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Abstract—In the paper, we develop a method for studying the time-optimization problem for
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1. INTRODUCTION

The time-optimization problem is well-known as an optimal control problem, in which the objec-
tive function is the time spent by the system to reach some given terminal state [1-3]. For systems
with continuous time, this problem naturally fits into the general problem of classical optimal con-
trol theory. In the case of linear continuous-time systems, the application of Pontryagin maximum
principle [1] guarantees that any solution to the problem has the form of a relay control function.

Systems with discrete time have a number of fundamental differences in such a case [4-6].
While most of the problems in the discrete-time optimal control theory can be solved by the discrete
maximum principle [6, 7] and/or the dynamic programming method [8], these approaches are totally
unapplicable to solving the time-optimization problem even for a linear system. The main reasons
here are the irregularity of the extremum for almost all initial states, the non-uniqueness of the
optimal trajectory, and the discrete nature of the objective function [9, 10]. The use of many
modern results in the theory [11, 12] in relation to this problem also turns out to be incorrect, and
the known papers discussing the time-optimization problem for discrete-time systems cover only a
number of special cases [13, 14]. From a practical point of view, it is important to obtain results
that can be used in the case of a linear system of arbitrary dimension with a convex set of geometric
constraints on control. When considering such systems, the results of the above-mentioned papers
are either difficult to implement in computational terms or are only applicable under significant
additional assumptions.

In this paper, we develop an efficient numerical algorithm for constructing a time-optimal control
for linear discrete-time systems. One of the most well-known and justified numerical schemes
for solving various linear optimal control problems is Krotov method [15, 16]. It is based on
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1054 IBRAGIMOV, TSARKOV

the sufficient conditions for global optimality [17] and the principle of extending optimization
problems [18] developed by V.F. Krotov, V.I. Gurman and M.M. Khrustalev. A number of papers
are also devoted to the implementation of this method in the case of discrete and discrete-continuous
in time control systems, see [19, 20]. The Krotov method is an iterative procedure of constructing
sequential improvements of some pre-selected control of a given dynamical system. The most
important feature of the method is its non-locality. This means that after each iteration, new
controls could not be close to those found in the previous steps in the sense of any distance in the
space of admissible controls or in the sense of the values of an objective function. In the case of
linear systems, this feature appears most clearly, since it is often possible to determine the optimal
control already in the first iteration of Krotov method from any initial approximation [19, 21].

In this paper, Krotov method is applied to find an optimal-time control for known estimates of
the optimal time value. Several alternative approaches are proposed for constructing the estimates.
In general, the results of [9, 10, 22] can be used for these purposes, although in many situations
their computational complexity is significant. Therefore, in Section 3 we propose a new approach to
constructing optimal time estimates for the case when the matrix of the considered linear system is
diagonalizable. After estimates have been constructed, it is possible to proceed to a problem with
a fixed time. This reduction is described in detail in Section 4. Then Krotov method is applied
to the resulting problem (Section 5). In Section 6 a general numerical algorithm for studying the
time-optimization problem is formulated. Section 7 contains a number of examples illustrating the
efficiency and application features of the algorithm in solving specific problems.

In comparison with the previous works of one of the authors [9, 10, 22|, it is not assumed to
obtain analytical conditions for optimality of a control process in the time-optimization problem.
Instead, we present a numerical procedure that allows, in some cases, to approximately find time-
optimal processes. In comparison with [22], where two-sided estimates of the optimal time were
constructed with geometric methods, the estimates in this article are constructed analytically, but
for a smaller class of systems. The idea of using Krotov’s global improvement method in studying
the time-optimization problem in discrete time is completely new. Before this, Krotov method
was used by one of the authors in studying some problems of optimal control for continuous-time
systems [23].

In this paper, we restrict ourselves to considering stationary linear discrete-time systems with
a non-singular matrix and a convex compact set of geometric constraints on control. The non-
singularity condition is used to prove the convergence of the proposed iterative procedure. The
stationarity condition is unimportant and is assumed for simplicity.

2. PROBLEM STATEMENT AND GENERAL IDEA OF THE SOLUTION

Consider a linear stationary system with discrete time
z(k+1)=Ax(k) +u(k), keNU{0}=1{0,1,2,...}, (1)

where z(k) € R" is the state of the system, u(k) € U is the control, U is a convex compact set in R"
such that 0 € intU, A € R™*" is a given non-singular matrix (det A # 0). The initial condition for
the system (1) is fixed:

z(0) = xp € R™. (2)

It is required to calculate the minimum number of steps Npyin, in which it is possible to transfer
the system (1) from a given initial state zy to the origin and to construct an optimal process
{2*(k),u*(k — 1)} o™i satisfying the condition *(Nyin) = 0. The number Ny, will be further
called the optimal time of the system (1) with the initial condition (2) and we will assume that the
considered problem is solvable, i.e. Ny, < oco.
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ON AN APPROACH TO SOLVING THE TIME-OPTIMIZATION PROBLEM 1055

The problem will be investigated in two separate stages. Let us first give a description of them.

At the first stage, we estimate the optimal time Ny,;,. In some situations, Ny, can be calculated
exactly, but in the general case, we assume to find a two-sided estimate

Nmin < Nmin < Nmina (3)

where the equality Nmin = Nmin is not excluded. For this purpose, theoretical results from [9, 10]
and algorithmic approaches from [22] can be used. In the next section, we propose a new approach
to constructing the dual estimates in the case where the matrix A of the system (1) has n linearly
independent eigenvectors.

At the second stage, we solve optimal control problems for fixed operation times N for the
system (1)—(2) with respect to the functional ||z(N)|?, the squared Euclidean norm of the vec-
tor (N), where N takes the values Npip, ..., Npin. The smallest N for which the minimum value
lz*(N)||? is zero gives the optimal time Npyin = N, and the corresponding {x*(k),u*(k — 1)}2_,
is the optimal process. The method for finding the optimal processes is formulated and justified
in Sections 4 and 5. Section 6 is devoted to the joint algorithmic implementation of the described
stages.

3. OPTIMAL TIME ESTIMATE

As demonstrated in [9, 10, 22], the calculation of Ny, can be reduced to constructing a class of
null-controllable sets {Z(IV)}%_,. Here =(N) C R" is the set of those initial states from which the
system (1) can be transferred to the origin in N steps, i.e.

_ {£€€eR" | Ju(0),...,u(N—-1)eU: z(N)=0}, NeN,
E(N) = B (4)
{0}, N =0,
where 2(N) denotes the solution of the system (1) at z(0) = &.

Since the time-optimization problem for a given initial state (2) is assumed to be solvable, then
the following inclusion holds:

o0
z0 € |J E(V).
N=0
Therefore, taking into account (4), we have
Npin = min{N € NU{0}: 2o € Z(N)}. (5)

The procedure of constructing {Z(N)}3F_, is very complex, which is due to the following represen-
tation of O-controllability sets.
Lemma 1 [9, Lemma 1]. Let the sequence {=(N)}3_, be defined according to (4) and det A # 0.

Then for all N € N the relation
N

E(N) == (47MU)
k=1
holds, where the sum symbol denotes the Minkowski sum of sets.

Minkowski sum of convex sets is generally computationally intractable. For example, let U be a
polytope in R™. Then every set Z(NN) is also a polytope [24, Corollary 19.3.2] and the descriptive
complexity of the polytopes Z(N) (i.e., the number of their vertices) grows exponentially in N

[25, Theorem 4.1.2].

However, under some additional assumptions on the matrix A and the set U, it is possible to
compute a two-sided a priori estimate of Ny, without having to construct the sequence {Z(N)}3%_,
explicitly. One such case is considered below.
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Let us introduce some auxiliary notations. Let tmax > 0 and A # 0 be some real numbers.
Consider the mapping F'(+; umax, A): R — [0; +00), defined in the form

o

; Al =1,
Umax
F ; maxa)\ = 6
D=1 ()
o max A 1.
iy

For an arbitrary ¢ € R, we denote by A, € R?%2 the rotation matrix

< cosy sin gp)

A, = . )

—sing cosy

and we denote by Bp the closed ball of radius R centered at origin in R%. We also introduce a
notation for the m-ary Cartesian product of arbitrary sets Vi,..., Viu:

QRVi=Vi x ... x V.
=1

Lemma 2. Let the condition Ny, < oo be satisfied in the system (1), there exist numbers
Mooy Any 0, 11,000,710, >0, @1,..., 00, € R such that

A ... 0
Any
A= ,
rlAsol
0 . Tno A,
and numbers Ui max, - - - » Uny ,max> 21, maxs - - - s Lny,max > 0 satisfying the condition
ni n2
U= ®[_uz‘,max§ ui,max] X ® BRj’max7
i=1 j=1

where ny,ne = 0 and nq + 2ny = n.

Then the inclusion xo = (T01,...,Ton)T € Z(N) holds if and only if the inequality

) ) 2 2 )
N > max { max F(z0,i; Uimax, Ai); max F (\/x07n1+2j,1 + TG 1y 4255 Rj,max,rj)}

i=1,n1 Jj=1ln2
15 valid.

For the convenience of the reader, the proof of the statements in this and subsequent sections
is transferred to the Appendix.

Note that within Lemma 2 the values ny = 0 or n; = 0 are admissible. In this case, the matrix A
does not have the corresponding blocks, and all its eigenvalues are either real or essentially complex.

Corollary 1. Under the assumptions of Lemma 2, due to (5), the exact equality holds

_ . . 2 2 .
Niin = {max{ max F'(204; Ui max, Ai); max F (\/xO,n1+2j—1 + L6 250 Rj,maij) }—‘ ,

i=1,n1 j:17n2
where [a] means the minimum integer not less than «:

[a] :==min{k € Z: a <k}, a€R.
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The result of Corollary 1 is applicable only to a small class of systems (A,U) described by
the conditions of Lemma 2. But it can be used to obtain dual estimates of the optimal time
in the case of an arbitrary diagonalizable matrix A and a convex set U. For this purpose, we
should consider auxiliary systems of the form (1) satisfying the conditions of Lemma 2 and use the
following statement.

Lemma 3. Let the inclusion U C U C U hold, where U, U, U C R"™ are conver and compact
sets containing 0, the time-optimization problem for xo € R™ is solvable for systems (A,U), (A,U),
(A,U), and Nuin, Nmin, Nmin are optimal time values in the time-optimization problem for these
systems, respectively. Then

Nmin < Nmin < Nmin-

It is known that any matrix A € R™*" with n linearly independent eigenvectors can be reduced
to the form presented in Lemma 2 by the spectral decomposition [26, Theorem 3.4.5]. The columns
of the matrix of this transformation S € R™*™ are either eigenvectors for real eigenvalues or their
imaginary and real parts for complex eigenvalues. A similar linear transformation can be applied to
the entire system (A, U), passing to the equivalent system (S~!AS, S~1U) as demonstrated in [27].
The following result holds.

~Lemma 4 [27, Lemma 2|. Let S € R™", detS # 0, (A,U) be a system of the form (1), and
{E(N)}X_q denote the class of null-controllable sets of the system (S™tAS,S7'U). Then

Z(N) = SE(N), N eNU{0}.

In the context of the considered problem, the set S~'U can be estimated from above and below
by the sets U,U C R" satisfying the conditions of Lemma 2. In combination with Lemma 3, this
leads to the desired estimates of Ny, in the original time-optimization problem. More precisely,
the following statement holds.

Theorem 1. Let in the system (1) for a given initial state xo € R™ the condition Ny < 00
hold, the matriz A € R™™ ™ have n linearly independent eigenvectors, det A # 0, S € R™*"™ be the
transition matriz to the real Jordan basis of the matrix A:

A1 0

ST1AS = A =

r1A<P1

0 . Ty A,

Then the following estimate of Nyin is valid:

’Vmax { ma_XF(yO,i; u;/,max’ )\Z)a max F (\/yanlJer,l + yamww R;,max’ ]) }-‘ < Nmin

i=1,ny Jj=1na

< ’}nax{'ma_XF(yO,i;u;,max’)‘i); max F (\/yO n1+2j—1 +y0 n1+2ij; max> ])}—‘ ’

i=1,n1 j= 1,n2 M9

where yo = S~ 'xo, and the numbers w} .. U oy R maxs Rfmax > 0,4 = 1,01, j = 1,ng, are
determined by the condition
ni
/ 1
®[_ui,max’ u; max ®BR' cSUC ® U;, max’ u; max ®BR’7’max'
i=1 i=1
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Theorem 1 allows us to obtain a priori estimates of the value Ny, for the initial state xg only in
the case when the system matrix A has n linearly independent eigenvectors. This fact is essential,
since results similar to Lemma 2 cannot be obtained if the real Jordan form of the matrix A contains
Jordan cells corresponding to multiple eigenvalues. This is due to the complexity of constructing
sets invariant with respect to this kind of linear transformation.

3 / 2 / iz 3
Remark 1. The statement of Theorem 1 involves the wj o, Ui maxs B max> 1 max values, which

determine the two-sided estimate of the optimal time Npi,. According to Lemma 3, the greatest
accuracy of the lower estimate will be achieved with the minimum admissible values of u/

i,max’
// . . . . .
R 1 ax: which can be calculated in the course of solving the following convex programming problems:
" _ . s
Ui max = ugsfi’fU ‘ul‘v 1= 17 ni, (7)
1 _ 2 2 T
Rj,max - uél:lg%}fU \/un1+2jfl + uTLlJer’ .] - 1) n2' (8)
Determining the best values of the parameters ) .., - -+ Un, max> 1 max> - - - » Fony max fOr the upper

bound is a much more complex problem. This is due to the need to solve a minimax problem that
depends on the initial state zy. However, if a certain set of admissible values of these parameters
is known, for which the inclusion

ny na
U= ®[_u§,max;u;,max] X ®BR;’max csS'u
i=1 e

holds, then all parameters except one can be fixed, and the last one can be selected as a result of
solving one of the following two optimization problems:

i0—1 n1
u;o,max =max<u>0: ® [_u;,max; u;,max] X [_u; u] X ® [_u;‘,max; u;,max]
= i=io+1
n2
x@Bp S, =T, (9)
=1 7
nm jo—1
R;,O?max =max{ R >0: ®[—u;,max; u;,max] x ® BR},max x Br
i=1 j=1
n2
x Q Br, CSW, jo=Tn (10)
Jj=jo+1

4. FIXED-TIME PROBLEM

Let for some integer N the two-sided estimate Nmin < N < Npin be satisfied, where the values
of Nipin < Nmin are obtained based on the results from [9, 10, 22] or the previous section. Note that
the method of constructing the estimates is not essential here, since only their numerical values
will be used in further discussions.

We introduce the notation U :={kw+~— u(k):{0,1,...,N -1} -U}, X :={kw— x(k):
{0,1,...,N} = R" | 2(0) = zp} and consider the problem

T(@(N)) = l2(N)|* = min. (1)

If Npin is the optimal time for (1)—(2), then the minimum in (11) for N > Ny, is achieved and is
equal to zero. If N = Ny, then all solutions of (11) are solutions (optimal controls generat-
ing optimal processes) in the original time-optimization problem for system (1) with the initial
condition (2).
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It is known [9, 28, 29] that optimal controls in (11) in the case of N > Ny, are special in the
sense that the necessary optimality conditions in the form of discrete maximum principle turn
out to be meaningless. Various regularization methods proposed in [9, 10, 15, 18, 28, 29] allow to
solve this problem, but lead, as a rule, to significant computational difficulties. Therefore, we will
approach the solution of (11) from the position of constructing a globally minimizing sequence. We
will proceed as follows.

Let some (non-optimal) control @& € U be already given, this control corresponds to a trajectory
Z € X, which is a solution to the system of recurrence relations (1) for u = u with the initial
condition (2), and the quality of this control @ is numerically characterized by the value J(z(N)).
Under these assumptions, we construct a new control 4 € U, to which a new trajectory = € X
corresponds and for which the quality of the control J(Z(NN)) satisfies the inequality

J(Z(N)) < J(&(N)). (12)

If this can be done and J(Z(N)) > 0, then we redesignate u by @ and repeat the procedure. To
construct an improvement u for a given control @, we will use the method proposed by V.F. Krotov
and then developed in various directions in numerous works by his students and followers (see, for
example, [16, 18-21, 23, 30]).

In [16, 19, 21] it was noted that in the case of systems linear in state and linear terminal quality
functional, Krotov’s method demonstrates the highest rate of improvement. Moreover, in this
case the procedure of constructing improvements is significantly simplified, since it turns out to
be possible to apply the simplest, linear, implementation of the method. In order to use these
advantages, we will first consider the regularization transformation, which allows us to reduce the
problem (11) with respect to the system (1) and the initial condition (2) to an equivalent problem
with a functional linear in state.

For z € R™ we introduce the notation X := za™T € R™*". Then for any k we have
Xk+1) :=z(k+Dak+ 17T = (Az(k) + u(k))(Az(k) + u(k))T
= AX (k)AT + Az(k)u(k)T + u(k)z (k)T AK)T + uw(k)u(k)T (13)
and X (0) = zoz{. Let’s consider the problem

J(X(N)) = tr[X(N)] - min. (14)

It is clear that J(X(N)) = J(z(N)z(N)T) = J(z(N)), and problem (14) is equivalent to prob-
lem (11).

Let us recall the construction of classical necessary optimality conditions in the problem (14)
(see, for example, [31]). Let us compose the Hamilton—Pontryagin function

H(w, X,,W,u) = (, Az +u) + tr [ (AXAT + Azu” + uzAT + uu) |
and the system of dual equations

Y(k) = ATk + 1) + 24TV (k + Du(k), ¢(N) =0,
U(k) = ATV (k+1)A, Y(N)=-I,

where ¢ € R™, ¥ € R™*" [ is the identity matrix of dimensions n x n. If the control & € U is opti-
mal in problem (14), then the following relations of the discrete vector-matrix maximum principle
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1060 IBRAGIMOV, TSARKOV

are satisfied:

H (& (k), X (k), bk +1), ¥ (k + 1), a(k)) = max H(#(k), X (k), o (k + 1), ¥(k +1),0),  (15)
Bk +1) = Ai(k) + a(k), #(0) = xo, (16)

X(k+1) = AX(k)AT + Az(k)a(k)" + a(k)z (k)" AT + a(k)ak)T, X (0) = zox], (17)
b(k) = ATk +1) + 24TV (k + Da(k), $(N) =0, (18)

U(k) = ATU(k+1)4, U(N)=—I, (19)

where k takes all possible values from the set {0,1,..., N — 1}.

In the relations (15)-(19) the matrices X (k) and W(k) have the role of auxiliary regularization
variables and can be removed from consideration in the future. Indeed, due to (19) we have

U(k) = —(ANNFANTE = —(ANZEYTANE,
and for any k the following equality holds:
H((k), X (k), 1,!3( +1),U(k+1),0)
= ((k +1), Az (k) + v) + tr[U(k + 1)(AX (k) AT + Az(k)oT + vi(k)TAT + oo™
= (P(k 4+ 1) 4+ 20 (k + 1) Az(k),v) + (v, U(k + 1)v) + Ho(k)
= (§(k +1) = 2(ANFHTAN G (), 0) — (o, (AN TANE 1) 4 Ho(k),

where Hy(k) = (p(k + 1), Ai(k)) + tr[¥(k + 1) AX (k)AT] does not depend on v.
Therefore, the system of relations of the discrete maximum principle (15)—(19) is equivalent to
the system

(W (k +1) = 2ANFHTAN g (k) a(k)) — (a(k), (A TAN* (k)

= max (@ (k +1) = 2AN N TANHa(R), 0) — (o, (AVTFHTAN ), (20)
Bk +1) = Az (k) + a(k), #(0) = zo, (21)
(k) = ATk + 1) — 2(ANF)TANFLa(k),  (N) = 0. (22)

It is important to note that this regularized system is not computationally equivalent to the
degenerate system of relations of the discrete maximum principle for the problem (11) and the-
oretically allows to find optimal controls in the original problem. However, as has already been
said, determining the optimal control directly from the conditions (20)—(22) is associated with se-
rious computational difficulties. Therefore, in accordance with the above approach, we will seek
improvements 4 € U of the given (non-optimal) control @ € U in the sense of the inequality (12)
using the obtained regular constructions.

5. KROTOV METHOD

Let @ € U be an arbitrary control, & € X satisfies the equation (21), and Y € X’ satisfies the dual
equation (22). Here X’ :={k+— (k) :{0,1,...,N} = R" | ¢(N) =0}. Consider the function
¢ :{0,...,N} x R" = R of the form

Pk, ) = (P(k), z) — | AV ]2,
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For k € {0,...,N —1} and z,u € R™ we introduce the following notations, consistent with [15, 16]:

R(k,x,u) = ¢(k + 1, Az + u) — p(k, z),

~

G(z) = p(N,x) = ¢(0,20) + J(2).

Here the choice of notations gb,]%, G is related to the fact that these functions are determined by
the element 1) € X’, i.e., ultimately, by an arbitrarily chosen control 4 € U. It is clear that by
construction for any values of k,x and u we have

Rik,,u) = H(w,aa (k4 1), —(AV ) TANF 0y (k)
G(x) = —(1(0), o) + | AN o 2.

The following result is the main statement on the improvement. Improvement theorems were
first formulated by V.F. Krotov (see, for example, [16, Theorem 1]).

Theorem 2. Let i € U, & € X, 1) € X' satisfy the relations (21) and (22). Let @ € U satisfy the
condition

Rk, 2(k), a(k)) = max R(k,&(k),v) Vk € {0,...,N — 1}, (23)

where £(0) =z and for k=0,...,N —1
Z(k+1) = Az(k) + u(k). (24)
Then there is a non-strict improvement in the problem (12), i.e.
J(E(N)) < J(&(N)).

Remark 2. Let @ and & be taken from Theorem 2. Then the pair (Z, @) satisfies the relations of
the discrete maximum principle (20)—(22) if and only if for @ = @ the condition (23) is satisfied for
T =z, le.

R(k,&(k),a(k)) = meal;d?(k,a&(k),v), k=0,...,N—1.

Remark 3. The condition (23) is equivalent to the condition

(k) € Argmax (((k + 1) = 2(ANTETAN R (), v) — | ANH1y 2]

As an elementary corollary, we note how the result of Theorem 2 is related to solutions of
extremal problems (11) and (14).

_ Corollary 2. Let 4 € U be an optimal control in problems (11) and (14), and let & € X and
e X' satisfy the relations (21), (22). Then for any @ € U satisfying the condition (23), the
equality J(Z(N)) = J(Z(N)) holds.

The statement of Theorem 2 about the fulfillment of non-strict inequality J(Z(N)) < J(Z(N))
remains valid even if the condition det A # 0 in the original problem is not satisfied. But for systems

of the form (1) with a non-singular matrix A, it is possible to establish a closer connection between
unimprovability in the sense of the inequality (12) in Theorem 2 and extremals in (14).

Theorem 3. Let A be a non-singular matriz in the system (1), 4 and T be taken from Theo-
rem 2. Then there exists a unique pair (Z,u) satisfying conditions (23) and (24), and the equality
J(@(N)) = J(&(N)) holds if and only if the pair (,u) satisfies the relations of the discrete maxi-
mum principle (20)—(22).
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Thus, within the considered problem, it is possible to guarantee the fulfillment of the strict
inequality (12) when choosing a new control @ from the condition (23) if and only if the given
control @ is not extremal in the problem (14). Directly from this we have the possibility of making
an iterative algorithm for approximate construction of an optimal control in the original time-
optimization problem.

Let the control & € U be given. Now we construct a sequence of controls u") € ¢/ in the following
way. Let u(®) = 4. Let for some [ > 0 the control v have already been constructed. Then for
each k € {0,..., N — 1} we take as u(!'*1) (k) the solution to the optimization problem

WOk +1) = 2(AVFHTAN D () ) — [ AN > ma,
ve

where ¥ (N) = 0, 24D (0) = 2 and for k =10,...,N — 1
PO(k) = AT (k + 1) - 24N H)TAV 1O k),
x(l+1)(kj+ 1) _ Ax(lJrl)(kj) +u(l+1)(k‘).
From Theorem 3 and Remark 3, taking into account the compactness of the set U and the
unique solvability of the last equation, we obtain

Corollary 3. Let the matriz A be non-singular. Then for any initial approximation @ € U the
sequence of control processes (x(l),u(l)) constructed above has a subsequence converging in R*MV+7
and any process (&,4) that is a partial limit of the sequence {(z),u))} satisfies the relations of
the discrete mazimum principle (20)—(22).

6. ALGORITHMIC IMPLEMENTATION

In accordance with the obtained results, we have the following algorithm for constructing an
approximate solution to the time-optimization problem for the system (1)—(2).

0. Calculate a two-sided estimate of the optimal time Nyin < Nmin < Nmin- In the case when

the matrix A has n linearly independent eigenvectors, the desired estimate can be found by
Theorem 1 taking into account Remark 1. Put N = N,,;,. Specify the values of admissible
calculation errors 1,9 > 0.

1. Let u® =0,1=0, A(k) = AN"% k=0,...,N.

2. Find the solution z() to the system of equations

2k +1) = Az(k) +uD(k), k=0,....,N—1, 2(0)= .
3. Find the solution ¥ to the system of equations
(k) = ATk +1) = 24(k)TA(k + D)uD(k), k=0,...,N—1, o(N)=0.
4. Find sequentially for each k € {0,..., N —1} a solution w1 (k) to the optimization problem
(W (k +1) = 24k + )T AMR)2 D (R), v) — | Ak + Do][* — max,
where the values of 2"+ (k) are calculated by formulas
2D (k4 1) = A2 (&) + B D(k), k=0,...,N—1, zD(0) = x.
5. Check internal stop condition
2DV = D (V)] < e,
if it is fulfilled, put @ = v+ and go to step 7.
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6. Increase [ by 1 and go to step 3.
7. Check external stop condition

IZ(NV)]l = 2V (V)] < e,

if it is fulfilled, put Ny, = N and finish the calculations, otherwise, if the inequality N < Npin
holds, then increase N by 1 and go to step 1. If N = Ny, then finish the calculations by
putting Nmin = Nmin-

Since the matrix A in the system (1) is non-singular, the algorithm allows for each N =
Nuin, - - -, Nmin to approximately find the control that generates a process for which the relations
of the discrete maximum principle (20)—(22) are satisfied.

The value of Ny, found at the end of the algorithm execution, has the meaning of an upper
bound for the optimal time for the system (1)—(2), and the control @ should be considered only
as a guarantee. However, if in the problem (14) the discrete maximum principle is a necessary
and sufficient condition for optimality, then, with an accuracy of up to the es-error of calculations,
Nmin coincides with the optimal time (i.e., for a sufficiently small e it cannot differ from the
optimal time by more than 1), and @ generates a process in the system (1)—(2) that is optimal in
terms of optimal time. In the case Nyin = Npmin, the value Ny, is obviously the optimal time,
while @ is the optimal control in terms of time-optimization problem.

Steps 1-6 of the algorithm replace a numerical method for solving the problem of minimizing
the functional J with respect to the set of variables u(0),...,u(N — 1) for a given value of N.
Instead of solving one problem with a quadratic functional of the form (11) of dimension nN on
the set U, it is proposed to sequentially solve N problems of dimension n on the set U with
the quadratic functional written down in step 4 several times. Computational practice shows that
the second approach is more effective in cases where the value of N is sufficiently large. The
complexity of solving the problem in step 4 depends on the structure of the set U. For example,
if U is a polyhedron, then the corresponding optimization problem can be solved by the ellipsoid
method with polynomial time complexity [32]. We also note that the values of N are quite large if
the studied problem was obtained by highly accurate discretization of a continuous-time problem.

7. EXAMPLES

To illustrate the results in this section, we will restrict ourselves to the case n = 2 as the most
convenient for depicting the trajectories of the controlled process in phase space and at the same
time sufficiently meaningful in terms of the diversity of problem statements and the traits of their
solutions. We will begin with one academic example that allows almost analytical study.

Ezample 1. Let’s consider a system of the form (1)—(2)

z(k+1) = Az(k) + u(k), z(0) =z € R?,

(10 B r2—~2+4r )
A—<07>, x0—< 1 ), v € (0;r), r>0.

The set U C R?, defining the geometric constraints, has the form

where

U ={(u1,us) | u3 +u3 <r?}.
We need to solve the time-optimization problem for this system.
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It is clear that Ny, > 2, since the point

<ﬁ+>
A.%'(): 1

is located at the distance from origin greater than r, which means that it is impossible to transfer
the system to the origin in one step.

At the same time, for any v we can set u*(0) = (—r,0)T and obtain

r2

SC*(l) = Az +u*(0) _ < 1_ 72 ) ’ A.’E*(l) _ < 7“2’)/— ’)’2 ) ’

where the point Az*(1) is at a distance r from zero, so that there is u*(1) for which z*(2) =
Az*(1) +u*(1) = 0. Consequently, in this problem Ny, = 2 and the process {z*(k),u*(k —1)}3_,
is optimal.

Let us try the algorithm from Section 6 on this example. At the zero step, we define a two-
sided estimate Npin < Nmin < Nmin. Since the matrix A is diagonal and non-singular, then to
construct the desired estimate according to Theorem 1 it is sufficient to calculate the values of the
four parameters ) ., U maxs U1 maxs U9 max SO that the double inclusion is satisfied

/! / !/ !/ " " " "
[_ul,max; ul,max] X [_u2,max;u2,max] cUcC [_ul,max; ul,max] X [_u2,max; u2,max]'
To perform the first of them, we set
/ /
ul,max = u2,max = T/\/i
and the best values of u} .., taking into account the Remark 1, are determined from the solution
of the problem (7):

" " _
ul,max - u2,max =T

Moreover, due to Theorem 1 we have

[ma_XF(xo,z‘;ﬁ )\z‘)w < Npin < {ma_xF(wo,i;r/\/i )\i)w ;
=12 =12

where 791 = /12 —v2+ 71, g2 =7 1, A1 =1, Ay =7, and the function F is defined by the for-
mula (6). In particular, for any values of » > 0 and v € (0;r)

mﬂ”
VETAT

Niin 2 [F(xo,157, )] = {
For definiteness, if r = 0.5, v = 0.1, then from the upper bound we find
Nimin < [2.8] = 3.
Let N =2, u(9(k) = 0. At step 2 of the algorithm we see that the zero control is not optimal:

) = (VI o = (VPR S s

)

At step 3, we fix w(o)(k) = 0 and go to step 4.
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Fig. 1. The first iteration of the algorithm in Example 1.

1065

At step 4, we need to solve two optimization problems sequentially for £ = 0 and for £k = 1. In

particular, for £k = 0 we have the problem

uf 4+ v*u3 + 24/r2 — y2u; + 27*us — min

21,202
uitus<r

For r = 0.5, v = 0.1 from its solution we obtain (see Fig. 1)

u™M(0) ~ (—0.4999, —0.01)T = zM(1) ~ (0.49,0.99)".

For the same values of r and ~ for £ = 1 we find

uM (1) ~ (=049, -0.1)T = W) ~o0.

Thus, already at the first iteration of the algorithm, a guaranteeing control in the time-opti-
mization problem for the given system is approximately constructed. Since N = 2 coincides with
the lower bound of the optimal time, we can conclude that this guaranteeing control is optimal and

Nmin = 2.

Let us make sure that the second iteration does not lead to a worsening of the result. At the
second iteration, as the initial control we have the control just constructed u(!). At step 3 we find

(r=20.5,v=0.1)
pD(2) =0, »M(1)~(1,002)7

At step 4 we obtain

u?(0) ~ (—0.4992, -0.028)T = =@ (1) ~ (0.491,0.972)7,
u® (1) ~ (—0.4905,—-0.97)T = P @) ~o0.

It is interesting to note the peculiarities of the geometry of the constructions carried out.
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Fig. 2. Search for points closest to origin in Example 1.

To do this, we first assume that the control in the system is constructed so that at each step
the closest point to origin from the reachable set is obtained. Since

2(1) = ( WH)*“(O)

)

the corresponding control u*(0) is the solution to the problem

2
qu)u%(\/r?—vumul) O tu? s min

udul<r?
in particular, for » = 0.6, v = 0.1 we have

u*(0) =~ (—0.352,-0.355)T = z*(1) ~ (0.639,0.645)".

0.639
Az(l) ~ < 0.064 ) ’
but this point is located at a distance greater than 0.6 > r from origin. Therefore, no control u*(1)
will allow the system to be transferred to origin at the second step.

But then (see Fig. 2)

Note now that the first iteration of the algorithm from Section 6 also implements the search for
the closest points from the reachable sets, but not in the sense of the Euclidean metric (see Figs. 1
and 2), but in the sense of distances generated by the norms

—k—
e l12 v = 11AY ]2,

In particular, for k = N —1 the norm || - |4 n coincides with the Euclidean norm for any N
and A, det A # 0. The second iteration minimizes this distance not to zero, but to some other
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point determined by the vector of dual variables 1 (k). This fact allows us to correct the structure
of optimal control in the case when the first iteration failed to calculate the answer accurately
enough. As will be seen below, such a situation can arise if the set U has a sufficiently complex
structure, and the point ¢ lies on the boundary of the null-controllable set Z(Npin).

Ezample 2. Let us consider a system of the form (1)—(2), where

4 [ cos(1) +sin(1) —2sin(1) —37.8
“‘:‘( <1>>’ “:( )

5 sin(1) cos(1) — sin —26.1

Geometric constraints are defined by a set

U = {u| (u, Hu) < 1}, H:(f ;)

Consider the time-optimization problem.
Let us construct an estimate Npin < Nmin < Nmin- The matrix A has a pair of complex eigen-

values, which are equal in absolute value to r; = 4/5. The transition matrix to the real Jordan

basis has the form
11
5— (1 0).

Thus, the considered system satisfies the conditions of Theorem 1 for the case n; = 0, no = 1. The
radii of the inscribed U and circumscribed U balls for the ellipse S™!U are determined uniquely
and can be found numerically:

Q:BR/ )

1,max

Lmax = 0:3449, U =By . R, = 1.2065.

/!

1 max i1 Theorem 1, we obtain that

Using the values R} ..,

3 < Nmin < 13.

We apply the algorithm from the Section 6, performing the corresponding calculations numer-
ically. We fix the found two-sided estimate 8 < Npin < 13 and set &1 = 1074, 5 = 10716, With
these error values for N =8 and N =9, the internal stopping condition is satisfied at the 33th
and 9th iterations, respectively, but the external stopping condition is satisfied only for N = 10.
For N = 10, the internal stopping condition is satisfied already at the first iteration. In this case,
the control process {z(!) (k), u() (k—1)}}2, shown in Fig. 3 is found (in this and subsequent Figs. 4,
6-8 and 10, the trajectory of the process in the phase space is shown on the left, and the values
of the controls against the background of a set of geometric constraints U are shown on the right).
For this process, it holds that ||z()(N)|| < 3. For comparison, for N = 8, ||zB3)(N)|| =~ 0.5 was
found, and for N = 9, [|2(? (N)|| ~ 0.2 was found. Note that calculations up to the internal stop for
N =11,12,13 in one iteration lead to constructing processes for which the external stop condition
|2 (N)|| < €2 holds, and in this case ) (10) ~ ... ~ uM(N) ~ 0.

The formal result of applying the algorithm from Section 6 is the following: with an accuracy
of up to es-error of calculations, the upper bound of the optimal time Ny, can be reduced from
Npin = 13 to Nin = 10, while the guaranteeing control and the corresponding trajectory have the
form, shown in Fig. 3.

To evaluate the quality of the obtained results, we can use numerical procedures of condi-
tional minimization for direct solution of smooth finite-dimensional problems ||z (9)]|?
|2(10)||> — min in the presence of a finite number of smooth inequality-type constraints on the

— min and
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Fig. 3. Guaranteeing (optimal) process in Example 2.

variables u(k). Since the dimensions of the corresponding problems are not too large, they can be
solved quite accurately. In the first case, the minimum value is approximately equal to 0.041 ~ 0.22,
in the second case it is equal to zero. Consequently, Ny, = 10 and the guaranteeing process shown
in Fig. 3 is optimal.

Ezample 3. Let us consider a system of the form (1)—(2), where
(3120 —3/20 (5.8
A‘( 110 6/5 ) o= <6.28>'
Geometric constraints are defined by a set

42/3 — /3 4/3 62/3 3 4/3
U= {(u17u2) ‘ [ 16qu| + |\/_2;16+u2| <1l;.

Consider the time-optimization problem.

Let us construct an estimate Nyin < Nmin < Nmin. The matrix A has a pair of real eigenvalues

A1 = 3/2, A2 = 5/4. The transition matrix to the real Jordan basis has the form

3 1/2
S:<1 1)'

The considered system satisfies the conditions of Theorem 1 for the case nqy =2, ny = 0. The
parameters of the inscribed U and circumscribed U rectangles for the set S~'U are determined
numerically:

_ / . / o / _ / _
U= [_ul,max’ ul,max] X [_u2,max’ u2,max]’ Uy max = 0.3883, U9 max = 1.4057,
7 " o " o " _ " _
U= [_ul,max’ ul,max] X [_u2,max’ u2,max]’ U1 max — 08834’ U2 max — 2.4839.

Using Theorem 1, we obtain the estimate

3 < Nmin < 17.
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Fig. 4. Process (x(l),u(l)) in Example 3 for N = 11.
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Fig. 5. Convergence of inner iterations in Example 3 for N = 11.

Let us numerically apply the algorithm from Section 6 for ey = 10™* and ey = 0.001. The
external stopping condition is first satisfied for N = 11. Let us describe the process of executing
internal iterations for N = 11 in more detail. At the first internal iteration, we find the control
process {x()(k),uM (k — 1)}1L,, shown in Fig. 4. For this process ||z (N)|| =~ 5.37. The use of
repeated iterations (l =1,2,...) leads to a decrease in the value of ||z(*D(N)|. The graph of
the dependence of ||z)(N)| on I is shown in Fig. 5. The control process (2% 4(19)) is shown
in Fig. 6.

The low accuracy of the two-sided estimate and the slow convergence of the algorithm in this
example are due to the fact that the system under consideration is not stable, and the initial
condition lies near the boundary of the reachable set. Nevertheless, based on the results of the
algorithm’s operation, a new upper bound for the optimal time was obtained with the ey-error:
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Fig. 6. Guarantee process in Example 3.

Nuin = 11, and a guaranteeing control corresponding to this value was constructed. However, this
bound does not coincide with the optimal time, since the minimum value of the objective functional
in the finite-dimensional problem |lz(10)||*> — min is equal to zero, and in reality Ny, = 10.

Ezxample j. Let us consider a system of the form (1)—(2), where

A_(ﬁ/z —\/§/2> _(9.33)
“Uvee ovee ) 0T o2 )

In this example, we consider geometric constraints of mixed type defined by the set

U= [—ﬁ;\/—grﬂgh
2 2

where By is the unit ball with center at origin. Let us solve the time-optimization problem under
these conditions.

Let us construct an estimate Nyin < Nmin < Nmin. The matrix A has a pair of complex conjugate
eigenvalues equal in absolute value to v = 1. At the same time, it is already in its real Jordan form,
and therefore S = I. Thus, the system under consideration satisfies the conditions of Theorem 1 for
the case n; = 0, ny = 1. The radii of the inscribed U and circumscribed U balls for the set S~1U
are uniquely determined and can be found numerically:

U = Bg , ! =\/§/2, UZBR// , lll’maX:L

1,max l,max 1,max

Using Theorem 1, we obtain the estimate
10 < Npin < 11

We apply the algorithm from Section 6 for ey = €5 = 107*. For N = 10, at the first internal
iteration we find the control process {z()(k),u(M(k — 1) Vo, shown in Fig. 7, for which the
condition |2 (N)|| < €2 holds.

Since N = 10 is the lower bound on the optimal time, the process, shown in Fig. 7, is optimal
to within e9-calculation error.
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Fig. 8. The process ("), u()) in Example 5.

Ezample 5. Let us consider a system of the form (1)—(2), where

e (33/20 —1/5) N _< 4.31 )
“\ 45 17720 )0 0\ 2185 )¢
The geometric constraints are defined by the same set as in Example 3. Let us consider the
time-optimization problem for this example.

The trait of this example is that the matrix A does not have two linearly independent eigen-
vectors. Therefore, Theorem 1 cannot be used here to construct estimates of the optimal time.
However, it is possible to use the means for determining the optimal time developed in [22]. Due

o [22], the exact equality Ny, = 10 holds.
We apply the algorithm from the Section 6, considering the two-sided estimate of the optimal

time Npin to be given in the form 10 < Npyin < 10 and setting e; = 1074, g9 = 0.01. At the first
internal iteration, we find the control process {x(l)(k),u(l)(k — 1)}}%,, shown in Fig. 8. As in
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Fig. 9. Convergence of iterations to the optimal solution in Example 5.

Fig. 10. Approximation to the optimal process in Example 5.

Example 3, this process is far from optimal, since ||z (N)|| ~ 9.73. Therefore, the use of repeated
iterations is relevant, which leads to the results shown in Figs. 9 and 10.

Since the optimal time is known exactly, the obtained result is a eg-approximation to the optimal
solution to the problem.

8. CONCLUSION

The paper constructs an algorithm for solving the time-optimization problem for linear discrete-
time systems with a non-singular matrix. The algorithm allows us to refine known upper estimates
for the optimal time and find control processes that guarantee the corresponding estimates. When
some additional assumptions are fulfilled, the result of the algorithm is the construction of an
optimal solution to the time-optimization problem.
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The proposed algorithm belongs to the class of methods for solving finite-dimensional optimiza-
tion problems with constraints based on the dimensionality reduction procedure. Since the average
dimensionality reduction coefficient in the considered problem is determined by the optimal time,
the efficiency of the algorithm increases with its increase.

In the future, we are planning to extend the obtained results to the case of systems with a
singular matrix, and also to use the proposed approach for direct calculation of the optimal time,
and not only its upper bound. It is also relevant to obtain new meaningful statements about
convergence and determine the convergence rate of the algorithm in the general case.
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APPENDIX

Lemma 5. Let Vi,V C R™, Vo, Vj C R™. Then
V1XVQ—FV{XVQIZ(Vl—f—V{)X(VQ—I—VQI).

Proof. The inclusion y € Vi x Vi + V{ x V3 by the definition of the Minkowski sum and the
Cartesian product is valid if and only if there exist vq € Vi, vg € Vi, v} € V{, v € VJ such that

y= (Ul’UQ) + (’Ui,’Ué) = (vl +’U/1,’02 +Ué)

But the last condition is equivalent to the inclusion y € (V4 4+ V{) x (Va4 V5). Lemma 5 is proved.

Proof of Lemma 2. According to the assumptions det A # 0 and for any k£ € N the following
relations hold:

AR 0

ni

—k
51 A*ksm

0 R 7“_I§A_,1W,n2

ni
AikU = ® {—’)\irkuz‘,maXQ ’)\i‘ikui,max} X ®Tj_kBRj,max'
i=1

Therefore, from the definition of (4) and Lemmas 1, 5 for an arbitrary N € N follows the represen-
tation

ni N N ng N
E(N) = ® [_ Z |)‘i|_kui,max; Z |Ai|_kui,max] X ® Z TjikBRjymaX. (Al)
k=1 k=1

i=1 j=1k=1
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1074
Hence, the inclusion zy € Z(N) is equivalent to the fact that for all i = 1,n; and j = 1,ny the

following relations are satisfied:
N Nui,maxa |)\z| =1,
ol < A Ui max = 1— NN (A.2)
k=1 ui,max%v ‘)\z’ 7é 17
|Ail =1
N NRj,maX) ri = 1)
—k —
\/w%,mmel + $g,n1+2j S Z 7 max = L—r; N (A.3)
k=1 Rj,maxia T‘j 75 1.
’I“j -1
The condition (A.2) is equivalent to the inequality
ol | =1,
N F A
. = F(xo;; u; s AG)-
= In (1 . ql:,vo’z' (|)\Z| . 1)) ( 0,75 Ui, max z)
o i,max , |)\Z| # 1’
The condition (A.3) is equivalent to the inequality
\/‘T%,n1+2jfl + ‘T%,n1+2j 1
5 ri =1,
Rj,max !
N 2 z% 4l ;
,mp+25—1 0,mnq1+27
In (1 — \/ T~ (rj —1)
Inr; it L
J

_ 2 2 .p. .
=F (\/xO,nl—f—Zj—l + 25 1y, 4255 B max 7"]) .
The resulting expressions are correct, since the following condition is valid:

(1 _ moal (I\i] = 1)) >0, i=Tn,

Uj max

2 2

TG ny+2i—1 T 00y +2;

1— \/ ni1+2j n1+J(Tj_1) >0, j=T1,no.
Rj,max

Indeed, for [A\;] <1 and r; <1 these relations are satisfied automatically. If [A\;| > 1 or r; > 1,
then they can be obtained by passing in (A.1) to the limit with respect to N — oo and using the
assumption Nyin < 0o, due to which it holds that zg € UF_yZ(IN) (see the detailed justification

in [27]).
Hence, conditions (A.2) and (A.3) are satisfied exactly when

2 2 P, .
(\/xO,nlJerfl + TG 4255 Rjmax; TJ) } )

N > max { max F(zgi; Ui max, Ai); max F
i=1,n1 j=1n2

and thus Lemma 2 is proved.
Proof of Lemma 3. It follows from (4) that for any N € NU {0} the inclusion
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holds, where Z(N),Z(N),Z(N) are the null-controllable sets in N steps of the systems (A,U),
(A,U), (A,U), respectively. Therefore, the inequality Niin < Niin < Nin follows directly from (5).
Lemma 3 is proved.

Proof of Theorem 1. Let us denote by {Z(N)}%_, the class of null-controllable sets of the
system (A, S7'U). According to Lemma 4 the following representation holds:

Hence, the inclusion 2o € Z(N) holds if and only if yo = S~ 'z € E(N ) holds. Thus, taking into
account (5), the value of the optimal time for systems (A4, U) and (A, S~1U) coincides for the initial
states xg and g, respectively.

Let
ni _ ni
U= ®[ u; ,max> zmax ®BR; max’ U= ®[ ;lmaxﬂ zmax X ®BR’7’max'
i=1 i=1

Since 0 € intU, and the set U is bounded, the same holds for the set S~'U. Consequently, there
R R" > 0 for which U ¢ S™1U < U holds.

1, max’ Z maa}’ 7y max? J,max
Further, due to Corollary 1 the value of the optimal time Ny, for the system (A,U) and the
initial state yo has the form

are values u/

Npin = {max{ max F'(yo; ugvmax, Ai); max F (\/yo nit2j—1 T v3 4250 R; o j> }—‘ .

i=1,n1 Jj= T,na ,n2

Similarly, the value of the optimal time Ny, for the system (A,U) and the initial state yo has the
form

Npin = {max{ ma_XF(yoyi; ué’,max, Ai); max F (\/yo ni+2j-1 T yo 4250 R;/max’ j) }—‘ .

i=1,n1 Jj= T,na ,n2

To complete the proof, it remains to apply Lemma 3.

Lemma 6. Let i € U, & € X be the solution to (21), 1 € X' is the solution to (22). Then

R(k,z(k),u(k)) = ;21113 R(k,z,a(k)) Vke{0,...,N -1}, (A4)
G(&(N)) = max G(x). (A.5)

Proof. The equality (A.5) is obviously satisfied, since

G(z) = —(1h(0), mo) + || AV o>

Due to (22) for all £ € {0,...,N — 1} we have

Rk, z,a(k)) = ((k + 1), Az + a(k)) — [|AN 1 (Az + a(k))|?

A~

— (i(k),z) + [|AN* 2| = @k + 1), a(k) — AV Hak))P,

therefore (A.4) also holds. Lemma 6 is proved.
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Proof of Theorem 2. Let all the conditions listed in Theorem 2 be satisfied. Based on the
notations, introduced in Section 5, due to Lemma 6 we have

J(#(N)) = GE(N)) = ¢(N,&(N)) + (0, z0)

N—-1 R
( (k+ 1,k + 1)) — ) N)) — Z Rk, #(k), (k)

I
Q>
81
MZ

k=0
< G i) < o (k)
k=0 k=0
(A5) N- 1
< G2 a(k)) = J(&(N)).
k=0

Theorem 2 is proved.

Proof of Theorem 3. Let us show that in the case of a non-singular matrix A there is a unique
pair (z,u) satisfying (23), (24). Since due to (24) Z is uniquely determined by 4, it is suffices to show
that for any values of Z(k) there is a unique @ € U satisfying the condition (23). Indeed, if this is so,
then 4(0) € U is uniquely determined for & = 0, by which (1) is uniquely determined, then (1),
etc. But @ from the condition (23) is found for each k£ =0,..., N by solving the optimization
problem

R(k,z(k),v) — max,

which, due to Remark 3, is equivalent to the problem

F) = ((k +1) = 2ANFHTANEG (), v) — |AV | — max.
ve
Now we show that the solution to this problem exists and is unique for any Z(k) € R™. Since the
matrix of the quadratic form (AN=F=1TAN=k=1ig positive definite for det A # 0, then the strict
global maximum of the function f : R™ — R in the absence of the constraint v € U is achieved at
the point

— %Ak‘i’l*N(Ak‘i’l*N)Tf(&(k + 1) o A.’i(k‘)

There are two possible cases: v* € U or v* ¢ U. In the first case, v* is the unique solution to the
considered optimization problem with constraints. In the second case, the conditional maximum is
attained at some other point v' € U, since the function f is continuous and the set U is compact.
Let a = f(v') = maxyer f(v). Then the level set V = {v € R" | f(v) > a} is a nonempty strictly
convex compact set. Moreover, V N U = {v'}. Indeed, by definition v’ € V N U, and if there were a
point v € VNU, v # v/, then the segment [v/,v”] would be entirely contained in the set V N U,
since the sets V and U are convex. But the set V is strictly convex, therefore %(v’ +0") € intV,
Le. f(V//2+1"/2) > a, V' /2 +v"/2 € U, which contradicts the definition of the number a. Thus,
in the second case, v’ is the unique solution to the problem f(v) — maxyey .

Suppose that the pair (Z,4) does not satisfy the relations of the discrete maximum princi-
ple (20)—(22). By Remark 2, this means that there is € {0,..., N — 1} such that

R(r, &(r),a(r)) < %agcR(r i(r),v).

Let us take the smallest such r. Then, due to the unique definition of & € U, we have
u(k) =u(k), k=0,1,...,r—1,
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and, therefore, z(r) = #(r). Hence,

N

R(r, &(r), a(r)) < max R(r, &(r), v) = max R(r, 5(r),v) = R(r, #(r), a(r).

From here, returning to the proof of Theorem 2, we find that

N—-1 r—1
ST R(k,&(k),a(k) = > R(k,2(k), a(k)) + R(r,&(r), @(r))
k=0 k=0

—1 N—-1
+ Y Rk, @(k),a(k) > Y R(k, (k) a(k))
k=r+1 k=0

and, therefore,

J(E(N)) < J(E(N)).

If the pair (&, 7)) satisfies the relations of the discrete maximum principle, then, due to the unique

solvability of conditions (23), (24), £ = & and @ = 4. Therefore, J(Z(N)) = J(Z(N)). Theorem 3
is completely proved.
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