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1 Introduction

Impulsive phenomena are results of a sudden change in the state of system due to external
interference; they often occur in nature and human activities. According to the duration
of the change, the phenomena of this kind are divided into two categories. One is that the
duration of this change is relatively short compared with the total duration of the whole
process, which is called instantaneous impulse. The other is that they start from any fixed
point and remain active for a limited time interval, namely the effects are continuous. We
call it non-instantaneous impulse (see [1-8]).

Most of the mathematical models extracted from impulsive phenomena are character-
ized by impulsive differential equations, which can be classified into two categories in
accordance with the type of impulse: instantaneous impulsive differential equations and
non-instantaneous ones. Now, a large number of references deal with the impulsive differ-
ential equations. By the type of impulse, they include the non-instantaneous case [1-12]
and the instantaneous case [13-22].

This paper is devoted to the study of the differential equation with impulse of non-

instantaneous type on account of its reality and significance. For instance, the state change
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process of some elements during intravenous drug injection, periodic fishing, and crite-
rion for pest management is depicted by non-instantaneous impulsive differential equa-
tions (see [20]). It is shown that the investigation of non-instantaneous impulsive differ-
ential equations is of great importance to nature and human beings themselves.

In the following, we will briefly sketch some existing results about the differential equa-
tions with non-instantaneous impulse.

In 2013, Hernédndez and O’Regan, depending on the background of pharmacokinetics,
considered a Cauchy problem for a class of new semi-linear evolution equations with non-

instantaneous impulse moments (see [1]), which is

x'(t) = Ax(t) + f(t, x(t)), te€(sitia],i=0,1,...,m,
x(t) = gi(t, x(2)), te(t,sl,i=1,...,m,
x(0) = xp € X,

where t; <s;,i=0,1,...,m,meN, sg=0, ;1 =T, A:D(A) C X — X is an infinitesimal
generator of Cy semigroup {7'(¢),¢ > 0} in Banach space X, f : [0,7T] x X — X, and g; :
(tsil xX—>X,i=1,...,m.

This paper has initiated the study for differential equations with non-instantaneous im-
pulse. Since then, relevant research work has just been getting started.

Pierri and O’Regan dealt with the existence of solutions for a kind of semi-linear abstract
differential equations with non-instantaneous impulse in 2013 (see [9]). Then, Feckan,
Wang, and Zhou paid attention to the existence of periodic solutions for the following
non-instantaneous impulsive periodic systems [10, 12]:

®(t) = Ax(t) +f(t,x(t)), t€ (spti1),i=0,1,...,00,
x(tf) = gilt, x(£))), i=1,...,00,
x(2) = gi(t, %(£,)), te(t,s)i=1,...,00,

and

& () + A)x(t) = f(,x(8), t€ (sitinl,i=0,1,...,00,
x(t}) = gt x(8))), i=1,...,00,
x(t) = gi(t, %(£))), te(tysli=1,...,00.

In 2015, Hernandez et al. introduced and studied a new model of abstract impulsive
differential equations [4]

u'(t) =f(t,u(t) + Au(t), te(s;,ty1],i=0,1,...,N,
I/l(t) =hi(t, Zfl|1’.(t)), te (ti,Si],i= 1,...,N,
u(0) = xo,

where A is the generator of a Cy-semigroup of bounded linear operators (7'(¢));>o defined
on a Banach space (X, | - 1), xo € X, I;(£) is a 2[%%-set valued function.

Hernandez et al. improved substantially the theory on differential equations with non-
instantaneous impulses. And since then, based on their work, many scholars have been
devoted to the study of abstract differential equations with non-instantaneous impulses,
such as [5-7].
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In 2017, Ravi Agarwal et al. considered the initial value problem with non-instantaneous
impulses (see [3])

x' = fi(t, %), te (s tie1) N, T, k=0,1,...,p,
x(t) = o (t, x(8), x(tx — 0)), te (tr,sk )N [to, T, k=1,...,p, (1.1)
x(to) = xo,

and demonstrated that equation (1.1) was equivalent to the integral one as follows:

X0 + ftf)fo(syx(s; to,%0)) ds, te[to, 1] N [to, T,
(6 to, %0) = Or(t, x(t; to, x0), x(tk — 0;t0,%0)),  tE€ (tiosk ]l Nlto, T, k=1,...,p, (1.2)
B (s> (8165 b0, %0), %tk — 05 £o, %0))
+ [y fils, x(s; 20,%0)) ds, t € (s, bkl N [t0, Tk =1,...,p.

In 2018, Yao et al. obtained the sufficient conditions for the existence and uniqueness of
extremum solutions for a class of non-instantaneous impulsive boundary value problems
(see (1.3)) by means of the method of upper and lower solutions along with monotone
iteration technique (see [11]):

x' = fi(t,x(t)), t € (spotrs1) N (L0, T, k=0,1,...,p,
x(t) = o (t, %), x(tx — 0)), te€ (tr,sk]N[te, T, k=1,...,p, (1.3)
x(0) = Ix(T).

Optimal control theory originated in the late 1950s, and the maximum principle
founded by the former Soviet mathematician L.C. Pontryagin marked the beginning of
a new stage in its process. Kalman put forward the concept of controllability in 1963 (see
[23]), which played an important role in the field of mathematical control theory. Today,
many researchers are devoted to the controllability of problems, such as those defined on
abstract Banach spaces [24—26] (for more details about the study on abstract differential
equations, we refer the readers to a series of Hernandez’s articles, such as [27, 28]).

In recent years, with the further development of computer science and mathematics,
the optimal control problems have achieved great progress, and the applications in real
life are becoming more and more extensive. A number of scholars have been committed
to the study on the optimal control problems (see [8, 29-36]).

In [30], Yu investigated the existence and stability of solutions for the problem

Jy () = minJy (u),

where
T
Jr(u) & h(x(T)) + f g(t,x(t), u(t)) dt,
to
h, g are continuous and x(t) satisfies the following differential equation:

{x =f(t,x(0),u(t)), telt,T],

x(t) = «°.

Page 3 of 17
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In [37], Deng and Wei considered the existence and stability analysis for the above non-
linear optimal control problems with 1-mean equicontinuous controls. Different from
[30], Deng and Wei got the existence and stability results by weakening the condition of
the control. And the control may be not continuous in their results, this is more in line
with the general situation.

In [31], Liu et al. studied the optimal control problem for a new class of non-
instantaneous impulsive differential equations, and the controllability was proved by con-
structing a suitable control function, namely finding u € U,; such that J(x, u) < J(x, u) for
all u e U,;, x € PC([0, T],R™), where

T 2 r 2
J(%,u) = /0 ly(®) = ya®)|” dt = /0 | C@Ox(t) + DE)u(t) - ya(t)|” dt.

yq € PC([0, T],R™) is a given piecewise continuous function and x(¢) satisfies the follow-
ing differential equation:

&= At)x(e) + f(6,0(0)) + BOu(e), t € Uolsitinl,

x(t) = B;(t)x(t;), te(tys)i=12,...,N,
x(t}) = x(£), i=1,2,...,N,
x(0) = xo.

In [32], Achim Ilchmann et al. were concerned with the optimal control problem for
regular linear differential-algebraic systems. In their paper, they derived an augmented
system as the key to analyzing the optimal control problem with tools well known for the
optimal control of ordinary differential equations.

So far, we have found that the research findings on non-instantaneous impulsive dif-
ferential equations are still few, and the studies on optimal control problems with non-
instantaneous impulse are also scarce. In view of the widespread use of optimal control
problem in industrial and mining enterprizes, transportation, power industry, and na-
tional economic management (see [38, 39]), inspired by [3, 9, 11, 31], we mainly con-
centrate on the existence and stability of optimal control problem with nonlinear non-
instantaneous impulsive differential equations. The problem is as follows.

Problem (P) Looking for u* € U[ty, T satisfying the equation

Tio oty (U°) = L/ VA (1.4)
where
T
Jfo oy () =g(x(T)) + / h(t,x(t), u(t)) dt, (1.5)
to

p > 0is a natural number, U([ty, T] = {u|lu € L ([to, T, R"),u(t) e U}, U CR", g: R" — R,
h:[ty, T] x R" x R” — R, and « satisfies the equation

J'Czﬁ((t,x,bl), te(sk’tk+1]m [t07T]:k=0717'--;py
x(8) = g (&, %(£), 2t = 0)), £ € (b skl N b0, TLk=1,...,p, (1.6)
x(tO) = X0,

where fi : (sk, k1] N [£0, T] X R™ x R" — R™, ¢ : (£, sx) N [to, T] X R x R™ — R™.
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In the paper, the existence result is established by the method of minimizing sequence,
and the stability analysis is carried out in a suitable metric space by the related conclusions
of set-valued mappings.

The layout of the rest is listed as follows. In Sect. 2, we review some standard facts that
are necessary for the paper, such as some important definitions and lemmas. In Sect. 3, it
is shown that there exists a unique solution for non-instantaneous impulsive differential
equation (1.6). Then, in Sect. 4, it is shown that the optimal control problem (P) is solvable
in the defined space with the help of minimizing sequence method. Finally, in Sect. 5, we
get the results of stability for the optimal control problem by applying related conclusions

on set-valued mappings, and in the end, an example is given to illustrate these results.

2 Preliminaries
In order to proceed smoothly, we do some necessary preparations in this section, and the
first one is to construct topological spaces.

Let {ti}f;l and {s,»}’f:o be numbers such that 0 =sg <t; <s; <t;41,i=1,2,...p,0=59 < £y <
t1, t, < T < t,,1 and p is a natural number.

For the sake of convenience, the norms of all function spaces in the following are uni-
formly written as the symbol | - || without confusion, and the readers can identify the
meaning of the norms from the context easily.

Set

PClto, T] = {x|x: [t, T1 > R, x € C((tx, 5] N [0, T1), %(tk + 0) < 00,k =1,2,...,p, },

X € C((sk, trs1] N [£o, T]),x(sk +0)<00,k=0,1,...,p,
in which the norm is defined by ||x|| = max, <;<7 [|x(¢)|l, and
PC,[ty, T] = {x = (%1,..., %) |%; € PClto, T],i = 1,2,...m}

in which the norm is defined as |x|| = max; <;<7 [|¥(t)||, where x(£) = (x1(£),%2(2),...,
%u(t)T € PC,,[to, T] and

”x(t)H = \/(xl(t))2 + (xz(t))2 +eeet (xm(t))2.

It is easy to prove that (PC,,[%, T], || - ||) is a Banach space.
Suppose that U[zy, T] meets the following condition (which is set forth in [37]):
(Hy,): U is compact in R”, and U([ty, T] is 1-mean equicontinuous, that is, Ve > 0, there

exists a constant §(¢) > 0 such that for |%| < §(¢) one has

T
sup / |t + h) — u(e)| dt <€,
£

ueld[ty,T] J to

where u(t) = 0 for ¢ ¢ [to, T1.

For U is compact in R”, U is a nonempty and closed subset of R”. Then there exists a
constant M > 0 such that ||z|| < M, Vz € U. According to Proposition 2.1 of [37], U[to, T
is bounded and closed in L!([ty, T];R"). Besides, in view of Lemma 3.2 of [37], U[to, T] is
compact in L([ty, T]; R").
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Let
B={ueR": |u| <M}
and
Bi = (Isk trs1] N [0, TT) x R” x B, k=0,1,...,p.

Consider the following conditions (k =0, 1,...,p).
(Hyz): Vab,x* e R", VYu € B, Vt € [sg, tr] N [to, T), f : B — R™, then

’

Vit u) =fi(e? ) | < L2 -

and sup, , e 5, k(& %, u)|l < Ci, where Ly, Ci > 0 are constants.
Under the above condition, we define the metric space as follows:

Fy = {fk[fk is continuous in By, f satisfies condition (Hwyk)},k =1,2,...,m,
with the metric p; defined as

, whw?eF.

oc(Whw?) = sup | wh(t,x u) - WPt x, 1)
(tx,u)€ By

One can demonstrate easily that (F, px) is a complete metric space for each k=0, 1,...,p.
Let ¢k : ([t sk) N [t0, T]) x R™ x R™ — R™, k = 1,2,...,p, and ¢ satisfies condition

(Hpi) k=1,2,...,p.
(Hpx): ¢ is continuous, in addition, Va!,x%, y!,y? € R™,

[oc(t5",5") = de(6:6%, %) | = Qe =2 + Q5" =7
and SUP(, e ((osciniio T B <& |96 %,9)|l < Dk, where Qi Qe Di > 0 (k =
1,2,...,p) are constants and Qg + Q; < 1 (k=1,2,...,p).

Next, one necessary lemma is given.

Lemma 2.1 Assuming that conditions (H,), (Hg0), (Hgx) and (Hy ) (k=1,...,p) are satis-
fied, then,Yu € U[ty, T, Vfx € Fx (k =0,1,...,p), the differential equation (1.6) is equivalent

to the following integral-algebraic one:

Xo + f[; fols,x(s), u(s)) ds, t € [to, 1] N [to, T,
o (8, x(t), x(ty — 0)), te (tr,sk )Nk, T, k=1,... »D»
(s, x(sx), x(tx — 0))

+ [0 fils,x(s), u()) ds, ¢ € (sp, k] N0, Thk=1,...,p.

x(t) =

Proof Similar to the proof in Sect. 2 of the reference [3], it is easy to obtain this result. [

What follows are the concepts and some important conclusions related to set-valued

mappings. For more details, readers can refer to [40, 41].
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Definition 2.1 ([40]) Let U and F be metric spaces, a set-valued mapping I : F = U is
called
(1) upper semi-continuous at f € F if, for each open set G C U with G D I(f) , there
exists 8 > 0 such that G D I(f") for any f' € F with p(f",f) < é;
(2) lower semi-continuous at f € F if, for each open set G C U with G N I(f) # @, there
exists § > 0 such that GNI(f') # ¥ for any f’ € F with p(f',f) < §;
(3) continuous at f € F if I is both upper semi-continuous and lower semi-continuous

atf.

Definition 2.2 ([40]) Let U and F be metric spaces, a set-valued mapping I : F = U is
called an usco mapping if I is upper semi-continuous and I(f) is nonempty compact for
eachf e F.

Lemma 2.2 ([40]) Let U and F be metric spaces, a set-valued mapping I : F = U is closed
if Graph(]) is closed, where Graph(I) := {(f,u) € F x U : u € I(f)} is the graph of I.

Definition 2.3 ([40]) Let U and F be metric spaces, I : F = U is a set-valued mapping.
(1) Foreachf € F, u € I(f) is called an essential solution if Ve > 0, there exists § > 0 such
that, for any f’ € F with p(f',f) <§, it has ||u — &/'|| < & for some u' € I(f").
(2) The optimal control problem associated with f € F is called essential if each u € I(f)
is essential.

Lemma 2.3 ([41]) Let U and F be metric spaces and I : F = U be a set-valued mapping.
If 1 is closed and U is compact, then I is upper semi-continuous.

Lemma 2.4 ([42,43]) Let U be a metric space, F be a complete metric space,and [ : F = U
be an usco mapping. There exists a dense residual subset E of F such that I is lower semi-
continuous at each f € E.

Definition 2.4 ([40]) Let (X,d) be a metric space, A, B are any two nonempty bounded
sets in X. We call

H(A, B) =inf{8 >0: AcU(e,B),BC LI(s,A)}

the Hausdorff metric between A and 3, where

Ue, A) = {x € X :3a € A, such that d(a,x) < 8},

Ue,B) = {x € X :3b € B, such that d(b,x) < 8}.

3 Existence and uniqueness of solutions for the differential equation with
non-instantaneous impulse

In this section, it is demonstrated that there exists a unique solution for the non-

instantaneous impulsive differential equation (1.6).

Theorem 3.1 Supposing that conditions (H,), (Hyp), (Hwx), and (Hgy) (k=1,...,p) are
all satisfied, then for each u € Ulty, T1, the differential equation (1.6) has a unique solution
x € PCy,to, T]. Since the unique solution x depends on u, we denote it as x,,. Furthermore,
the map u — x,, is continuous from L'([ty, T;R") into PC,,[t, T].
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Proof Similar to the proof of Theorem 3.2.1 in [44], by constructing an equivalent norm
in PCm [t(), T]

llx]ls = max e **||x]],
to<t<T
where x > 0 is a constant and satisfies that
1;0(1 _ ex(to—n)) <1
X

and

L _
—k(l —eXGte)) <1 - Q- Q (k=1,2,...,p),
X

we can come to the conclusion according to the contraction mapping principle in a Banach
space. By the same discussion of the proof of Theorem 3.2.1 in [44], we can also get the
results that the map u« — x,, is continuous from L!([ty, T]; R”) into PC,,[to, T]. O

4 Solvability for the optimal control problem
In this section, we will deal with the existence of solutions for the optimal control problem
(P) by the method of minimization.

Lemma 4.1 Letfkq €F (k=0,...,p), {u?} CU[ty, T), and ¢Z be functions satisfying con-
dition (Hyx) (k = 1,...,p). Supposed that conditions (H,), (Hy,), and (Hyx) all hold,
if f8 = fx (@ = +00, k= 0,...,p), u? = u (g — +00) in L'([to, T R") and ¢{ — ¢«
(g — +00, k=1,...,p) in C(((tx,sk] N [to, T]) x R™ x R™;R™), then x7 — x (q — +00)
in PC,,[to, T|, where

xo+ [ fols,x(s), u(s))ds, t € [to,t1] N [to, T),
dic(t,x(2), x(t; — 0)), te (tosi) N, TLk=1,...,p,

0= (s, x(sx), x(tx — 0))
+ [ fils,x(s),uls)ds, t € (sitinl N lto, TLAk=1,...,p,
and
xo+ [y fols,2(s), u(s)) ds, ¢ € [to,02] O [£o, T1,
2(0) = o, x(2), ¥t - 0)), te (s Nt Thk=1,...,p,

D (s, %7 (s1), %% (5 — 0))
+ o S5, x9(s), ul(s) ds,  t € (s ten] N lto, Tk =1,...,p.

Proof By using the Gronwall inequality and Theorem 3.1, similar to the arguments of The-
orem 3.2 in [37], we can get this result easily. O

The following corollary is a direct consequence of the above lemma.

Corollary 4.1 Let fy € Fi (k=0,...,p), {u?} CUlto, T], and ¢{ be functions meeting hy-
pothesis (Hy i) (k =1,...,p). Assume that conditions (H,), (Hy,), and (Hy,x) (k=1,...,p)
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all hold, if u? — u (g — +00) in L'([to, T;R") and ¢{ — ¢r (q — +00, k=1,...,p) in
C(((tk,Sk] N [t07 T]) X Rm X Rm;Rm), then

x?T—x (g — +00) in PC,,[ty, T].

Now, in order to accomplish the objective of our study, we need to do some proper
restrictions on the functions g and / in equation (1.5), which are set forth below.

(Hg,): g:R™ — Rand k: [to, T] x R” x R"” — R are both continuous functions.

For simplicity, in the latter part of this section, we suppose that conditions (H,), (Hy,),
(Hyx), (Hyi) (k=1,...,p), and (Hy,) are all satisfied.

Lemma 4.2 Letfkq € Fy and {u?} C Ulty, T]. Iffkq — fi (q > +00, k=0,1,...,p) and
ul — u (q — +00) in L*([ty, T1;R"), then ]fo”’ff’,.‘.g;?(”q) = Jiofidfy )G — +00.

Proof By the definition of J, we know that

T
Tt (47) = (D)) + / h(t27(0),19(0) d,
T

T @0) = g(x(T)) + f (6, x(0), u(0)) d,

to

where x7 and x are the solutions of equation (1.6) corresponding to f{/, u? and f, u, respec-
tively.
From the hypothesis of this lemma and Lemma 4.1, we immediately obtain that x7 — x.

Since g and / are continuous, it follows that
g(x1(D) — g(x(T)), g— +o0 (4.1)
and
h(t,xq(t), zﬂ(t)) — h(t,x(t), u(t)), q — +00. (4.2)
Next, we will show that the solution of equation (1.6) is bounded, which is independent
with regard to f; and u. The demonstration of the boundedness of x is presented in the

following three steps.
(1) For ¢ € [to, t1] N [20, T,

=@ =

X0 + / So(sx(s), u(s)) ds

=< lxoll + CoT;

(2) Fort e (tk,Sk] N [tOr T]: k= L,.. P ”x(t)” = ||¢k(t7x(t):x(tk - 0))” = Dk;
(3) Fort e (Sk» tk+1] N [tO’ T]; k= 1,~~:P,

(0] < (50560 ate-0)| + [ flot6)09) | s
Sk

<Dy + CT,

Page9of 17
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where Cy, Ci, Dy (k =1,...,p) are constants in conditions (H,,0), (Hwx), and (Hy ) (k =
1,...,p).

It is followed up by the step (1) to (3) that [|x|| <A < +oo, where A = max_1,..{llxoll +
CoT,Dy + C T}.

Itis noticeable that ||#| < M by virtue of condition (H,,), which implies that /(¢, x(¢), u(z))
is bounded for ¢ € [¢y, T'] in cooperation with the continuity of 4. With the aid of the dom-

inated convergence theorem, equation (4.2) leads to the fact that

T T
/ h(t,x7(¢), u?(t)) dt — / h(t,x(t), u(t)) dt. (4.3)
to to
Combining (4.1) with (4.3), it holds that

Jaga..p0(47) = Tiofivoty (), @ — +00.
Then the proof is finished. O
Then, two corollaries are given in the following as a result of Lemma 4.2.

Corollary 4.2 Letfi € Fy (k=0,1,...,p) and {u?} C ULy, T] with u? — u (q — +00), then

Tiofireddy %) = Jiofo,f, ), @ — +00.

Corollary 4.3 Letf;! € Fy with fi! — fi (9 — +00,k=0,1,...,p) and u € U[ty, T, then

]fgff,...ﬁ @) = T i,y (), g — +00.

Now, let us demonstrate one of the main results in the paper, that is, the existence of

solutions for the optimal control problem (P).

Theorem 4.1 Suppose that conditions (H,), (Hy,0), (Hwx), (Hpx) (k=1,...,p), and (Hg,)
are all satisfied, problem (P) has at least one solution, that is, there exists u* € Uty T
satisfying the equation J, s, .r, (") = minucu(to, 11 Jfo fo...., (4)-

Proof The proof of Lemma 4.2 shows that the solution of equation (1.6) is bounded. Given
the continuity of g and /4, by condition (H,,), it implies that

Tpofivedy @) = =Tipfiaty ()]

T
g2(x(T)) + / h(t,x(t), u(t)) dt’

to

T
> ~|g(x(D))| - / k(£ %(t), u(2))| dt
00,

> —

namely Ji 7 . o () is bounded below.
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Take a minimizing sequence {t/ } C U[ty, T such that

Jiofinady () = Lllr[ltf T]]f"fl""’ﬁ’ (u), j— +o0. (4.4)

In the light of the compactness of U[to, T}, it has a convergent subsequence {1/ By C
(W S CUlto, T] such that

W — u* eUlty, T), j = +o0.
Therefore,

j/ . o
Jfo firt (” ) - ue&%E’T]]foflw-fp(”)’ J — +o0. (4.5)

In accordance with Corollary 4.2, we have that

To fi- ﬁv( ) _)]fOflw-zfﬁ( )’ Jj = +oo. (4.6)

Combining (4.5) and (4.6), it leads to that

ooty (0°) = R o/ VR ACS

This finishes the proof. O

5 Stability of optimal control problem

In this section, the main task is to discuss the stability of optimal solutions for the optimal
control problem (P). We will characterize them by the stability of the set of all solutions
for problem (P), which is denoted by I(fy, fi,...,f,)(see below). In other words, if for any
€ > 0 there exists § > 0 such that H((f3,f{, .. f/ Ao, fis .o fp) < € with p(f, f) < 8, where
H is the Hausdorff metric induced by the metric defined on F(see below).

Set a metric space
FEFXxF X - x Fp,
on which the metric is defined as

pP(r7) = max 15 = £7])

O<j=p

where f1 = (fol,...,ﬁ) € Fandf? = (}‘02,...,];2) eF.
Obviously, (F, p) is a complete metric space.
Consider the set-valued mapping I : F = U[to, T,

I(fo.fir -0 fp) = {u € U(ty, T|u is the solution of problem (P) corresponding to
S=ofir o fp) € .7-"}.

Whereafter, some meaningful conclusions are approached by similar proofs in [30] in
the following.
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Theorem 5.1 I(fy,f1,....f,) #9 for each f = (fo,f1,....fp) € F .
Proof The result can be obtained directly by Theorem 4.1. O
Theorem 5.2 : F = U[ty, T] is a usco mapping.

Proof In view of Lemma 2.3 and the compactness of U[zy, T, it is sufficient to show that
Graph(/) is closed, where

Graph(J) := {(f,u) e F xUlty, T) :u € I(fp, 1,...,];)}.

Let {f7} C F with f7 — f = (fo,f1,....fp) € F and {u?} C I(fy,fi,...,f,) with u? — u* €
ULy, T]. In order to prove the closeness of Graph(/), we shall just conclude that u* €

I(fby 1 f;‘]

In fact, in consideration of u? € I(f?) for each g € N, we have
Jaga (u?) < Jaga pa), YueUlto, T,

where f1 = (f],....f;]) € F.
Since f71 — f (g — +00) and u? — u* (g — +00), according to Lemma 4.2 and Corollary

4.3, one can get that

Jaga, gt () = Jiofi.osy (), q— +00,

and
]quq,._.,fq(u) — ]fofl,...,fp(”) q— +00,Yu € Ulty, T,

respectively. Thus, it has

]fofl,.“fp (M*) =< ]fozfl,,j;;(u): Yu e u[tO! T]r
which indicates that u* € I(fy, fi,...,f,). Then the proof is completed. d

Theorem 5.3 [: F = U is lower semi-continuous at f = (fo,fi,...,f,) € F if and only if
problem (P) associated with f is essential.

Proof First of all, we show that the lower semi-continuity of I : F = U[ty, T] at f =
(fosfi5 -+ fp) € F results in the fact that problem (P) associated with f is essential.

Let u € I{fo,f1,...,f»), Y& > 0, then V(u, &) N I(fo,f1,...,f,) # 9, where V(u,¢) is the open
neighborhood of u. For the set-valued mapping I is lower semi-continuous at f, there
exists § > 0 such that V(u,&) NI(f.f],....f,) # ¥ for any f’ € F subject to p(f’,f) < 8. Take
u' € V(u,e) NIy, f.. ,f/ ), then u’ € I(fy,f{,. f/ ) and ||z — /|| < €. Hence, u is essential,
which implies that problem (P) associated w1th f is essential.

Conversely, if problem (P) associated with f is essential, any element of I(fy,fi,...,f,) is
essential in accordance with Definition 2.3. For any open set G with G N I(fy,fi1,...,f») # 9,
there exists ¢ > 0 such that the open neighborhood V' (i, ¢) of u satisfies V(u,¢) C G for
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each u € GNI(fo,fi,...,/p). Because u is an essential solution, there exists § > 0 such that,
for any f € F satisfying p(f’,f) < & , we have that ||u — /|| < ¢ for some u’ € I(fy,f],. ..,fp/).
It shows that u’ € (V(u, &) N I(fy, {,...,j;f)). Consequently, G N I(f;, {,...,fpf) # () for any
f' e F with p(f’,f) < 8, that is, I is lower semi-continuous at f. Then the proof is
ended. O

Remark 5.1 Theorem 5.2 and Theorem 5.3 indicate that if problem (P) associated with f =
(fo.fis .. .»fp) € F is essential, then the set-valued mapping I : 7 = U[to, T] is continuous
at f. What is more, since I : F = U[ty, T] is compact-valued, then by Theorem 17.15 of
[41], the solution set I(fy, f1,...,f,) is stable.

Remark 5.2 Considering Lemma 2.4, there exists a dense residual subset £ of F such that
problem (P) associated with f = (fo, fi,...,f,) € € is essential, the solution set I(f, fi,...,f,)
is stable for most f = (fy,f1,...,f,) € F. Moreover, it suggests that each optimal control
problem associated with f = (fy,fi,...,f,) € F can be closely approximated arbitrarily by

an essential optimal control problem.
In the end, an example is presented for illustrations.

Example 5.1 Let

-L4+1, relL2],
U o) = Ju =] e o LS jeg L
™ + T te [2’6]y

Obviously, U[1, 6] satisfies condition (H,,). In fact, Vu € U[1,6], Ve > 0, there exists § =
min{1, £} such that when |k| <3,

6
/|u(t+h)—u(t)|dt
1
2-h 2
:/ ’u(t+h)—u(t)|dt+/ |u(t+h)—u(t)|dt
1 2-h

6-h 6
+/2 ’u(t+h)—u(t)|dt+/6_h|u(t+h)—u(t)|dt

hoteh o1t 1 2l t+h 1t 1
= —_—t —— + — ——|dt+ ——t—— 4+ — ——|dt
1 o t+h o t awnl 20  t+h a t

61 6
t+h 1 t 1 t 1
+/ ——+—+———dt+/ — ——|dt
2 20 t+h 2a t onl2a t

2-h 2-h 1 1 2 _ 2 1 1
5/ ﬁdt+/ - — dt+/ udt+/ ———)dt
1« 1 t t+h an 20 an\t t+h
6-h h 6-h 1 1 6 1 t
+/ —dt+/ (———)dt+/ <———)dt
2 200 2 t t+h e-n\t 2«
2 6 1 1 2 2 6 6 1
5/ é0lt+[ - dt+/ —dt+/ ia,’t+/ 1-—)dt
1« 1\t t+h o_n 20 5 20 6—h 20

h 5h h 2h 1
=—+In(l+—|+—+—+|1-— )k
o 6+h o o 200
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2h  2h
<—+—+h

o 3+h
<4h<e.

So, it is a nonempty compact subset of L([1, 6]).

Now, consider the following optimal control problems: Looking for u* € U[1, 6] satisfy-

ing
Jiosiss (") = min o i, (1)

where
6

Josifs @) =g(x(6)) + | h(t,x(t), u(t)) dt,

1

gx) =x, h(t,x,u) = £2,
and

Jolt,x,u) = u, filt,xu)=u+1, folt,x,u) =u+2.

In addition, x(¢) is the solution of the non-instantaneous impulsive differential equation

x = fi(t, %, u*), t € (sk, trs1], k=0,1,2,
x=sint+x(tx —0), te(t,sl,k=1,2,
x(1) =0,

where 1 =59 <t;=2<81=3<ty=4<sy=5<t3=6.
Through simple calculation, x(¢) can be written as

—t?+Int+ o, te(1,2],
sint + ¢y, te(2,3],
x(t)={ -t +Int+t+cy, te(3,4],
sint + cs, te(4,5],
—at?+Int+2t +cy, te(5,6],

where

3 3 2 .
cg=——+1In2, ¢y=—+1In=+sin3 -3,
2« 4a 3

13 8 . 3 8 . .
c3=——+In=+1+sin3, c4=—+In— +sin3 +sin5-9.
4o 3 o 15

Then

6 16 . 215
]foﬁfz(”)z_a +lng +sin3 +sin5+3 + R

It shows that J;, 1, , (1) reaches the minimum when o = 18, i.e., I(fo, f1,/2) = {u

18}.

Page 14 of 17
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Take
[t x,u) =u+ ! flxu)=u+1+ !
0 4 = }’}’1’ 1 4y = }’}’l’
- 1
e u)=u+2+—, m=12,..;
m

therefore, the solution x(¢) of the above differential equation with non-instantaneous

impulse corresponding to f = (fj", f{".f3") can be represented as

1.2 1 11
_Et +Int + %t+%—&, te(1,2],
sint + ¢}, te(2,3],

M) = - +Int+ Lerrcy,  te(3,4],
sinf + cj, te(4,5],

1 1
—tP+Int+ Lt+2t+c), te(56],

where
, 3 1 , 3 2 . 2
cg=——+In2+—, c=—+In-+sin3-3- —,
200 m 4o 3 m
, 8 . 2 , 3 8 . . 3
c3=——+In-+1+sin3+—, ¢y=—+In— +sin3 +sin5-9- —.
4o 3 m o 15 m
Then

] ) 6 I 16 N3+ sin5 + 3 215 3
m e em(U) = —— +1n — +sin3 +sin5 + 3 + — + —.
o o 5 3 m

Similarly, Jy, 4 s, (4) attains the minimum when « = 18, i.e., I(f", fi". f") = {u'®}.
From the previous discussion, we can see that

~ 1
PU™S) = max |l —fl = - > 0. m— oo

and for any m > 0,
[y =] = [u?® =] = 0.

Consequently, #'8 is essential. What is more, H(I(fJ", /", /), I(fos i, - - - o fp) = H(@'®, u'®) =
0, so the optimal controller u'® is stable.

6 Conclusions
In this paper, we obtain some important conclusions about the existence and stability
of solutions for the optimal control problem described by nonlinear non-instantaneous
impulsive ordinary differential equations. It is concluded that most of the optimal con-
trol problems are stable in the complete metric space F, that is, the optimal solution
set I(fo,f1,...,f,) will not perturb largely when some disturbances occur in the function
f=Wofir s fp) €F.

In the future, we will deal with the optimal control problem with nonlinear differential
equations with non-instantaneous impulses of fractional order.
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