpT(M),C}/M] .

Remark 3. In case Cg > C, we have that A < 0. Moreover, this value A is implicitly determined by the
equation [ us(v)/(f(v) + us(v)g(v))dv = C.

Remark 4. For pr < 0 and C' = CPT we still have existence of solutions, and indeed u* = M1 7+ with
T = (f T W = % For the sake of clarity we exclude this case from the statement of the theorem,
but it will be briefly discussed in the proof.

2.3 Proof of Theorem 1
l,«

The existence of solutions for Problem (QPT_ 1) follows from an immediate adaptation of Proposition 3
and is left to the reader. Our approach is based on an adequate change of variable. In order to make this
proof easier to follow, let us distinguish several steps.

Step 1: a change of variable for recasting the optimal control problem.
To introduce the adequate change of variable, we need the following result.

Lemma 1. Let (T*,u*) € Ry x Vp pr solve Problem (Q;TQM) and let &« > 0. Let us introduce p,~ solving

{ p;* = f(pu*) + U*g(pu*) in (O’T*)
Pu~ (0) =0,

then one has p,,.(t) > 0 for all t € (0,T7).

Proof. Let us argue by contradiction, assuming the existence of 0 < ¢t; < t < T such that p,-(t2) <
pu+(t1). Looking at the functional J, we are minimizing, we claim that 7 is the smallest time at which
pu(T™) = pr. Indeed, since a > 0, if there exists 7" < 7™ such that p,«(T") = pr, the pair (T, u*|y 1)

is admissible for Problem (Qll)jl',};i\,]), and moreover, Jo (T, u*| o)) < Jo(T™,u") which contradicts the
minimality of (T, u*). '

Let us first assume that p,«(t2) < py=(t1). Therefore, since p,«(T) = pr, we infer by continuity the
existence of t3 € (tg, T*) such that p,«(t3) = pyu+(t1). Let us define @ as

i) {u*(t) te(0,t1),

u*(t+t3 —tl) te (t1,T)

where T = T* — t5 4+ t;. We proceed by direct comparison between the cost of both controls, obtaining
~ t3
Jo(T* u*) = Jo(Tya) = (1-— a)/ Ji(u*(t))dt + a(ts —t1) >0,
ty
which contradicts the optimality of (T*,u*). The remaining case where py=(t1) = pu~(t2) can be treated

similarly, by choosing t3 = t5. O

Let us now exploit this lemma in order to perform a useful change of variables that will allow us to

reformulate Problem (Q;f 1). Given that w € Vr a solving Problem (Q;,Ta 1) satisfies the necessary

conditions p(0) = 0, p(T) = pr and p'(t) = f(p(t)) +u(t)g(p(t)) > 0 for all t € (0,T). Therefore, p defines
a bijection from (0,7) onto (0,pr). Denoting by p~! : [0, pr] — [0, T] its inverse, one has

w0 =m =) = [ 0= [
0 o P(p7'(v))
which leads to define the change of variable
pe dv

o f)+ulp=t(¥)g(v)
Introducing the function p; — u,(p;) defined by u,(p;) := u(p~'(p:)) = u(t), one can easily infer that

t=

Problem (Q;T(Y ) 1s equivalent to

inf  J,q (up)v (Q;;:,M)
UEVp M

11



where J,, o(u,) is defined by

i) ta
Jp,a(up) 7‘/() f(V)+Up(V)g(V> d ) (21)

and ]A}pT, M, is given by

Vo = {up € L% (0,pr),0 <up, < M ae}.

X

To recover the solution of (O ")) from the solution of (Qp "ur) it suffices to undo the change of variable
by setting u(-) = up(p(-))- A
Note that, according to Lemma 1, the space V,, ys is bigger than the space where solutions actually
belong. The appropriate space is the range of Vr s, defined in (11), by the change of variable above, that
is
W= {uy € L7 (0,pr) , f(pe) + up(pe)g(pr) > 0 ae.}.

It is notable that, as can be observed in Figure 4, one has
up EW S —f/g(-) <up(-) < M ae. on (0,min{pr,0}) and 0 < u,(-) < M a.e. on (min{pr,0},pr).
It follows from the definition of W that

inf  J, o (up) < inf Jpa(uy)

UEVp M ueW

1,

To solve the optimization problem in the right-hand side, we will solve Problem (@pT ), and check a

posteriori that its solution uj, € f/pT, M satisfies uy, € W so that we will infer that

Step 2: first-order optimality conditions through the Pontryagin Maximum Principle.

Let us introduce, with a slight abuse of notation, the function ¢ given by

Pt dl/
tee) = / F0) T up)a)

Let U = [0, M]. Tt is standard to derive optimality conditions for this problem? and one gets

o
W) € argmax— LW ta

e~ F o) + 09 (00) (22)

The case a = 1 is obvious and leads to u*(-) = M on [0, T*], after applying the inverse change of variable.
Let us now assume that a € (0,1). It is standard to introduce the switching function® 1 defined by

fp) (1 = )i (v) + 9(pe) (1 = @) (vji (v) = 1 (v)) — @)

== (f(pe) +vg(pe))?

)

and the maximization condition (22) yields
¥(0) < 0 on {u; = 0},

Y(uy) =0 on {0 < uy < M},
Y(M) =0 on {uy = M}.

2Indeed, one way consists in applying the Pontryagin Maximum Principle (PMP). Introducing the Hamiltonian # of the
system, defined by
H: (0,1) x Ry xRx{0,-1} xU — R

o T+4°((1—)j1 (up)+a)
(ptvtv 7,9 7uP) — f(pt)+up9(;t7) ’

where 7 is the conjugated variable of t and satisfies 7/ = —8;H = 0 and therefore, 7 is constant. Furthermore the transversality
condition on 7 yields 7 = 0. The instantaneous maximization condition reads uy(p:) € arg maxyecv H(pt,t, T, q°,v). Finally,
since (7,¢°) is nontrivial, one has ¢° = —1.

3Indeed, according to the PMP, the switching function is given by v := AupH(pt,t, 7, v).

12



These functions allows us to write the aforementioned optimality conditions as

Fy(0) > — ggt on {uy = 0},
Fo(u}) = ;‘gg; on {0 < u} < M}, (23)
Fo(M) < —£29 on {u} _A4}

where Fy is given by (13).
Since the derivative of Iy writes

(1-a)j(v) +a

Foo) = A= it @) = oo

this function shares the sign of j{(v).

Step 3: analysis of the first-order optimality conditions.

Before discussing the different cases, it is useful to recall the behaviour of the function p; — —f; gj 3,
represented in Figure 4. This function has two roots at p; = 0 and p, = 6, is strictly positive between
them and strictly negative after p, = 6, with a maximum at p, = p* as defined in (5) and such that
lim,, 1 f(pt)/g(pt) = —o0. Another property that will be useful thereafter is that p, — f(p)/g(pe) is

not constant on any set of positive measure.

0.002 4

g( D 01 02 03

-0.0024
—-0.0044
-0.0064

—-0.0084

Figure 4: Function p; — — g 8; 3 represented between p; = 0 and p; = 0.3 for the parameters at table 1.

We conclude the proof looking each case separately:

e If j7(-) = 0 then Fy is constant, so that Fy(0) = Fo(M) and w;, is necessarily bang-bang, equal to 0

or M a.e. in (0,pr) because Fy(uy) = _5((?3 cannot be constant. Looking at conditions (23) we see

that if F(0) < m. the solution is uj = Mg ., since only the condition Fy(M) < % can be

satisfied. On the other hand, if FO(O) > m, then uy has one switch from M to 0. We conclude by
computing

- <My =S a2 -—My—————— =«
(1 —a)j1(0) 1 —m,j1(0)

and noticing that j{(0) = j1(M)/M.

Fy0)— O HO

o If j7(-) <0, then F' is decreasing. We introduce the function ¥ we are maximizing, given by

(1-a)i(v) +a

YO = 0+ va(r)

13



and we recall that W' = 1). To show that uj is bang-bang, let us use (22). For a given p; € (0,pr), let
N (v) be the numerator of ¢(v). If there exists vy € (0, M) maximizing ¥(-), then f(p¢) +vog(pt) > 0

according to Lemma 1. Moreover, ¥(vg) = N(vg) = 0 since vy is a critical point of ¥ and
U (vg) = ¥’ (vg) < 0. We compute
W (vg) = N (00) (f(p) + vg(p1)* = N(v0)2 (f(pe) +vg(p1)) 9(pe) _ N'(vo) _
(F(p0) +vg(pe))* (F(pe) +vog (p1)’

which has the same sign as N’(vg), and

N'(vo) = —(1 = )57 (vo) (f (pe) + vog(pe)) -

Therefore, one has ¥U”(vg) > 0 leading to a contradiction with the maximality of vg. It follows

that the points vy € (0, M) satisfying Foy(vo) = — ggg:; cannot maximize ¥, which shows that any

solution is bang-bang.
A straightforward computation shows that

(1 —a)ji(M)f(p:) — aMg(p:)
f(pe)(f(pe) + Mg(pt))

According to the optimality conditions (22), and because of the variations of — f/g, one sees that if
uy, has a switching point, then it necessarily occurs strictly after 6 since Fy (0) <O.

V(M) - w(0) = -

Hence, from the expression of U(M) — ¥(0), we get that any switching point ps solves the equation

f(ps) —aM

gps) (1 —a)ji(M)

and we can compute that the smallest value of o for which this equation has a solution is the one
such that m, = #ﬁM(M) which allows us to recover a*.

o If j7(-) > 0, then Fy(-) is increasing, and the three conditions (23) are mutually exclusive and are
f(pt)
g(pe)
and then decreasing. Since Fj defines a bijection, the optimality conditions (23) rewrite

thus both necessary and sufficient. The function p; — — is increasing until p*, defined in (5),

—1 f( t) *
0> F, <_g(£t)) on {u; =0},

uh = Ft _J;Egzg on {0 < uy < M},

M < Fyt _5253 on {u} = M}.

The expected expression of u* follows then easily.

In order to finish the proof, we have to check that the solution u; € f/p% m belongs to W. This two

spaces only differ for p; € [0,6). We have that Fy(0) = ﬁ < 0. This implies that u; # 0 in
1
(0,0), because the optimality condition 0 > F(;1 (— gg;;) cannot be satisfied in any open interval inside

(0,0). In the concave and linear case, since the solution is bang-bang, this also means that u, = M
in (0,0), therefore f(p:) + uy(pe)g(p:) > 0 in p; € (0,0). In the convex case, we need to prove that
f(pe) +up(pe)g(pe) > 0 also in case the solution is a singular control. In that case, uj, satisfies the equation

uy = Fgl (—M) Now Fp(-) is increasing, and so is FJI(-), therefore

9(pt)
—1 _f(Pt) _f(pt) _f(Pt) _f(pt)
5 (~5m9) > - - (5

g(pt) g(pe) > for p; € (0,6).

This is true if, and only if v > Fy(v) for v € (0, m*]. We have that
(L= 0)(uji(0) — () —a (=il +a
(1 = a)ji(v) (1 —a)ji(v)

All the terms in the last fraction are positive, yielding that f(p;) + w;(p:)g(p:) > 0 for all p; € (0,0),
which ends the proof.

v > Fo(v) v >

14



2.4 Proof of Theorem 2

Let us first recall that existence of solutions for Problem (P;T“(w) has been proved in Proposition 3.

Step 1: derivation of the first-order optimality conditions.

By mimicking the reasoning in the first step of the proof of Theorem 1, one shows that the conclusion of
Lemma 1 still holds true in that case, in other words, the optimal state p,~ is increasing in [0, 7*]. This

allow us to reformulate Problem (P;Tacu) by defining the change of variable

Pt dl/
b / F@0) a1 0)g@)’

introducing the function p; — u,(p:) defined by u,(p:) :== u(p~(pt)) = u(t), so that Problem (P;SCJ\I)
is equivalent to

. 51,
inf Ty a(up), (Porcm)
wEUpp M
where J, o(u,) is defined by (21) and Uy, ¢ s is given by
P up(v)
o [f¥)+up()g(v)
To recover the solution of (P;TQC ) from the solution of (77;’;’,0’ 1), it suffices to undo the variable change
by setting u(-) = u,(p(+)). Note that, as pointed out in the step 1 of Section 2.3, we are solving the

Upp.om = {up € L™ ([0,pr]),0 <up < M aee. ,

dugC}.

problem in Uy, ¢, & bigger space than the range of Uz ¢,y by the change of variable introduced in

Lemma 1. This range is W = WNUp,..c,m- As we have seen before, solutions to Problems (P,f',ffcm) and
inf jp,a(up)a (24)
uew

coincide as long as the solutions to Problem (77]1);’,(,, ar) satisfy f(p:) + uy(pe)g(pe) > 0. Mimicking the
reasoning at the end Step 3 in Section 2.3, one can similarly check that solutions to both problems above
still coincide.
Let us derive and analyze optimality conditions for this problem. To handle the constraint
pT
U’P(U) dv < 07
o J) +up(v)g(v)

we introduce the mapping
Pt
Up(V) dV
o f)+up(v)g(v)
By following the same lines as in the proof of Theorem 1 and applying the PMP, one gets the existence of
A < 0 such that

Pt — Z;D(pt) =

A<0, AMzp(pr) — C) = 0. (transversality and slackness condition) (25)

and the optimal control uy solves

M+ ¢ (1=~ a)ji(v) + @)

uy € argmax 26
P(pt) g el f(pt) ¥ Ug(pt) ( )

In what follows, if pr < 0, we will assume without loss of generality that
C > CPT (M), (27)

the case C = CP7 (M) being straightforward (in that case, one has necessarily uy(p;) = M on [0, pr]).

Let us show that ¢° = —1. To this aim, let us assume by contradiction that ¢° = 0. Hence, the
optimality condition reads u;(pt) € argmaxyey ¥ (v) where (v) = m, and since the 3-tuple of
Lagrange multipliers is nontrivial according to the PMP, we necessarily have A < 0 which, by condition
(25), implies in turn that z,(pr) = C. If p, € (0,60) (resp. p: € (0,1)), ¥ is increasing (resp. decreasing).
Hence, if pr < 0, then u) = M1 ;. This allows us to write z,(pr) = Mt(pr) leading to a contradiction
since C' > Mt(pr) = zp(pr) (See Remark 4). On the other hand, if pp > 6 the final state cannot be
reached since uy = M1 g + 0L .. Given that with this control, p,- cannot attain pr (remaining
indefinitely at p,- = ) we reach again a contradiction. Therefore, it follows that ¢° = —1.
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Step 2: analysis of the first-order optimality conditions.

Before discussing further the optimality conditions of this problem we remark a key fact in this proof. We
introduce

T
Cg:= / ug(t)dt,
0

where (T§,ug) is the solution to Problem (Q;)Tu”) for the same value of a considered. Since Ur,c ar C
Vr.m we have that

inf  Joa(uy) < inf Jpa(uy).

up EVT M p,a( P) = up€UT C, M p,a( p)
This implies that if C' > Cg, then u* = ug. Moreover, we can also deduce that, in case C' < Cg the
constraint z,(pr) < C is always saturated. By contradiction, if z,(pr) < C, then the slackness condition

. _ * _(=)ji(v)+a
yields A = 0. Therefore uy(p;) € arg MaX — o +og(pe)

unconstrained case and u*g & Ur,c,v- Thus, the constraint must be saturated and we must have A < 0.
Consequently, we consider C' < Cg and A < 0 from now on.
We begin by discussing the case a = 1. From the optimality condition (26) we can derive

, but this is the optimality condition for the

1 f(pe) *

5= —%p:; on {up =0},

1_ P

X—_?ET:OH{0<U;<M}7

1 p *

by g —T(p:) on {’I,Lp = M}
From these conditions we see easily that uy is bang-bang, since p; — g 8; 3 is not constant on any set of
positive measure. Also, using the monotonicity of p; — g g; :3 and the fact that A < 0 we conclude that

uy, has, at most, one switch from M to 0. Since the case without constraint had no switches and we are
assuming C' < Cg, it follows that uy; = M1y, j, with p, solving C?s(M) = C. We can easily express this
as a function of time since CP=(M) = fops Wdu = Mfé)s W = Mts, thus u* = M1,
with ¢, = <.

Assuming now « € (0,1) and following the same lines as in the unconstrained case we introduce
(1—a)(wji(v) =i (v)) —

v F\(v) = T HOES)

Then, we can write the optimality conditions for Problem (Pziﬁ(l A) as

Fx(0) > — L2 on {uj = 0},
F,\(u;):—ggj:; on {0 < ujy < M}, (28)
Fy(M) < —£24 on {uy = M}.

A straightforward computation shows that, like in the unconstrained case, F}(-) and j7'(-) have the
same sign. This allows us to draw the same conclusions on the behaviour of uj, as in the unconstrained
case. We sketch the reasoning hereafter:

e If j{'(-) = 0 then F) is constant and u;, bang-bang. Since F)(0) = —=ayo=x S 0, then there is
1
at most one switch. Moreover, we know that the constraint z,(pr) < C is saturated and therefore
that u* = M1, ) with t, = .

e If j/(-) < 0, then F) is decreasing. Mutatis mutandis, we can reproduce the calculations done in
Theorem 1, deducing that the behaviour of uy, is identical to the unconstrained case. That is, uy, is
bang-bang with at most one switch from M to 0. Again, using the saturation of the constraint we

deduce that u* = M1y, with ¢, = %

o If j(-) > 0, then F(-) is increasing, and thus the three conditions (28) are both necessary and
sufficient. This also implies that, once again, F) defines a bijection, so the optimality conditions
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(28) can be rewritten as

-1 f(pe) *
0> F, (—g(ﬁt)) on {u;; =0},

M < F! _58;3 on {u} = M}.

From these conditions we can do a straightforward derivation of the expression of u*.

Remark 5. Note that the control ©* in the convex case with constraint has a very similar expression to
the unconstrained case. Indeed the monotonicity of p; — Fy Y(—f/g(p:)) is the same: increasing until
ptr = p* and then decreasing. This translates into u* being non-decreasing until t*, solving p,« (t*) = p*
and non-increasing afterwards. The relative positions of Fy(0) and Fy (M) with respect to m, and m*
still play the same crucial role in the behaviour of solutions. Nevertheless, the values of o, a3 and as do
not make sense anymore, since F\ depends on A which may change for different choices of a and C.

3 Analysis of Family 2 problems

3.1 Description of solutions

In this section we present and discuss the results obtained for the problem (P%‘gu) of Family 2. As

discussed in Section 1.2 let us assume j2(7,p(T)) = (1 — p(T))%. Therefore, (10) becomes

T
Jo(w) = (1—a) / Jr(u(t))dt + a(1 — p(T)>.

In this family the time horizon T is fixed and p(T) is free. The existence issues in a broader setting are
treated separately in Appendix A.
We introduce the following notations in order to state the main result of this section:

M* = max (_f’(p)> (29)

pel0,1] \ ¢'(p)

max

Let us also introduce also p and p defined in the following way:

o If C <O,
P solves / ' dv min{ ¢ T}
Y —— = —, .
0 fv)+Mg(v) M
o If C > (7,
P dv
p™m*  solves =T.
0 f(v)+ M1 p9(v)
where p is such that )
/ ’ v min{C/M, T} (30)
————————— = mi ,T}.
o f(v)+Mg(v)

We remark that in the first case we have p™%* < 6.
Let us also introduce the mapping

vjiw) =i (@) +7
Jilv)=A 7

v By, (v) =

where A\, 7 € R_.
Finally let us define

0._ M and oMo — jl(M)/(f(pmaI) + Mg(pmae))
: 2+K]1(M)/M 2(1_pmax)+jl(M)/ (f(pma"”)—l—Mg(pmM))
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Note that both parameters satisfy a®,a™*® € (0,1) and, assuming M > m*(pr) and M > M*, they
satisfy the inequality a® < a™%* *. Here, K denotes the environmental carrying capacity (see (1)). It
appears in the definition of o’ and hereafter due to the fact that g(0) = 1/K.

Theorem 3. Let us assume that (2) is true, and that ji(-) satisfies the assumptions of (H). Let us
assume that M > m*(pT) and o € (0,1]°. Then, there ezists a control u* € Ur oy solving problem
(P%((YM) and times t—,t+ € [0,T] such that u* =0 in (0,t7)U (T, T) and in (t~,tT):

o Case where ji is either linear or strictly concave. The optimal control is u* = M1 ; ), with ts < tr
Assuming further that M > M* we have that

— Ifa<a, u* =0 forallte (t—,tT).
— Ifa’ < a < o™ then u* = M1 4y with ts the smallest possible value such that p,-(T') = p,

py being the only solution to (1 — pk) (f(ph) + Mg(p})) = 5251(M). This value can be
explicitly computed: if pf. < 0, thents =T and if p}. > 0 thents solvest,—t~ = fo ° W,

with p, the solution of fo W’W

— If a > o™ then u* = M1 ;) with ts solving ts — fo W

e Case where jy is convex. Let uy be defined by

u; : [0, pr] 2 pr — max{min{M, F/\ji(ff/g(pt))}, 0}

If a € (0,1) the optimal control u* reads u*(t) = uy(p:) for all t € [t=,t], where p; denotes the
Pt dv

unique solution in [0,pr] to the equation t = [;  OETACTIOR
HOTX
If a =1 then u* = M1~ 4+
Moreover, calling T* =tT —t~

o Ifp,(T) <0, thentt =T

o Ifpu-(T) = 0, control functions uf such that u(-) = u*(- = §) a.e. with § € [~t=,T —t*] are also
solutions.

o Ifp,(T) >0, then (t—,t7) = (0,T), thus T* =T.

Remark 6. Analogously to Family 1, in the convex case, A and 7 are equal to zero in case the constraints

g’(T) uy(v)/(f(v) +uy(v)g(v))dv < C and T* < T, respectively, are not saturated. If the constraints are

saturated, A and 7 are defined implicitly by these equalities.

3.2 A first result: optimization with T free but bounded and p; fixed

We begin by stating and proving an intermediate result that will be useful for proving Theorem 3. In this
section we investigate a seemingly unrelated problem, where only the cost term is considered, the final
state is fixed, and the final time is free, but bounded. With a slight abuse of notation let us introduce

‘ijnf J(T*,u)
ue *
Tt (Qrcn)

p' = f(p) +ug(p) in (0,77), p(0) =0, p(T*) = pr,

4In order to prove this we recall that x —

ﬁ is an increasing function of x, we have a® < ™% if and only if
x
M) _ J1(M)

M-S =y (f(en) + Mg(prer)

Reordering this we get M > K(1 — p™2*)(f(p™**) + Mg(p™*)). Note that for p™%* = 0 we have the equality, therefore
we want to be sure that p — (1 — p)(f(p) + Mg(p)) is non-increasing. Computing the derivative we obtain —K(f(p) +
Mg(p))+ K(1—p)(f'(p) + Mg'(p)). The conditions needed for both terms to be individually smaller than zero are, precisely,
M > m*(pr) and M > M*.

5We exclude the case a = 0 for simplicity. Note that in that case the answer is trivially u* = 0 a.e. in [0,77.

K
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where J(T*, u) is defined by
-
I AT (31)
0
For 7 € IR_, let us introduce the mapping

b Fofo) o W) i) 7 )

Ji(v)

Theorem 4. Let us assume that pr € (0,1), that (2) is true, and that j1(-) satisfies the assumptions of
(H). Let us assume that M > m*(pr) and that

prT dv
T > -
o fv)+Mg(v)

Then, there exists a pair (T*,u*) € [0, T| xUr,c,m solving Problem (Q;TTC\[) Moreover, let us distinguish

between two cases:

e Case where j; is either linear or strictly concave. The optimal time and control read

T dv

0 (V) + ML) g9(v)

ut=Mly,, and T =
Where ps is the only solution to t, = fos #- Moreover, if pr < 0 then t, = T* and if

+Mg(v)
pr > 0 then tg is such that T* =T.

o Case where jy is convex. Let u, be defined by

uy, ¢ [0,pr] 3 pr > max{min{M, F=*(—f/g(pe))}, 0}.
The optimal time T and control u* read
pPT dv

= Torwege ©¢ bl wH=up)

where p; denotes the unique solution in [0, pr] to the equation t = fopt m- Moreover,
4 5V

Te€R_ and if for Tt =0, T* <T then 7 =0, otherwise T is implicitly determined by the equation
™ =T.

3.3 Proof of Theorem 4

In order to prove Theorem 4 we will follow similar steps to the ones in Family 1. The idea behind the

proof is to recast Problem (QiTTP ) into a problem of Family 1 with an extra constraint 7% < T. We

find the desired results by performing a similar reasoning to the one carried out in the proof of Theorem 2.
Step 1: recasting into a Family 1 control problem with 7* bounded.

Adapting slightly the reasoning in Lemma 1, we see that the result is valid for Problem (Qf)TTp ) We
can therefore repeat the change of variable performed in Sections 2.3 and 2.4, that is

: " dv and u =u(p! =u
v | T M 0 = e ) = w0

Let us introduce a new problem.

. o A2, T
inf  Jp(up), (Qp:T,C,M)
MGVP?,M

— [PT __ 1 (up(¥))

= 0 Wdy and ])p},M is giVen by

where J,(u,)

v { cv " dv < T}
* = U T, y RS .
P M PR O )+ up(v)g(v)
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From this new problem we will be able to recover the solutions of (Q O ;) by undoing the change of
variable.

Similarly to the analysis of the problems of Family 1, we should impose the restriction f(p(t)) +
u*(t)g(p(t)) > 0 for ¢ € [0,T] in the control space. Once again, we will not impose it in order to simplify
the derivation of the solutions. Using analogous arguments to those exposed in Section 2.3, one can easily
check that the solutions we obtain indeed belong to the range of Uz ¢ s by the change of variable used.

Step 2: first-order optimality conditions through the Pontryagin Maximum Principle.
In addition to the notations used so far, we introduce, abusing of the notation ¢(p;) fo W
in order to handle the constraint 7% < T'. Applying the PMP we find:

7<0, 7(t(pr) —T) =0, (transversality and slackness condition)

with 7 being a constant. The optimal control u, solves

0 .
uy(pr) € argmax T+ W) (33)

vel f(pe) +vg(pe)

We can check that, if 7> [’ W then ¢° = —1. By the PMP the pair (7,¢") is non-trivial.
Assuming ¢° = 0, this implies that 7 < 0 and uy, = M1y .- Since 7 < 0 by the slackness condition

T =T and T* = 53 T W. So, without loss of generality, for the rest of the proof we consider
PT dv 0 _
T > fO W and q = —1.

Step 3: analysis of the first-order optimality conditions.
In the same spirit as in Theorem 2, we introduce the switching function

v Y(v) = %(pt,t,ﬂv)
—f(P)j1(v) = 9(pe) (vj1(v) = ja(v) + 7).

(f(pe) +vg(pr))”

The maximization condition yields

¥(0) < 0 on {u, =0},
Y(uy) =0on {0 <uy < M},
Y(M) =0 on {u; = M}.

Using the mapping F(-) introduced in (32) we can write the optimality conditions as

F-(0) > — ;gi:) on {uy = 0},

Fr(uy) = — {}gp) on {0 < uy < M}, (34)
F.(M) < — Mon{u = M}.
g9(pt)

We compute the derivative of F’.
gy Ji(v) =7
Fr(v) =5{(v) =7 ~5—
J1(v)?
The sign of F/(-) depends exclusively on the sign of j{'(-), hence we can extract similar conclusions on
the behaviour of u;, to the ones obtained in Theorem 2, namely, u;, is bang-bang in the linear case and
the three optimality conditions are mutually exclusive in the convex case. As for the concave case, we
can prove that u’ is bang-bang too. To do this it suffices to reproduce the computations carried out in

P
Theorem 1 but with the switching function of this section. These results lead us to conclude that:

o If j7(-) < 0, then u* = M1y, . Using Lemma 1 we obtain that if pr < 0, then t, = T* =
OpT W, since there cannot be any switch. If pyr > 6, since fot Jj1(M)ds is an increasing
function of time, by direct comparison we find that the switching time must be as small as
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possible. Since t3 = fo ° a smaller t, implies a smaller ps. Taking into account that

T* — PT dv
—Jo fF()+MiH9(v)
ts is such that T* = T.

dv
F)+Mg(v)’
we conclude that minimising ¢, is equivalent to maximising 7. Therefore

e If j/(-) > 0, the three optimality conditions are mutually exclusive and therefore necessary and
sufficient. Applying F-! to both sides of the inequalities in (34) we obtain the expression in the

statement for u;.

We conclude arguing by contradiction. Let us call T the T obtained for a particular value of 7. If
Ty < T then, for bigger values of T, the slackness condition implies 7 = 0 and therefore T* = T .
The only way we can have 7 < 0 is in case T > T, and in that case, using again the slackness
condition we need 77 = T'. Looking at the definition of T} and uy, we conclude that 7 must have a

value such that J‘OPT W =1T.
P

3.4 Proof of Theorem 3

In order to prove Theorem 3 we will characterize an interval in which p/. > 0. In this interval we will be
able to adapt some of the results seen so far, specially those of Theorem 4. The solution outside of this
interval will be null.

Step 1: recasting into a Family 1 control problem with 7* bounded.

Lemma 2. Let v* € Ur o, be a control solving (P%?A[) and let a > 0. Let us introduce p,+ solving

P = f(Pur) +u*g(pu-) in (0,T),
DPux (O) =0.

Then, there exists one single interval (t~,tT) C (0,T) in which p,. > 0. Moreover, outside of this interval,
u* =0 and pl,. =0, implying that p,(0) = pu=(t7) =0 and py(tT) = py-(T).

Proof. The proof will be done by contradiction and it will follow the same lines as the one carried in
Lemma 1. Assuming p,-(T) > 0 (if py~(T) = 0 the solution is trivially u* = 0), there necessarily
exists a non-zero measure set in which p/. > 0. We call ¢~ = inf{t € (0,7) | pi.(t) > 0} and
t+ =sup{t € (0,T) | pl,-(t) > 0}, therefore {t € (0,T) | p,,-(t) > 0} C (t7,¢"). We assume that there
exists an interval of non-zero measure (t1,t2) C (¢, t") such that p/,. <0 a.e. on (t1,¢2).

We split the proof in two parts: first we assume p,+(T") < 0, and we define @ as

0 te (O,tg—tl)
’a(t) = u*(t — 19 —|—t1) te (tg - tl,tz),
w (t) L€ (ts,T).

We proceed by direct comparison between the cost of both controls, obtaining

T T

Jal) = (@) = (1-a) / a(w (8))dt / (@)t | +a((1 = pu- (1) = (1 = pa(T))?)
0 0
- (1-a) / " (#)dt + a((1 = pus (T))? = (1= pa(T))?).

Since p; = 0 on (0,t2 — ¢1) but pl,. < 0 in (¢1,%2) and they are equal on intervals of the same length, it
follows that pg(T) = pyu=(T'). Therefore J,(u*) — Jo (@) > 0 which leads to a contradiction if the inequality
is strict. In order to have the equality we need p),. = 0 in (¢1,%2) and since we assumed p,«(T) < 6 this
can only happen if p,«(t1) = pu=(t2) = 6 and u* = 0 on (#1,2). But in this case t = T, t; = T, so
(t,tT)={t€(0,7) | pl«(t) > 0} anyway.

Next, we assume p,« (1) > 6, and we define @ as

u*(t) t € (0,t)
a(t) = Qu(t+ta—t1) te(t,T —ty+1t), (35)
0 te (T —to+t1,T).
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Comparing the cost of both controls we obtain again J, (u*) > J, (%), because in this case ps(T") > py«(T)
always. This yields the desired contradiction.

Since (t~,t*) = {t € (0,T) | pj,-(t) > 0} we have that v* = 0 and p),. = 0 in (0,¢7) and thus
pus(t7) = 0. On the other hand, we have p,«(t7) = p.~(T). But we must also have u* = 0 and p/,. =0
in (¢7,T), otherwise at least one of the two terms in J,(u*) would be bigger, thus p,«(tT) = p,~(T). O

This lemma proves that p,«(t) is a bijection from (¢=,¢%) onto (py=(t7), pu+ (t1)). A straightforward
exploration of its consequences already proves the last part of Theorem 3. Since we must have p’ =0 in
(0,t7)U (tF,T) and pyu«(t1) = pu~(T) it follows that:

o If p,« <0, then ¢ = T, otherwise we would have p’ < 0 in (t*,T) and p,«(t1) < pu-(T).

o If p,» = 0, as long as the length of (0,¢7) U (¢*,T) is the same, the length of each interval does not
affect the functional J, (), hence the conclusion.

o If p,(T) > 6, we have py«(tT) = pu=(T) > 0 so tT =T, otherwise we would have p’ > 0 in (¢7,7T)
and py«(tT) > py~(T). We have also that t~ = 0,. By contradiction we can construct a function
following the same principle as in (35) (setting ¢t; = 0 and t5 = t) and prove that «* is not optimal.

Exploiting this lemma further we can repeat the change of variable of the previous theorems one more
time, but only in the subinterval (¢, ¢").
Let us introduce the following problem:

i%lf jp,a (pr, up), (ﬁZQ“:Oé,M)
uGZ/{pT,C)M
prel0,1)
where J, o (pr, up) is defined by
. pr i1 (up, (v
Ip.a(pr,up) = (1 — @) 71 (up(v)) dv + a(1 — pr)?, (36)

o fW)+u()g(v)

€ (0,1] and U ¢ 5, is given by

T

Ul = { u " dv T
= Uy € ,C,M > < } .
pr,C,M P pT,C,M 0 (V) Up(l/)g(l/)
We remark that thanks to the change of variable, actually T* =tT — ¢t~ = OpT T Tu)s) ud”(y)g(y), therefore

UL,C,M can also be expressed as UET,C,M = {up € Uy, o, T* < T}. To recover the solution of (73%(2]\1)

on the interval (¢7,¢") from the solution of (75;? a), we need to undo the change of variable by setting
u(-) = up(p(+)). Next, we need to determine ¢~ and ¢+ which will be done in the following steps. Finally,
w*=0in (0,¢£7) and in (¢1,T).

Similarly to the analysis of the problems of Family 1, according to Lemma 2, we should impose the
restriction f(p(t)) +u*(t)g(p(t)) > 0 for t € (t~,tT) in the control space. Once again, we will not impose
it in order to simplify the derivation of the solutions. Using analogous arguments to those exposed before,
one can check that the solutions we obtain indeed belong to the range of Ur ¢ p by the change of variable
introduced in Lemma 2.

Step 2: Finding p™** (case a =1).
Let us define

PT -
. j1(up(v))
®:[0,1)2pr— inf dv.
0.:1) 5 pr we? onto FW) T uy(r)g(v)

Thanks to Theorem 4 we know this problem has a solution for all pr € [0,1) if T is big enough. And
therefore we can rewrite Problem (P;‘g ) as a minimisation problem in one variable, namely:

inf (1—-a)®(pr)+al(l —pT)2 )
pr€[0,1)
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Nevertheless, in Theorem 4, no constraint on the total number of mosquitoes used was imposed. Moreover
the final time T" was supposed big enough for solutions to exist. In order to apply the results of Theorem 4
to prove Theorem 3 we need to establish first which values of pr are reachable for a given set of constraints.
In other words, depending on 7', C' and M, there will be values of pr such that L{pTT o, is empty. We
note this maximal value p™®*. Once we have characterized the set [0, p™"], inside it we can disregard
the constraint on C and apply Theorem 4 to find the solution.
In order to find the value of p™** we study the case & = 1 in Problem (79%% ). We recall it
: 2
ue&?,fc,M(l p(T))".
Indeed, when « is set to 1 we are maximising pr for a given set of constraints C' and T regardless of j; (-).
This problem, in the case T' > C'/M, is discussed and solved in [3]. There, it is proven that solutions are
bang-bang and such that saturate the constraint fOT u*(t)dt = C. Combining this result with Lemma 2
and since we are only looking at the subinterval (¢~,¢") where p,. > 0, we conclude that solutions have
at most one switch from M to 0, and only if p,«(T) > 6. A straightforward extension of their results
yields that in the more general case, where the T > C/M is not imposed, we have that if C < C? then
p"** <L 6 and solves

max

/p dv . { C T}

———————— =min{ —, .
o S+ Mgy M
Instead if C' > C?Y, then p™® > # and solves

max

p dv

0 fw) + M1z g(v)

= min{C/M,T}.

=T

where p is such that foﬁ W

Step 3: Finding p7

Thanks to the previous step we can finally write the expression we want to minimize, that is

inf  (1—a)®(pr) +a(l—pr)?.
pr€[0,pF]

Now, for all pr € [0,p™*"] we know that ®(pr) is well defined and that u; solving Problem (Q;TTC )

for a given p%. solving this minimization problem, will solve Problem (7512”0 ) too.

We write the optimality conditions

(1- a)Kjlig;(’é?)) —2a>0 if ph=0

jl(u;(l”* ) ) : * mazx
(1—0[)W@E)%&g§%_2a(l—p1ﬂ)—o if O<pT<p 5 (37)
J1\u,(p max : * __ max
(1 - a) f(pmal')+u;(p7nax)g(pmaz) - 2@(1 - p ) < 0 lf pT - p .

In the convex case, these necessary conditions are not enough to give an explicit answer in a general
setting. The first condition not even being well defined since u;(O) can be arbitrarily close to 0. Nevertheless,
we focus here in the concave and linear case where these conditions can be further exploited.

If j{'(-) <0, using Theorem 4 we have u* = M1, ;. The switching point happening only if p,- (T") > 6.
In case there is a switch, u*(pr) = 0 and therefore the only optimality condition that can be satisfied is
—2a(1 — p™*®) < 0. Therefore p7. = p™** and u;, = M1[g 5.

In case u*(p}) = M, we can rewrite the optimality conditions (37) as

(1—a)K200 20 >0 if ph=0

(M ! ) .
(1_Q)WA§%\E}?) —20[(1—pT> =0 if 0 <pT <pmagc7 (38)
(1 — a) f(p”Lamj)lJng(pmaz) — 2@(1 _pmal') < 0 lf p:‘% — p’mag;.

Assuming M > M*, the three conditions are mutually exclusive. Let us show it by computing the
derivative of the condition with respect to pr and showing that it is strictly increasing
Ji(M)
(f(pr) + My(pr))

-(1-a) 5 (f'(pr) + Mg (pr)) + 20> 0,
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which is equivalent to

200 (f(pr) + Mg(pr))?
11—« jl(M)

This inequality needs to be satisfied for all «, and the right hand side is non-negative and increasing
in «, therefore we want to ensure f’'(pr) + Mg'(pr) < 0. This is true for all pr if and only if M >

f'(pr) + Mg'(pr) <

maxp,.co,1] (— ;:Eﬁ;;) := M*®. We can distinguish three cases

e If « < a then pi = 0. Therefore u* = 0 for all ¢ € [0,7*].

o If ¥ < o < ™% then 0 < p3 < p™?® and it is the only solution of the equation (1 — pi)(f(p%) +
Mg(p%)) = 127—&“]'1 (M). If p4 < 6 there will not be any switch. If p% > 6, then since the final state
is fixed and fot j1(M)ds is an increasing function of time, the switching point will be the smallest

. _ - _ . . * D d _
possible such that p,-(T') = p7, this is uy, = M1 ;) with pg solving T* = [* W’W =T.

o If a > o™ then p7. = p™?*. Therefore uy = M1y 5. In other words, the switch is only possible if
the constraint on the total amount of mosquitoes is saturated.

Appendix

A Existence of solutions for Problems (P]}TO‘C ) and (73%% o)

This section is devoted to studying existence issues for problems (77;’;}7. ) and (P;? )+ Note that the

existence property for Problem (P;T”( a7) 1s a bit more intricate to show since the horizon of time 7" is let
free.

Nevertheless, we will have to distinguish between the case where j; is convex or concave: the first case
is standard whereas the second one needs a particular approach.

The existence of solutions for problems (77;’;?(”[) and (’P;?U) will be studied with less restrictive
hypothesis on the regularity of j1(-) and ja(-). We introduce:

j1(+) is a non-negative increasing function such that j; (0) = 0,
either strictly concave, linear or strictly convex on (0,T).

j2(+) is a non-negative function, strictly increasing w.r.t. its first variable
and strictly decreasing w.r.t. its second variable. Moreover, for all p € [0, 1],
T—~+oco

A.1 Existence for Problem (P%g ,) in the case where j; is convex
The proof is standard and rests upon the direct method in the calculus of variations.

Proposition 1. Let us assume that j1(-) and ja(-) satisfy (H'). Let T >0, M >0, C > 0 and let us
assume that ji is conver in R and that for every T, pr — ja(T,pr) is lower semi-continuous in [0, 1].
Then, Problem (P;?V) has a solution.

Proof. Since Uy c,p is non-empty, let us consider a minimizing sequence (uy),cy € UTR{C’ a for Prob-
lem (P;(ng) We have 0 < u,, < M a.e. in (0,7 for all n € N and, according to the Banach-Alaouglu
theorem, we conclude that Up ¢ a is compact for the weak-star topology of L>°(0,T). Therefore, up to a
subsequence, u,, converges to u* for the weak-star topology of L>°(0,T), and by a property of the weak
star convergence, one gets that 0 < u* < M a.e. in (0,7") and

T T
/ u*(t)dt = lim up(t)dt = lim (up,1)pe 1 < C.
0

n—-+4oo 0 n—-+o0o

6This requirement is not much stronger than the minimum required for the existence of solutions, M > m*(pr). For
instance, with the parameters considered in Table 1 we obtain m*(1) ~ 0.0033 and M* &~ 0.077. On the other hand, the
value of M in this table has been fixed to be M = 10.
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We thus infer that u* € Ur o m.

Next, we consider (py),,cy Where p, solves p;, = f(pn) + ung(pn) in (0,T) with p,(0) = 0. Using
the fact that f and g are continuous in [0, 1] and since 0 < p,, < 1 in [0, 7], we deduce that (p),)nen is
bounded in L®°(0,T). Hence, p,, is bounded in W1°°([0,T]) and according to the Ascoli-Arzeld theorem,
(pn)nen converges in CY([0,T]) to p* € W1°(0,T) up to a subsequence. Now, let ¢ € H*(0,T). One has

pncr>wcr>—-jg pn<w¢xt>dt=:jﬁ (F(P) + ung (D)0

for all n € IN. According to the previous considerations, extracting adequately subsequences and letting
then n tend to +o00 shows that

T T
;ﬂﬂﬂn—ﬁpmwwm=4<mm+mmmm

Therefore, a standard variational analysis yields that p* satisfies p™* = f(p*) + u*g(p*) in (0,T) with
p*(0) = 0.
Finally, in order to assure the existence of solutions, it remains to prove that

lim J,(uy) = Jo(u™). (39)

n—oQ

By convexity of j1, the functional
T
Ur.coar 3 urs / i (u(t)) dt
0

is convex. Furthermore, it is easy to see that the functional L2(0,T;[0, M]) > u fOT g1 (u(t))dt is
continuous for the strong convergence of L%(0,T’;[0, M]) (indeed, this follows from the fact that the strong
convergence in L? implies pointwise one and from the dominated convergence theorem). Now, using that
a convex function on a real locally convex space is lower semicontinuous if and only if it is weakly lower
semicontinuous, we infer that

n—oo n—roo

T T
lim inf/ J1 (un (b)) dt > / lim inf j; (u*(¢)) dt.
0 0

Up to a subsequence, (p,(T))nen converges to p*(T') and it follows by assumption on jo that up to a
subsequence, liminf,,_, o j2(T, pn(T)) = j2(T, p*(T)), whence (39). This concludes the proof. O

A.2 Existence for Problem (P%(gu) in the case where j; is concave

The concave case is a bit more intricate than the convex one. Indeed, we strongly used the convexity of j;
to prove the lower semicontinuity of the integral term in the definition of J,. We overcome this difficulty
by introducing an auxiliary problem where only bang-bang control functions with a finite number of
switches are considered.

Proposition 2. Let us assume that ji(-) and ja(-) satisfy (H'). Let a € (0,1], T >0, M >0, C > 0 and
let us assume that j1 is concave. Then, Problem (P;{é 1) has a solution which is necessarily bang-bang,
equal a.e. to 0 or M and with at most two switches.

Proof. To deal with the concave case, we introduce the set
Uy ={u e Ut c,m,u bang-bang equal a.e. to 0 or M and having at most N switches} .

Let N € IN* be given and consider the auxiliary problem

infy,crry Jo(u) N
{p’—f(P)Jrug(p) , p(0) = 0. (PY)

We first claim that Problem (V) has a solution. Indeed, note first that Uy is compact for the strong
topology of L1(0,T) (since a sequence of switching points converges up to a subsequence in [0, 7] according
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to the Bolzano-Weierstrass lemma). Let (un,,)nen denote a minimizing sequence for Problem (77;% M)

Up to a subsequence, (un,,)nen converges to some element uy in L'(0,T). Since ji(-) is locally Lipschitz
as a concave function, there exists K > 0 such that

/ Ji(unn) —/ Ji(un)
(0,T) (0,7)

Finally, dealing similarly as in the proof of Lemma 1 with the term jo(T, pn (1)), where pn ., stands for
the solution to p’ = f(p) + un ng(p) and p(0) = 0, enables us to show that (39) still holds true in that
case. It follows that Problem (PV) has a solution uy.

Let us now show that uy has at most two switches. Let uy € Uy solving Problem (PN). Let
0< & < ... <€n, < T denote the distinct switching points of uy with Nog < N, with the convention that
& =01if, and only if, uy = M in a neighborhood of ¢ = 0 and that xn, = T if, and only if, uy = M in a
neighborhood of t = T. We have to distinguish between two cases: there exist three distinct switching
points &1, & and k41 such that (a) &x—1 > 0 and u =M on (&, &k+1), or (b) &ky1 < T and u= M on
(€k—1,&k). In what follows, we will only deal with the case (a), the study of the case (b) being exactly
similar.

T
< / 1 (usvm) — 1 ()] < Kl — w2201,
0

u(t) u(t)

0 &kt &k Sk T 0 Sk1 & Sk T
Figure 5: Left: case (a). Right: case (b).

Let us first write J,(uy) as a function of the & as

Ja(un) == J5(&, . Eny) == (1 — a)ju(M) Z (§+1 = &) +aje(T, pn(T)),

J€[1,No]
j odd

where py denotes the solution to the Cauchy problem p’ = f(p) + ung(p) with p(0) = 0.
Hence, one can rewrite Problem (PV) as

infe, <...<en, JE(E, - €N
Z (& —¢&-1) <C/M,

J€E[1,No]
j odd

& —&4<0,j=1,...,Nyo—1

Notice that this problem is equivalent to Problem (%) and has therefore a solution. We write px (T in
terms of the & as
§i+1
pn(T) = Z (f(pn (1)) + Mg(pn(t))) dt.
j€[1,No] 7%
j odd
Let k denote the integer satisfying the conditions of the case (a). Applying the Karush Kuhn-Tucker
theorem to the optimization problem above in order to obtain the optimality conditions yields the existence
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of a Lagrange multiplier 4 € R, such that

H Z €k —&k—1) —C/M | =0 (slackness condition)
ke[1,No]
k odd

and
(=11 = a)ji(M) + (—1)’“04%2(T,pN(T))Mg(pN(&)) +(=1)fuM =0
(=R (1 = @) (M) + (=)L a %2 (T, pn (T)) Mg(pn (§k11)) + (=1)FH pM = 0.

Therefore, adding these two equations, we get

aM%—j;m (1)) (g(px (E6)) — (o (Exs1))) = 0.

Since a > 0, %—j;(T, pn(T)) < 0 and p — g(p) is strictly decreasing we reach a contradiction. It follows
that un has at most two switches and we infer that

inf J,(u) = min J, 40
B e = iy o) o

To conclude, one needs to investigate the links between Problems (P) and (77;? 27)- One important

ingredient is the following lemma, whose proof is postponed to the end of this section for the sake of
readability.

Lemma 3. Let u be an element of Ur o such that u is bang-bang. Then, there exists u’¥ in Un such
that
lim u™(t) =u(t) for a.e. te(0,T).
N—+oc0

Let w € Up,c,p- Tt is well-known that the set {v € Ur ¢ m | v is bang-bang, equal a.e. to 0 or M} is
dense into Up ¢ ar for the weak-star topology topology of L>°(0,T"). Hence, there exists (ug)reN € Z/{%\’IQM
converging weakly-star to v in L*°(0,7).

By concavity of j; in IR, the mapping

T
Ur,om D u— / J1 (u(t))dt
0

is concave. Mimicking the argument used at the end of the proof of Proposition 1, one shows the upper

semicontinuity property:
lim sup / i (ur) < / i1 ()
k—+oco J(0,T) (0,1)

Now, according to Lemma 3, there exists uév € Uy such that

. N _
Nl_l)IEOO uy (t) = ug(t) forae. t e (0,T).

The dominated convergence theorem thus yields

lim g1 (ud) :/ J1(ug).
N—+o00 (O,T) k (O,T)

According to the convergence results above, we infer that, € > 0 being given, there exists Ny € IN such
that
N > Ny = limsup/ Jiug) —e < limSUP/ Ji(ug) < / Ji(u).
(0,T) (0,7) (0,7)

k—+oo k—+oo

Dealing with the term involving js is easier. Indeed, by using the approximation results above and
mimicking the reasoning in the proof of Proposition 1, one gets

o im g (T, Py (T)) = 42T, p(T))
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where pY (resp. p) denotes the solution to the Cauchy problem p’ = f(p) + ul g(p) and p(0) = 0 (resp.
p’ = f(p) + ug(p) and p(0) = 0). The combination of the convergence results above yields the existence of
No € IN such that

N > Ny = limsup Jo (uf)) — e < Jo(u).

k— 400

Since € has been chosen arbitrarily, and since J,, (ud) > min, ey, Jo(v) according to (40), one gets

Jo(u) = min Jo(v).
(u) > min Jo(v)

This concludes the proof: Problem (P%?w 1) has a solution which solves moreover Problem (P?). O

Proof of Lemma 3. Since u is assumed to be bang-bang, let us write u = M1; where I denotes a
measurable subset of (0,7T"). Let £ > 0. By outer regularity of the Lebesgue measure, there exists un open
subset of (0,7) containing I and such that [I| < |O[ < [I| +¢. Let us write O = |J,,c(n; Bn) where the
intervals (o, B,,) are disjoint and such that [O] =) (Bn —@n). Let us introduce w,, := M1yr_ (ap.8,)-
Writing v = (u — M1p) + M1p, one has

T T T
/0 |u — un' < M/; ‘]1] - HO| + M/O ‘]10 - JIIUZ':O(apﬁp)
+oo

< 2M+M Y (B —ap)
p=n+1

Since ¢ is arbitrary and since the series with general term f,, — «;, is convergent, it follows that (u,)nen
converges to u in L'(0,T) and thus also pointwise. This concludes the proof. O

A.3 Existence results for Problem (P;Tapu)

Proposition 3. Let us assume that o € (0,1], pr € (0,1), (2) is true, and that j1(-) and ja(-) satisfy the
assumptions of (H'). Let us assume that M > m*(pr) and

C>CPT(M) ifpr <0 and C > CY%(M) otherwise.

Finally, let us also assume that for every pr, T — j2(T,pr) is lower semi-continuous in Ry. Then,

Problem (P[l}:ou) has a solution.

Proof. To avoid working on a variable domain, let us make the following change of variables: we define

p(s) := p(T's) and u(s) := u(T's), with s € [0,1]. Then, Problem (P;T”CM) rewrites

inf  J,(T, 1), N
(ra)eprr GRn
P'(s) =T (f(p(s)) + u(s)g(p(s))) , (0) =0, p(1) = pr,
where J(T, @) is defined by
1
JTa) = (- a) T [ ja(a(s)ds + aja(T.pr).
0
and DPT is the set of admissible controls
DT = {(T,u) € Ry xUr,c,m x [0,1] | p(1) = pr}.
Let us first prove that DPT is non-empty. To this aim, let us define
pT dv
TPT (M) := / B —— e 41
=y T+ Mew) )
and look for controls of the form ug(t) = M1 ¢ belonging to this set, where
1 it MTPT < C
E = C . p (42)
MTPT lf MTPT > C
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Let us introduce p¢ solving ]5'5 =T (f(Pe) + teg(Pe)) in (0,1) and p¢(0) = 0. By integrating both sides of
the differential equation, we get that the time T taken by pe¢ to reach the final state pr reads

pe (€) dv PT
Te= / F0) + Mg(w) © /pg(g) fv)

Note that in case pe(§) < 0 the second integral does not converge unless £ = 1, in which case it vanishes.
This expression gives a lower bound on C depending on pr. If pr < 6 we must have £ = 1, concluding
that pe(§) = pr and C > MTPT = CPT, with CPT as defined in (18). Instead if pp > 6, then either { =1

implying C' > CP7 or p¢(&) > 0 and therefore C' > Mfoe W = (C?. Since in this case CPT > C?,

the least restrictive condition is C' > C?. We conclude that under the hypothesis of this proposition
T: < oo and DPT is non-empty.

Let us consider a minimizing sequence (T}, 1n),cy € (DP7)N and let p, be the solution of p' =
T (f(p) + ting(Pn)) in (0,1) and p,(0) = 0. By minimality, one has lim Jo (T}, ) < 00, i.c.

n—oo

1
ILm (1-a) Tn/ J1(tn(s))ds + ajo (T, pr) < oo.
n oo 0

Each term of the sum being bounded from below by 0, it follows that both of them are also bounded
above. Since o > 0 and lim,, o J2(Tn, pr) = 400, it follows that (T},),en is bounded, and therefpre, up
to a subsequence, T;,, - T < oo as n — +0o0. By mimicking the arguments used for problem (777{2\[)7

one shows that, up to a subsequence, (7, )nen converges to @* € Uy - 5, weakly-star in L°>°(0, 1; [0, M]).
Moreover,(fn )nen converges to p* in C°([0,T]), where p* solves the equation

(5") =T(f(p") +ag(p")) in(0,T)

and 5*(0) = 0. As a consequence, (Jo (T}, in))nen converges to J, (T, %*), which concludes the proof. [
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