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1 Introduction

This paper is devoted to the study of Hamilton-Jacobi-
Bellman equations (HJB’s) for a large class of un-
bounded optimal control problems for fully nonlinear
systems having the form

y'(t) = f(ylt),a(t)), t>0, aft)c A (1)
y(0) = = '

Our hypotheses will be such that (1) has a unique solu-
tion trajectory, defined on [0, 00), for each input. The
optimal control problems are of the form

Minimize J(z,a,t.(a)) over a € Af(z), (2)

where y,.(+, @) is the solution of (1) for the measurable
input a : [0,00) — A, ty(«) is the first time this so-
lution reaches some target 7, Af(x) is the set of mea-
surable inputs for which ¢, («) < oo, and the infimand
J: RN x Ax Ry — R is defined by

J(w,0,t) = / U(ye(s,0),a(s)) ds + g (yalt, ),

where A is the set of measurable functions [0, c0) — A.

The value function of (2) will be denoted by v, and R is
the set of all points that can be brought to 7 in finite
time using the evolution (1) and some input « in A.
Thus, v(z) = inf,e ar(e) J (2, @, t2()) for 2 in R and
is +oo elsewhere. The class of problems we consider in-
cludes the Fuller Problem (FP) (cf. [6], [9], and [11]),
as well as problems in which the control set A is non-
compact, problems for which nonconstant trajectories
can give zero running costs, and problems where ¢ can
be negative. The HJB for (2) is

sup { —f(z,a) - Du(z) — £(x,a)} = 0, (3)

acA
which we wish to satisfy on 2\ 7, where ) is a suitable
open subset of RY containing 7. We will study (3) in
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the framework of the theory of viscosity solutions and
relaxed controls (cf. [1]).

We characterize the value functions of these prob-
lems as the unique viscosity solutions of the associ-
ated HJB’s among continuous functions with suitable
boundary and growth conditions. As a consequence, we
show that the FP value function is the unique radially
unbounded viscosity solution of the corresponding HJB
among functions which are zero at the origin. Value
function characterizations of this kind have been stud-
ied and applied by many authors for a large number of
stochastic and deterministic optimal control problems
and for differential games, including problems for which
the value function is discontinuous. Recent accounts of
work in these areas may be found in [1], [3], and in the
many references therein.

However, the FP is not covered by these results, since
its cost functional £ vanishes at points outside 7. For
example, see [1], where the main comparison results for
exit time problems require ¢ > 1, and [8], where this
requirement is relaxed to requiring that for each ¢ > 0,
there is a C. > 0 such that ¢(z,a) > C; foralla € A
and z € R™ \ B(7,¢). In fact, one can find HJB’s for
optimal control problems with exit times that have sev-
eral radially unbounded viscosity solutions when this
lower bound requirement is violated. For example, con-
sider the system y'(t) = wu(t), where y(t) € R and
u(t) € [-1,4+1]. Choose the running cost functional
lz,a) = (x+2)? (x—2)? 22 (x+1)% (x—1)2, and use
the final cost ¢ = 0. Let v; and vy be the value func-
tion for the associated problem (2) with the targets
71 = {0} and T2 = {0,2,—2}, respectively. One can
easily check that v; and vy are both solutions of the
associated HIB (3) with 7 := 7; and that with this
choice of 7, the problem satisfies all the hypotheses
of the well-known theorems which characterize value
functions of exit time control problems as the unique
radially unbounded viscosity solutions of (3) which are
zero on 7 save for the fact that the positive lower bound
requirement on ¢ is not satisfied. One also checks that
the ingredient missing from this problem is a property



we will call ‘strong compatibility’. This property will
guarantee that there are no spurious solutions for the
HJB of the FP.

The problems we study also satisfy an analog of the La
Salle Invariance Principle. This condition will be called
‘strong transience’. Roughly stated, the condition says
that each trajectory of (1) eventually leaves any subset
N of the state space outside the target in which the
running cost is null along some trajectory. Our work
is part of a larger research program which generalizes
uniqueness results of the theory of viscosity solutions
to versions that cover well-known optimal control prob-
lems whose dynamics do not necessarily admit unique
solutions or whose running cost functionals violate the
usual boundedness requirements. A continuation by
the author appears elsewhere in this volume (cf. [5]).

2 Assumptions and Definitions
Let us make the following assumptions:

(Ap) A is a nonempty topological space

(A1) f « RN x A — RY is continuous and
bounded on Bgr(0) x A for all R > 0, and
there are L > 0 and a modulus wy such that
for all a € A, the following conditions hold:

(a) For all R > 0, and all z,y € Bg(0),
1 f(y,a) = f(z,a) || < wp(l[z—yll, R).
(b) (f(z,a)=f(y,a))-(x—y) < L|z—y]|]?
for all z,y € RV,
(A2) T C RN is closed, T # 0, g € C(T), and g
is bounded below.

(A3) £:RY x A — R is continuous and bounded
below, and there is a modulus wy such that
[(y,a)—L(z,a)] < we(||z—y]|) foralla € A
and z,y € RV,

In (A1), a modulus is a function w : Ry x Ry — Ry
such that, for all R > 0, w(+, R) is continuous and non-
decreasing and w(0,R) = 0; and wy is a modulus of
the same kind which is constant in its second variable.
Also, By(z) == {pe RN :|lz —p|| <r} for all r > 0
and x € RY. Condition (A4;) will guarantee unique-
ness of solutions (cf. [1]). When A is a compact metric
space, we view our controls o € A as members of the
larger class A" of relaxed controls (cf. [1]). Define ¢ :
RY x A" — R and f": RN x A" — RN by " (z,m) :=
J4l(x,a) dm(a) and f"(z,m) = [, f(z,a) dm(a),
where A" is the set of Radon probability measures on
A. These relaxations satisfy analogs of (A1) and (As),
so we can define y (-, &) to be the unique solution of
y'(s) = fT(y(s), a(s)) starting at z for each v € A".

Define H : RV x RN — R by

H(z,p) = sup{—f(z,a)-p — lz,a)}  (4)
acA
The set of z € RY such that fot 0 (yh(s,a),a(s))ds > 0
for all t € (0,00] and o € A" will be denoted by P. We
study cases where any x € R is ‘eventually’ brought to
P. More precisely, we have the following:

Definition 2.1 Let S € RY be open, let A be a com-
pact metric space, let w : S — R, and assume (4,)-
(As) are satisfied. We call (2) strongly transient
with respect to 7, w, and S and write ST (w, S) if the
following conditions hold:

1. For each x € S\ [P U T], there exist a bounded
open set B C S containing x so that 0B C S and
a positive number L strictly less than

in&{t >0 : dist(y, (¢, ), 0B) < dist(z,0B)/2}
ac

such that, for all @ € A, y,(L,a) € PN S and
Jo o (s,a), a(s)) ds > 0.

2. For each z € S and y € 95, there is an ¢ > 0 such
that if p € S and ||p—y|| < e, then w(z) < w(p).

3. Ifz € RN, a € Af (), and
{120+ ¢ < ta(a) and ya(t,0) & S} £,

and if A=sup{t > 0:t <ty(a) & y,(t,a) ¢ S},
then fOA (yz(s,a),a(s)) ds > 0.

When S = R = RV, strong transience reduces to the
much simpler Condition 1 on exits from [P U T]¢. In
that case, we write S7 instead of S7 (w,R™). We also
need the following generalization of STCT (cf. [7]):

Definition 2.2 Let O C RY and assume (Ag)-(A3)
are satisfied. We say that O satisfies the strong
small time control condition with respect to 7 and
write SSTC(O, T) if there is an increasing sequence of
bounded open sets {(2;} such that O = U32,Q; and
such that if T, : Q; \ T — RU {400} is defined by

Tj(x) = inf{t:y.(t,0) € O\ T)}

forj=1,2,...and Q;\7 32 — 29 € 9(Q; \ T), then
T;(z) — 0. When these conditions hold, {£2,} is called
the associated controllability sequence.

The limit condition in Definition 2.2 can be replaced
by STC(Q2$) ASTCT for j = 1,2,... (where STCU is
the condition that U i s interior to the set of points
that can be brought to U in time < € for each € > 0).



Definition 2.3 Assume (2) satisfies (4,)-(A43) and
SSTC(O, T). Let {Q;} be the associated controllabil-
ity sequence, and let w: O — R and w, € RU {+o0}.
We say w is (O, 7T ,w,)-compatible if 9(Q;)\ 7T C O
for all j and lim;_,oc min{w(p) : p € () \ T} = wo.

3 Main Lemmas

Assume Q C RN isopen, Q C S, and F : RV xRN — R
and w : S — R are continuous. Call w a viscosity
solution of F(x, Dw(z)) = 0 on Q if the following
conditions are satisfied:

(i) If v: Q2 — Ris C! and 2, is a local minimum of
w — 7, then F(z,, Dvy(z,)) > 0.

(i) If A: Q — R is C! and z; is a local maximum of
w — A, then F(x1, D A(x1)) < 0.

When condition (i) (resp., (ii)) holds, we say that w
is a (viscosity) supersolution (resp., subsolution)
of F(z, Dw(z)) = 0 on Q. Recall the following results
from [1], [4], and [10]:

Lemma 3.1 Assume (Ag)-(As) and define H by (4).
Assume that u € C(Q) is a viscosity subsolution of
H(z, Du(x)) = 0 on Q, where Q C RY is bounded and
open. If ! 7. (a) =inf{t > 0: y,(t, ) € 9N} for each
a € Aand z € Q, then, for all « € A and x € ,

u@séa%@mwmm+u%mw

for 0 <t < 75(c).

Lemma 3.2 Let the assumptions (Ag)-(As) be satis-
fied, let B C RM be bounded and open, and assume
w € C(B) is a viscosity supersolution of (3) on B. Set
Ts(p) = infaea{t: dist (y,(t,a), OB) <4 } for each
p € B and § > 0. Then for any § € (0,dist (p,0B)/2),

w(p) > inf {/Otﬁ(yp(s,a),a(S))ds+w(yp(tva))} (5)

acA

for all t € (0,Ts(p)) and p € B.

Lemma 3.3 Let A be a compact metric space, let
{an} be a sequence in A", and let ¢ > 0. Assume
f:RY x A — RY satisfies (4;) and is uniformly Lip-
schitz in A. 2 There is a subsequence of {a,} (which
we do not relabel) and an o € A" such that o, — «
weak-star on [0, c|] and such that y (-, an) — yo(-, @)
uniformly on [0, ¢] whenever x,, — z in RV.

IThe glb of an empty set of real numbers is +oo.
2This means there is a constant L > 0 such that ||f(z,a) —
f(z,a)|| < L||z — 2|| for all a € A and z,z € RV,

4 Main Results

Theorem 1 Let (2) satisfy (Ao)-(As), let Q@ C RY
be an open set containing T, let w, € R U {+o0}, let
w € C(Q) be a viscosity solution of

{ H(z,Dw(z)) =0, z€Q\T

wz) = g(), €T ()

which is bounded below, and let w(x) < wo on Q.3 As-
sume either (1) there are positive constants m and M
such that m < ¢ < M on RN x A, and limg g w(x) =
wo for all xg € 09; or (i) A is a compact met-
ric space, [ is uniformly Lipschitz in A, condition
ST (w, Q) holds, and w is (2N P, T,w,)-compatible.
Then w = v on .

Theorem 2 Assume (2) satisfies (Ao)-(As), R is
open, and v € C(R). (i) If there are positive num-
bers m and M such that m < ¢ < M on RN x A and
STCT holds, then v is the unique viscosity solution of

{ H(z,Dw(z)) = 0, z€R\T

wz) = g(z),  weT @

in the class of functions w € C(R) which are bounded
below and satisfy limy ., w(z) = +oo for all xo in
OR. (i) If A is a compact metric space, f is uni-
formly Lipschitz in A, condition ST (v, R) holds, and v
is (RN P, T,+00)-compatible and bounded below, then
v is the unique solution of (7) among (RN P,T,400)-
compatible functions w € C(R) that are bounded below
and satisfy ST (w,R).

Before turning to the proofs, we indicate how our re-
sults give the uniqueness result for the FP. Recall that

the FP is the minimization of fotp(a) yi ,(t, ) dt over

a € A7 (p) for each p € R?, where (y1,,(t,u), y2,(t, 1))
is the solution of /() = y(t), ¥'(t) = u(t) with
(2(0),y(0)) = p for a given [—1,+1]-valued measur-
able control u, and t,(u) is the first time that trajec-
tory reaches the target 7 := (0,0)’. Let L > 0 be
given. The trajectory from (0, L)’ using the constant

!/

control u = —1/2, ¢1(t) = (Lt - %, L- %) , reaches
the point (0,—L)" at time 4L. The trajectory from

I
(0,—L) using u = 1/2, 65(t) = (—Lt+ §,~L+1)
reaches (0, L)’ at time 4L. Let {1, denote the concatena-
tion of ¢y : [0,4L] — R? followed by ¢» : [0,4L] — R2,
and let 7 denote the open set bounded by this con-
catenation with the origin removed. By elementary cal-
culations of trajectories, one sees that ST'C(92¢) holds
for each L > 0. The calculation in based on the fact
that ¢; solves 22 = L? —y? and ¢, solves 2% = y2 — L2,
One easily checks that STC({0}) holds also (cf. [7]).
This establishes condition SSTC(R? \ {0}, {0}).

3 By this, we mean a viscosity solution w of H(z, Dw(z)) =0
on ©\ 7 which is also defined on 7 and agrees with g on 7.



For all z # 0, fot Uyl (s,a),a(s)) ds > 0 for all « € A"
and ¢t > 0, since © = y is continuous along any tra-
jectory (which means that |z(t)] > 0 for a positive
measure of small times whenever y(0) # 0). Also,
R*\ (PUT) = 0. By [11], the FP value function v
is continuous and R = R?, and one easily checks that
the minimum norm of any ¢; or ¢s point — oo as
L — 400. Theorem 2 therefore gives the following

Corollary: The FP value function is the unique vis-
cosity solution of

—y(Dw((z,y)"))1 + |(Dw((z,y)"))2| — 2> =0

on R? \ {0} among functions w € C(R?) satisfying
w((0,0)") = 0 and lim, || w(z) = +oo.

Since the FP Lagrangian ¢ vanishes outside 7, this re-
sult does not follow from the earlier uniqueness results
for viscosity solutions of HJB'’s.

5 Proof of Main Results

This section proves Theorem 1 under the latter of the
alternative hypotheses. The other case is covered in
[1]. Theorem 2 follows from the fact that v is a viscos-
ity solution of the associated HJB, which is shown by
modifying standard arguments from [1].

Proposition 5.1 Assume that (2) satisfies (Ag)-(4s),
that Q@ C RY is an open set containing 7, and that
w € C(Q) is a viscosity subsolution of (6) such that
ST (w, ) holds. Then w < v on .

Proof: Let x € Q\ 7T be given, and let B be any
bounded open set in € that contains x and is such
that B C Q. Then w is a viscosity subsolution of
sup,.. { —f(z,a) - Dw(z) — {(z,a)} = 0 on B\ 7.
Since w € C(B), it follows from Lemma 3.1 that

wlz) < / Uye(5,0), a(s)) ds + w(ya(t,a))  (8)

for all &« € A and ¢ € [0, 7;(«)), where the 7,’s are the
exit times from B\ 7. Supposing that w(z) > v(x),
we get an & € A/ (z) such that

to (@)
/O Uya(s,a),a(s)) ds + g(yu(ta (@), @) < w(z).

If y,(-,&) remains in ), then ¢,(&) is a limit of exit
times from sets B = By, as above. For example, take By,
to be a suitable tube around the restriction of the trace
of yz (-, &) to [0, t;(&) — 1/k]. In that case we arrive at

a contradiction once we put a = @ and t = t¥(&) in (8),
where the t’; are exit times from the By’s, and pass to
the limit as £k — oco. Otherwise, let 7 be the last time
in (0,t5(&)) that y,(-,&) is in 99, and apply (8) to
a sequence of points of the form z, = y,(7 + 1/n, @),
with a() = an(-) == a(-+7+1/n), t =t,, (&), and B
chosen to be a tube in 2 around the trajectory from z,
to T, to get w(z,) < w(z) for all n, contradicting the
S7 assumption. Indeed, there would be a § > 0 such
that

T+1/n

ta(@)—7—1/n
+ /0 E(yzn(S,Oén)704n(3)) ds

F+1/n
> /0 Ly (s, &), a(s)) ds + w(zy)

By the ST condition, the last integral is > —§ for large
n, so we get w(x) > w(z,) for large n. But 23 z, —
Yo (T, @) € 01, contradicting the S7 assumption. ™

Therefore, Theorem 1 will follow once we show that
w>wv Fixaze[QNP]\7. Then x € Q; \ 7 for j
large enough, and for such a j, we set S = €2;. We will
later put some restrictions on the value of j. We now
use (5) (with B = 8§\ 7) to prove the existence of a
trajectory starting at z and reaching 7 in finite time.
This is possible since S\ 7 C S\ 7 UISUIT C Q
and w is continuous on 2. We will first assume that
wp < 0o0. The proof is similar in spirit to the proof
of Theorem IV.3.15 in [1] and arguments in [2], but
we use a weak convergence and strong controllabil-
ity argument to replace the positive lower bound re-
quirement on ¢. We will assume that all the §’s in
Lemma 3.2 can be chosen to be 1. The general case
then follows by replacing the corresponding 1/k’s with
01 /k’s for a suitable sequence d; \, 0. In what follows,

I(z,t,a) = [} Uya(s, ), a(s))ds + w(ys.(t, a)).

Given € > 0, let us begin by constructing an @ € A
such that 7,(&) < 400 and such that

Tz (@)
w(z) > / Uya(s,@), a(s)) ds + Mo(@) — &, (9)

where 75 () is the first time y, (-, o) exits S\ 7 and

Az(@) = { w(x);_ wo’ Zl(a) # To(a)

W (Y (T:c (O‘)a Oz)) ) 1(0{) = (04)

Letting the Ts’s be as in Lemma 3.2 with B =S\ 7,
we define x; := x, 71 := Ty(x1) when Ty(x1) < +o0,
and 71:=10 when T (1) = 400, and use (5) to get an
aq such that w(zy) > I(x1,71,01) —e/4. Note that
Yzq (T1,00) € S\ 7. By induction, we define zj :=



Yoy (Th—1, ar—1), where 73, := Ty p(wp) if Ty () <
+00 and 10* otherwise. Since z;, € S\ 7 we can use
(5) to get an oy, € A such that

w(zg) > (w7, ) — 2~ FH e, (10)

We also set o, :=7 4+ ...+ 7, 0 = limsup, o, and,
for an arbitrary a € A,

al(s) if 0 <s <oy,
as(s —o1) if 07 <5< o9,

ar(s —ok—1)  ifop_1 < s < oy,

a if 6 <s,

with the last line making sense for & < +oo. From the
definitions of xy, P, and &, we know that, when s < 7,

Yo (8, &) = Yu, (8 — op—1, 1) € S\ 7, and (11)

Jo " Uyai (s, an), 0n(s)) ds = [7F L(ya(s,a),a(s))ds

Ok—1
is nonnegative for all k. Via (10),

w(z) > / Uya(s,3), a(s)) ds + w(as) — ¢/4

/002 U(ya(s,@),0(s)) ds + w(ws) — € G%)

AV VAR AV}

I(z,00,&) —¢/2 (1—27%) Vk. (12)

By (11) and the boundedness of the §;’s, the z’s are
bounded and therefore cluster. Let T be a cluster point
of the z1’s, so T € S\ 7. We will need the following
minimality property of Z:

Proposition 5.2 With the previous notation, we have
limsup, 7, > info{t:yz(t,o) € I(S\T)} =: 7.

Proof: For § > 0 arbitrary, suppose that 7 < oo and
that, for k as large as desired, we had 7, < 7 — 4. If
T — 0, then by passing to a suitable weak-* limit of
relaxed controls, &, we would get

dist (z, O(S\7)) « dist (ya, (Tx, ), I(S\T)) < L
along some 7% \, 0, so 7 = 0, which is impossible. The
details are as follows. Assuming 7% \, 0, the definition
of the infimum gives a 7, \, 0 and a sequence {ay} in
A satisfying the inequality. We apply Lemma 3.3 with
¢ := 71 to conclude that for any 6 > 0, the RHS of

1% =y (Fes ) [| < |12 = yz(Tr, @) ||
+ 119z (k@) = Yar (Thes ) ||

is < § for large enough k, which establishes the left
arrow, since dist(-, (S \ 7)) is continuous.

Therefore, we can assume by passing to a further sub-
sequence that for some positive number u, 7 > pu > 0
for all k and 7, — 2z € [u,7 — 8]. That gives, for a
sequence T, — z as above,

dist (y5(2,w), S\ T)) —dist (ya (7o, ur), IS\ T))

1
< EHO as k — o0,

where now u is a relaxed control which is a weak-* limit
of some subsequence of the u;’s. This follows from the
same compactness theorem with ¢ chosen to be some
upper bound of the 73’s with k large enough.

The standard trajectories yz (-, uj) approximate y% (-, u)
uniformly well on [0, z+1] (by Lemma 3.3), so for large
k, yz(Tk, ug) lies in S\ 7 (since 7, < 7 for all k) and, by
the preceding argument, can be brought to 9(S\7) by
a standard control @ in time less than §/2. If we now
assemble the control for such an approximating stan-
dard trajectory and 4, we get a (standard) trajectory
which brings Z to (S\ 7T) in time < 7 — /2, which is
impossible. We conclude that if 7 < oo, then 7, > 7—46
for k large enough. Since 6 > 0 was arbitrary, we can
assume wlog that 7, — [ > 7 in this case (allowing
I = +00). If we had 7 = 400, then replace 7 — § in the
argument above with any fixed positive number. n

One easily sees that 7 is zero iff Z € 9(S\ 7). The
following is a consequence of Proposition 5.2.

Corollary 5.3 With the above notation, any cluster
point of {zx} lies in I(S\ 7).

Proof: Let & be a weak-* limit of a subsequence of
the ag’s in A" (which we assume to be the sequence
itself for brevity). Let M > 0 be given. We then get

Uk/\{ak,1+M}
0<—/ ya(s,), a(s)) ds =
k1

T AM
/0 Ut (5, ), i (5)) ds —

IAM
/0 0 (yL(s, @), a(s)) ds.

The left arrow is by the divergence test applied to the
last integral in (12), using the facts that w is bounded
below and y. (-, @) stays in S\ 7 C P. To justify the
right arrow, apply Lemma 3.3 on [0, M] to get

Yz, (8, ax) — yz(s,&) uniformly on [0, M].  (13)

Since A is compact, it therefore suffices to show that
gr(y;k (57 ak)a ak(s)) - £7(ya7i(57 d)v d(s>> on [Ov M]’
(and then the result follows from the Dominated Con-
vergence Theorem). Fix s € [0, M], and let ay s(-)



(resp., @&s(-)) denote the Radon measures ay(s) (resp.,
a(s)) for each k. Then,

107 (yz (s, @), a(s)) = €7 (yz, (5, o), an(s))] <

/€ (s,&),a) doy s(a)| +

Ly (s,a),a) das(a
A

/A [0 (s, @), ) — (57, (s, ), )] davya(a) .

The first RHS term — 0 because £(y% (s, &), -) is contin-
uous and oy — & weak-* on [0, M]. The second RHS
term — 0 by (13) and (Aj).

If we had [; ¢"(y%(s, &), &(s)) ds > 0, then we would

have fo 0" (yL(s,a),a(s)) ds > 0 for some G € (0,7),
and then, since [ > 7, we would reach a contradiction
by putting M = G above. Therefore, 7 = 0, or Z is not
in P. But,z € S\ 7, and S\ 7 C P, so we conclude
that z € (S \ 7) and 7 = 0, as needed. m

We can therefore find a K such that if £ > K, then
ST Uy, (s, Br). Bi(s)) ds < /4 for some fi € A
driving 3 to £ € 9(S \ 7), where 7,(y) = inf{t > 0 :
yp(t,y) ¢ S\ T} for v € Aand p € S\ 7. This is
possible since ¢ is continuous, z; — z, and T; — 0
near O(S\ 7). Since yg, (Th, k) = Yz (0%, @), we get

I(e,0na / (a5, @), 6(5)) ds + (g, (76, 1))

For such k, the construction (12) therefore gives
w(x) > I(z,0%-1,a)
Tay (Br)
b [ s, 800, 81(5) ds
0
- ¢/2(1

For large k¥ and z € 7, w(zk) + /4 > w(&),
since w € C(). Otherwise, Z € 9§ \ 7, so
w(yfbkfl(’]—kflvakfl)) > 1/2(10(33) + wO)a since, by the
compatibility condition, we can assume that j is so
large that w(p) > jw(x) + 3wy for p € S\ T near
0§\ 7. In the former case, we add and subtract /4
n (14). We complete the construction by assembling
@ up to time ox_1 and [y for k large enough.

— 2= (k=1) 4 1/9), (14)

Thus, when wg € R, our construction always gives us a
control & for which 7,,(&) < +oo satisfying (9). Since
e > 0 was arbitrary, we conclude that w(z) majorizes

7o ()
inf {/ Uys(s, ), a(s))ds + Mg (@) : 7o) <+oo} .
« 0

If 7,(a) # tz(c), then the corresponding infimand is

fOT”(a) Uyz(s,a),a(s) ds + 3 (wo + w(z)) > w(z),
since w(z) < wp for all z € Q and = € P, so such

a control is irrelevant for the infimum. Since g = w
on 7, w(x) > v(x)on QNP. Ifz € Q\[PUT],
w(@) = [0(@) - W(ya(L, )] + w(ga(L,a)) for some
o € Aand L > O such that yz(L a) € PN and
w(z) — w(y.(L,a’)) > fo (yz(s,a'),a/(s))ds — €
(via the first ST(w Q) condition and Lemma 3.2), then
assemble o/[[0, L] and the & constructed above to get
w(z) > v(x) as above. Thus, w > v on Q.

The proof for the wy = +00 case is similar to this. We
view a fixed € [PNQJ\7T as a member of ;\7 where
Jj is large enough so that values of w on 9Q;\7 majorize
w(x), and then we construct a trajectory that reaches
0(€;) or 7 in finite time. The controls whose exit times
for ; \ 7 are not exit times for 7 are irrelevant for
the calculation of the appropriate infimum, as above,
so w > v as before.
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