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MINIMAX SOLUTIONS OF HAMILTON-JACOBI EQUATIONS
WITH FRACTIONAL COINVARIANT DERIVATIVES*

MIKHAIL IGOREVICH GOMOYUNOV!2**

Abstract. We consider a Cauchy problem for a Hamilton—Jacobi equation with coinvariant deriva-
tives of an order a € (0,1). Such problems arise naturally in optimal control problems for dynamical
systems which evolution is described by differential equations with the Caputo fractional derivatives
of the order a. We propose a notion of a generalized in the minimax sense solution of the considered
problem. We prove that a minimax solution exists, is unique, and is consistent with a classical solution
of this problem. In particular, we give a special attention to the proof of a comparison principle, which
requires construction of a suitable Lyapunov—Krasovskii functional.
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1. INTRODUCTION

Nowadays, the theory of differential equations with fractional-order derivatives (see, e.g., [8, 22, 41, 43, 46])
is an actively developing branch of mathematics, which attracts the interest of many researchers. In particular,
attention is paid to optimal control problems for dynamical systems which evolution is described by differential
equations with the Caputo fractional derivatives. Such problems appear in various fields of knowledge including,
e.g., chemistry [10], biology [50], electrical engineering [19], and medicine [21]. Main directions of research here
are related to necessary optimality conditions (see, e.g., [4, 30] and the references therein) and numerical methods
for constructing optimal controls (see, e.g., [29, 45, 51] and the references therein). In addition, note that several
problems for linear systems are considered and studied in detail in, e.g., [2, 13, 18, 20, 27, 40]. The reader is
also referred to [5] for an overview of works on various control problems for fractional-order systems.

In [12], the dynamic programming principle was extended to a Bolza-type optimal control problem for a
dynamical system described by a fractional differential equation with the Caputo derivative of an order « € (0, 1).
In particular, it was shown that the value of this problem should be introduced as a functional in a suitable space
of paths. Further, the problem was associated to a Hamilton—Jacobi equation with coinvariant (ci-) derivatives
of the order a. Note that these derivatives can be considered as an extension of the notion of ci-derivatives (of
the first order) proposed and developed in, e.g., [23, 37]. It was proved that if the value functional is smooth
enough (namely, if it is ci-smooth of the order ), then it satisfies the Hamilton—Jacobi equation and the natural
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boundary condition, and, therefore, the value functional can be treated as a solution of this Cauchy problem
in the classical sense. However, by analogy with the case of optimal control problems for dynamical systems
described by ordinary differential equations (i.e., when a = 1), the value functional usually does not possess
the required smoothness properties, which leads to the need to introduce and study generalized solutions of the
obtained Cauchy problem.

In the paper, we consider a Cauchy problem for a Hamilton—Jacobi equation with ci-derivatives of an order
a € (0,1) and propose a notion of a minimax solution of this problem. The technique of minimax solutions
originates in the positional differential games theory (see, e.g., [24, 26]) and can be seen as the development of
the unification constructions of differential games [25]. Minimax solutions of Hamilton—Jacobi equations with
first-order partial derivatives were proposed and comprehensively studied in [48] (see also [49]). Further, this
technique was extended to Hamilton—Jacobi equations with first-order ci-derivatives, which arise in optimization
problems for dynamical systems described by functional differential equations of a retarded type [37] (see also
[17, 31-34, 36], and [3] for an infinite dimensional case) and of a neutral type [38, 39, 42]. Note that the minimax
approach was also applied to investigate generalized solutions of systems of equations arising in mean field games
[1].

Following the general methodology, we define a minimax solution of the considered Cauchy problem in terms
of a pair of non-local stability properties of this solution with respect to so-called characteristic differential
inclusions, which in this case become fractional differential inclusions with the Caputo derivatives of the order
. We prove that a minimax solution exists, is unique, and is consistent with a classical solution of the problem.
In particular, we establish a comparison principle. In general, the proofs of these results are carried out by the
schemes of the proofs of the corresponding statements for Hamilton—Jacobi equations with partial derivatives
[48] and with first-order ci-derivatives [37] (see also [31] and [3]). They are based on properties [15] of the sets
of solutions of the characteristic differential inclusions. However, in order to prove the comparison principle, it
is required to construct a suitable Lyapunov—Krasovskii functional with a number of prescribed properties (in
this connection, see, e.g., Sect. 15 of [37] and also Sect. 5 of [33], Sect. 4.1 of [17]). Observe that the functionals
proposed earlier in [17, 31, 36] for the case of first-order ci-derivatives cannot be applied in the fractional setting
due to formal reasons, and, furthermore, it turns out that dealing with direct fractional counterparts of these
functionals also does not lead to a satisfactory result (see Sect. 7.3 for discussion). To overcome this difficulty, we
develop a technique that explicitly takes into account features of fractional-order integrals and derivatives and
build the required functional via a finite sum (the number of terms depends on «) of some integral functionals
with weakly singular kernels. In addition, note that each of these functionals can be treated as a modification
of the quadratic functional used in, e.g., [11] (see also the references therein). Thus, the construction of the
Lyapunov—Krasovskii functional substantially differs from the previous studies and can be considered as the
main contribution of the paper.

The paper is organized as follows. In Section 2, we recall definitions of Riemann—Liouville integrals and
Caputo derivatives of a fractional order, describe some of their properties, and introduce special functional
spaces. Auxiliary facts from the theory of differential inclusions with the Caputo fractional derivatives are
presented in Section 3. In Section 4, we discuss a notion of ci-derivatives of a fractional order. In Section 5, a
Cauchy problem for a Hamilton—Jacobi equation with ci-derivatives of a fractional order is considered, and a
definition of a minimax solution of this problem is given. Consistency of minimax and classical solutions of the
problem is studied in Section 6. A comparison principle is established in Section 7. Existence and uniqueness
of a minimax solution are proved in Section 8. Concluding remarks are given in Section 9.

2. PRELIMINARIES

Fixne€Nand T > 0. By || - || and (-, ), we denote the Euclidean norm and the inner product in R™.
For a given t € [0,T7], let L>°([0, ¢],R™) be the set of (Lebesgue) measurable and essentially bounded functions
from [0,¢] to R™. For a function () € L>°([0,¢],R™), the (left-sided) Riemann-Liouville fractional integral of



MINIMAX SOLUTIONS OF HAMILTON-JACOBI EQUATIONS 3

an order « > 0 is defined by

(Iaw)(T) £ F(la) /OT (7_ w(f))la d£7 TE [O’t]’ (2'1)

where T' is the gamma function. In the case a = 0, we formally define (I%)(7) £ ¢ (1), T € [0,1].
Note that, for every a > 0, 8 > 0, and 9(-) € L*°([0,t],R™), the following semigroup property holds (see,
e.g., (2.21) of [46] and also Thm. 2.2 of [8]):

(I(I%)) (r) = (I°TPy)(r) VT €0, (2.2)

Further, according to, e.g., Theorem 3.6 and Remark 3.3 of [46] (see also [8], Thm. 2.6), for any « € (0, 1]
and ¥(-) € L*°([0,¢],R™), the inequalities below are valid:

« T e « (T 7_/ 2|7__7,/|a SS su
[(T*¥)(r)]| < megz[zl’lrl])llwﬁ)ll, I(I¢) () = (I*P) (7)) < Tat1) eEG[S()’tI])IW(ﬁ)H, (2.3)

where 7, 7/ € [0, t]. In particular, we have the inclusion (I*9)(-) € C([0,t],R™). Here and below, by C([0, ¢], R™),
we denote the space of continuous functions from [0, ] to R” endowed with the norm

l2()lljo,e1 = nax (Dl =(-) € C([0, 1], R™).

For a € (0, 1], let AC([0,¢],R™) be the set of functions x : [0,t] — R™ that can be represented in the form
z(1) = z(0) + (I“Y)(r) V7 €][0,t] (2.4)

for some function () € L*°([0,t],R™). The set AC*([0,¢], R™) is a subset of C([0,¢],R™). Note that, in the case
o = 1, the set AC'([0,#],R") coincides with the set Lip([0,¢],R") of Lipschitz continuous functions from [0, ]
to R™.

Let a € (0,1] and z(-) € ACY([0,¢],R™). It follows from (2.2) that, for every 8 € [0,1 — a], the inclusion
(I%(z(-) — 2(0)))(-) € AC*TA([0,t],R™) holds. In particular, we obtain (I'=*(x(-) — z(0)))(-) € Lip([0,t], R™).
Hence, the (left-sided) Caputo fractional derivative of x(-) of the order «, which is defined by

(“Doa)(r) & %(Il*“(x(~) —2(0)))(7), (2.5)

T

exists for almost every (a.e.) 7 € [0, ], and, moreover, the equality (“ D%z)(7) = 1(7) is valid for a.e. T € [0,1],
where 9(+) € L>([0,#],R™) is the function from (2.4). If & = 1, then the Caputo derivative (“Dz)(7) is the
usual first-order derivative @(7) = La(7).

Now, consider the set G,, of pairs (¢, w(-)) such that ¢ € [0,T] and w(-) € C([0,t],R™). For z(-) € C([0,T],R"™)
and ¢ € [0,T7, let a4(-) € C([0,t],R™) denote the restriction of the function z(-) to the interval [0, ¢]:

A

xe(1) =2 2(1), TEI0,H. (2.6)

Then, we have (¢,2:(-)) € G,,. In accordance with Section 1 of [37] (see also, e.g., [31]), the set G, is endowed
with the metric

dist (¢, w(-)), (', w'(+))) £ max {dist” ((t, w(-)), (', w'(-))), dist™ (¢, w'(-)), ¢, w(:))) }, (2.7)
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where (¢, w()), (t',w'(-)) € Gy, and

dist* ((¢,w(-)), (¢',w'(-))) £ max min VT =712 + Jw(r) — w'(7)]2.

T€[0,t] 7/ €[0,t']
Note that the value dist((¢,w(-)), (¢, w’(+))) is the Hausdorff distance between the graphics of the functions w(-)
and w’(+) as compact subsets of R"+1,

Let us describe some properties of this metric. By Proposition 8.2 of [12], for any (t,w(-)), (¢,w'()) € G,
such that ¢’ < ¢, the inequalities

dist <t —t' +s(t —t') + max |lw(r) —w'(T)]], t—1t <dist, max |lw(T) —w'(7)|| < dist + »(dist) (2.8)
T€[0,t’ T€[0,t

are valid, where dist = dist((t,w(-)), (#',w/(-))) and s is the modulus of continuity of w(-) on [0, ] given by
»#(6) £ max {||lw(r) —w(r')| : 7,7 €[0,8], |t — 7| <6}, d>0.

In particular, if sequences {z[*1(:)}1eny € C([0,T],R™) and {tx}ren C [0,T] converge to zl%(-) € C([0,T],R")
and tg € [0, 7], respectively, then (¢, xyz]( ) = (to, 33[ ]( 1)) as k — oo with respect to the metric dist.

Moreover, note also that if a sequence {(ty, wg(- ))}keN C G, is convergent, then the functions wy(-), k € N,
are uniformly bounded and equicontinuous (see, e.g., [15], Assert. 6). Namely, there exists R > 0 such that
lwe(-)lo,4,) < R for any k € N and the function s, (5) £ sup{s(5) : k € N}, § > 0, satisfies the relation
»#.(0) = 0 as § — 0T, where s is the modulus of continuity of wy(+) on [0,¢] and the notation 6 — 0" means
that § approaches 0 from the right.

Finally, for every « € (0, 1], we introduce the following two subsets of G,:

Go £ {(t,w() € Gy w(-) € AC*([0,8],R™)}, G & {(t,w(-) €eGe:t<T}. (2.9)
Remark 2.1. Instead of the metric dist from (2.7), the set G,, can be endowed with the metric (see, e.g., [3])

disto (£, w(-)), (', w'(-))) = |t = ' + o Jlw(rAt) = w'(r A, (G w(), (), w'(4) € G,

where a A b = min{a,b} for all a, b € R. It can be shown that the metrics dist and disty are not strongly
equivalent, but they induce the same topology on G,, (see, e.g., [47], Chap. 2). In particular, we obtain that any
functional ¢ : G, — R is continuous with respect to the metric dist if and only if it is continuous with respect
to the metric distg. The reader is referred to Section 5.1 of [17] for details.

3. DIFFERENTIAL INCLUSIONS WITH FRACTIONAL DERIVATIVES

This section deals with ordinary and functional differential inclusions with the Caputo fractional derivatives of
an order « € (0, 1) and provides auxiliary results concerning properties of the sets of solutions of such differential
inclusions. The presented notions and statements are useful in order to give a definition of a minimax solution
in Section 5.2 below and constitute a basis for the proofs of the main results of the paper.

3.1. Ordinary differential inclusions with fractional derivatives

Suppose that a set-valued function [0,7] x R™ 3 (¢,z) — F(t,z) C R™ x R satisfies the following conditions:

(F.1) For every t € [0,T] and = € R™, the set F(t,x) is nonempty, convex, and compact in R” x R.
(F.2) The set-valued function F' is upper semicontinuous (in the Hausdorff sense). It means that, for every
(t,z) € [0,T] x R™ and € > 0, there exists § > 0 such that, for any (¢',z’) € [0,T] x R™, the inequality



MINIMAX SOLUTIONS OF HAMILTON-JACOBI EQUATIONS 5

[t —t'|2 + ||z — 2’||*> < 6% implies the inclusion F(¢,2") C [F(t,)]°. Here and below, for € > 0 and F C
R™ x R, the symbol [F]¢ stands for the e-neighbourhood of F, given by

E . ) 1/2
FIF 2 {(f.h) eR" xR e (1= 7 ) " <elt.

(F.3) There exists ¢p > 0 such that, for any (¢,2) € [0,7] x R",

sup {1711 (f.h) € F(t.)} < cp(l+ ]
Given (to,wo(+)) € G% and zy € R, consider the Cauchy problem for the differential inclusion
((CD%a)(), (1) € F(t, (1), 31)
where (z(t), 2(t)) € R™ x R and ¢ € [to, T], under the initial condition
x(t) = wo(t), z(t)=2z0 Vte]0,to. (3.2)

Let X Z%(to,wo(+), 20) be the set of pairs of functions (z(-), z(-)) € AC*([0, T],R™) x Lip([0, T], R) satisfying
(3.2). Note that it is convenient to identify any such pair (x(-), z(+)) with the corresponding function from [0, T to
R™ x R. In this sense, taking into account that AC%([0, T],R™) C C([0,T],R™) and Lip([0, T],R) c C([0,T],R),
the set X Z%(tg, wo(+), 20) can be considered as a subset of C([0,T],R™ x R).

By a solution of problem (3.1), (3.2), we mean a pair of functions (x(-),z(+)) € XZ*(to,wo(-), z0) such that
differential inclusion (3.1) is fulfilled for a.e. t € [to, T]. Let X Z§ (to, wo(-), z0) denote the set of such solutions.

Proposition 3.1. For any (to, wo(-)) € G and zy € R, the set X Z§ (to, wo(-), z0) is nonempty and compact in
C([0,T]),R™ x R).

Proposition 3.2. Let (ty,wi(-) € G2, zx € R, and (z¥1(-), 21F1(1)) € X Z§ (ty, wi(-), z1.) for every k € N, and
let (ty, wr(-)) = (to,wo(-)) € G and 2z — 20 € R as k — co. Then, the sequence {(x!F1(-), 2I¥1(:))}ren contains
a subsequence that converges to a solution (x1°(-), 2[°0(\)) € X Z§ (to, wo(-), 20)-

Proposition 3.3. Let (tg, wo(:)) € GS, z0 € R, and (z(-), 2(+)) € X Z§ (to, wo(:), 20). Then, for everyt' € [to,T)
and (2'(+), 2/ (1)) € XZ§(t', xe (+), 2(t')), the inclusion (z'(-), 2" (+)) € X Z§ (to, wo(+), z0) holds, where the function
2"(+) is defined by 2" (t) £ z(t) for t € [0,t'] and 2"(t) £ 2'(t) fort € (¥',T].

In the case when there is no additional variable z(t), similar statements are proved in [15] by adapting the
proofs of the corresponding results for ordinary and functional differential inclusions with first-order derivatives
(see, e.g., [9] and also [28, 37]). The proofs of Propositions 3.1, 3.2, and 3.3 can be carried out by the same
scheme with only minor technical changes, and, therefore, they are omitted.

Finally, note that, since the right-hand side of differential inclusion (3.1) does not depend on z(t), then, for any
(to,wo(+)) € G, 20 € R, (x(-),2(+)) € XZ§ (to, wo(+),20), and 2z, € R, we have (z(-),2(+)) € X Z§ (to, wo("), 20)
for the function 2/(t) £ 2 + 2(t) — 2o, t € [0, 7).

3.2. Functional differential inclusions with fractional derivatives

Let us also give an analogue of Proposition 3.1 for the case when the right-hand side of differential inclusion
(3.1) depends not only on a single value z(t) of an unknown solution, but on values x(7) for all 7 € [0,¢] or, in
other words, on the function z:(-) given by (2.6).

Let a set-valued functional G 5 (¢, w(-)) — F(t,w(:)) C R™ x R be such that:

(F.1) For every (t,w(-)) € G%, the set F(t,w(-)) is nonempty, convex, and compact in R™ x R.
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(F.2) The set-valued functional F is upper semicontinuous. Namely, for every (t,w(-)) € G and € > 0, there
exists § > 0 such that, for any (#',w'(-)) € G2, the inequality dist((¢,w(-)), (t', ())) < ¢ implies the
inclusion F(t',w’(-)) C [F(t,w())]*.

(F.3) There exists cx > 0 such that, for any (¢, w(-)) € G%,

sup {[|f]l = (f,h) € F(t,w(-)} < er(l+ [lw(-)llpo,9)-

Given (tg,wp(+)) € G% and zy € R, consider a Cauchy problem for the functional differential inclusion

((CD)(t), £(t)) € F(t, (), (3.3)

where (x(¢),2(t)) € R x Rand t € [to, T], under initial condition (3.2). A pair (z(-), 2(:)) € X Z*(to, wo(+), 20) is
a solution of this problem if functional differential inclusion (3.3) holds for a.e. ¢ € [tg, T]. Let X Z§ (¢, wo(+), 20)
be the set of such solutions.

Proposition 3.4. For any (to,wo(-)) € G and zy € R, the set X Z (to, wo(-), z0) is nonempty and compact in
C([0,T]),R™ x R).

This proposition can be proved by the scheme from Theorem 1 of [15].

4. FRACTIONAL COINVARIANT DERIVATIVES

Let us recall the notion of coinvariant (ci-) differentiability of an order « € (0, 1] of a functional ¢ : G — R
introduced in [12].
For (tg, wo(:)) € G2, consider the set of admissible extensions z(-) of wy(-) defined by

X*(to,wo(-)) £ {z(-) € AC*([0,T],R™) : x(t) = wo(t) Vt € [0, 0] }. (4.1)

A functional ¢ : G — R is called ci-differentiable of the order « at a point (tg, wo(-)) € G° if there exist
02 p(to, wo(+)) € R and V*p(tg, wo(+)) € R™ such that, for every extension z(-) € X*(tg, wo(+)), the relation

et x4(-) = (to, wo () = 97 ¢(to, wo(-))(t = to) + / (Veo(to,wo(-)), (“D2)()) dT + ot —to) ~ (4.2)

to

holds for all ¢t € (to,T). Here, z;(+) is determined by z(-) and ¢ according to (2.6), the function o may depend on
t and z(-), and 0(8)/d — 0 as 6 — 0T. In this case, the quantities 9% p(to, wo(-)) and V¥p(tg, wo(+)) are called
the ci-derivatives of the order « of ¢ at (tg, wo(+)).

A functional ¢ : G — R is said to be ci-smooth of the order « if it is continuous, ci-differentiable of the
order « at every point (¢, w(-)) € G%°, and the functionals 98¢ : G° — R and V% : G¥° — R"™ are continuous.
Recall that the set G¥° C G,, is endowed with the metric dist from (2.7) (see also Rem. 2.1).

Note that, if & = 1, then the notion of ci-differentiability of the order « (i.e., of the first order) agrees with
the notion of ci-differentiability from, e.g., [23, 37].

The following proposition expresses one of the key properties of ci-smooth of the order a functionals (see,
e.g., Lem. 2.1 of [37], Lem. 9.2 of [12], and also Prop. 1 of [17]).

Proposition 4.1. Let a functional ¢ : G — R be ci-smooth of the order o. Then, for every function x(-) €
AC*([0,T),R™), the function w(t) = (t,z:(-)), t € [0,T], is continuous on [0,T) and is Lipschitz continuous
on [0,9] for any fized ¥ € [0,T). Moreover, the equality below holds:

W(t) = 0%p(t, z(-)) + (V¥(t, z4(-)), (CDx)(t)) for a.e. t € [0,T). (4.3)
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Remark 4.2. At first glance, the notion of ci-differentiability of the order a (see (4.2)) as well as formula
(4.3) seem rather unusual. Nevertheless (see [12]), we need formula (4.3) with precisely the Caputo fractional
derivative (¢ D®x)(t) and not with the first-order derivative 4 (¢) in order to derive the Hamilton—Jacobi equation
associated with an optimal control problem for a dynamical system described by a differential equation with
the Caputo fractional derivative of the order a. Moreover, to the best of our knowledge, this approach to
the development of the theory of Hamilton—Jacobi equations corresponding to such fractional-order dynamical
systems is the only one that has been proposed so far.

In order to illustrate the notion of ci-differentiability of the order « in the fractional setting o € (0, 1), let us
present three examples.

Example 4.3. Take a functional ¢ : GL — R and, for every (t,w(:)) € G¢, denote
h(r [ t,w() & (I'*(w(-) —w(0))(r), 7€[0,1]. (4.4)
Consider the functional ¢ : G5 — R given by

W(tv’u}(')) = w(tah(' | t7w(')>)7 (t’w()) € G%' (4'5)

Then, it can be verified directly that, in view of (2.5), the functional ¢ is ci-differentiable of the order « at a point
(t,w(-)) € G2 provided that the functional v is ci-differentiable of the first order at the point (¢, h(- | ¢, w(+))).
Moreover, in this case, we have 02¢(t,w(-)) = Ot (t, h(- | t,w(-))) and Vep(t,w(-)) = VIt h(- | t,w(-))).
Hence, since the mapping G > (t,w(:)) — (¢, h(- | t,w(:))) € Gy, is continuous, we obtain that ci-smoothness of
the first order of the functional ¥ implies ci-smoothness of the order a of the functional ¢. In other words, on
the basis of every ci-smooth of the first order functional ), we can define the ci-smooth of the order « functional
© according to (4.5). Observe that the class of ci-smooth of the first order functionals is rather wide and well-
studied. Some examples of such functionals and formulas for calculating the corresponding ci-derivatives can be
found in, e.g., Section 2 of [23] and Section 2 of [37].

Remark 4.4. In general, every functional ¢ : G& — R can be represented in the form (see, e.g., [14], Sect. 4)
ot w() = 0 (t, w(0), A | () V(L u()) € GS.
Here, the function A(- | t,w(-)) is defined by (4.4), and
Wt ho, h(-)) 2 @(t,1(- | t,ho, h(-))), (t,h() € Gy, ho€R",

where we denote

Ur |t ho,h(-)) £ ho + F(la) /OT = f(gl_a d¢, Telo,t.

As in Example 4.3, there is a connection between ci-differentiability of the order a of the functional ¢ and
ci-differentiability of the first order of the functional ¢ (with respect to (¢, h(:))). However, let us observe that
the value I(7 | t, ho, h(-)) depends explicitly on the values of the derivatives h(€) for a.e. & € [0, 7], which leads
to difficulties with continuity properties of the mapping GL > (¢, h(-)) + (¢, ho, h(-)) € R, where hg € R". In
particular, this prevents us from dealing directly with the functional v instead of the original functional .

Example 4.5. Let f: [0,7] x R™ — R" be a continuously differentiable function for which there exists ¢; > 0
such that, for any ¢t € [0,T] and = € R",

[t )| < ep(1+ l2]])-
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For every point (tg, wo(:)) € G, consider the Cauchy problem for the differential equation
(“Dx)(t) = f(t2(t)), (4.6)
where z(t) € R™ and t € [to, T], under the initial condition
x(t) = wo(t) Vit € [0,tg). (4.7)

A solution of problem (4.6), (4.7) is defined as a function z(-) € X*(to, wo(-)) satisfying differential equation
(4.6) for a.e. t € [tg, T]. According to, e.g., Proposition 2 of [14], such a solution exists and is unique, and we
denote it by x(- | to, wo(+)). Now, given a continuously differentiable function ¢ : R™ — R, consider the functional

p(t,w() £ o(z(T]tw(), (tw()) €Cr.

Then, similarly to Theorem 3.1 of [16], it can be proved that the functional ¢ is ci-differentiable of the order «
at every point (t,w(-)) € G2°, and, moreover, formulas for calculating the ci-derivatives of the order « of ¢ can
be obtained. In particular, this example illustrates the fact that the notion of ci-differentiability of the order «
can be a useful tool when dealing with functionals defined in terms of solutions of differential equations with
the Caputo fractional derivatives of the order a.

The next example shows that even simplest functionals can be not ci-differentiable of the order a.

Example 4.6. Take £ € R\ {0} and consider the functional

p(t,w() 2 (Lw), (tw()) € G,
This functional ¢ is ci-smooth of the first order, and its ci-derivatives of the first order are given by
dfp(tw() =0, Vie(tw() =€ Y(t,w()) e€qG,’.
Nevertheless, let us prove that the functional ¢ (more precisely, its restriction to G&) is not ci-differentiable of
the order « at every point (¢,w(-)) € G&°. Arguing by contradiction, assume that ¢ is ci-differentiable of the

order a at some point (tg, wo(-)) € G°. For a given f € R™, let us consider the function z/1(-) € X*(tg, wo(-))
such that (D*zl/1)(t) = T'(a+ 1)f for a.e. t € [ty, T]. Then, we have

21(8) = w(0) + — /Oto (;Da;‘;l)@dﬁu(t—to)af Vit € [to, T].

Hence, taking f, g € R™ that satisfy the condition (¢, f — g) # 0, we get
p(t,a () =t 2 () = (= 1) (0. f —g) Vi € [to,T].
At the same time, due to the assumption made, there exists V®p(tg, wo(-)) € R™ such that
et a1 () = p(t, i () = (= o) (Vplto, wo(-)), f = g) + olt —to) ¥t € (to,T).

Thus, we obtain

(t—t0)*(l, f —g) = (t —t0){(Vp(to, wo(-)), f — g) +o(t —to) Vt & (to,T).



MINIMAX SOLUTIONS OF HAMILTON-JACOBI EQUATIONS 9

Dividing this equality by (¢ — to)® and, after that, passing to the limit as ¢ — t7, we derive (¢, f — g) = 0, which
contradicts the choice of f and g.

5. HAMILTON—JACOBI EQUATION WITH FRACTIONAL COINVARIANT
DERIVATIVES

In this section, we consider a Cauchy problem for a Hamilton—Jacobi equation with fractional ci-derivatives
of an order « € (0,1) and propose a definition of a minimax solution of this problem.

5.1. Hamilton—Jacobi equation

Consider the Cauchy problem for the Hamilton—Jacobi equation with ci-derivatives of the order «
ofp(t,w(-) + H(t,wt), V¥(t,w(-)) =0 V(t,w(-)) € GS° (5.1)
and the boundary condition
o(T,w(-)) = o(w(-)) Vw()e AC*([0,T],R"). (5.2)

In this problem, ¢ : G¥ — R is an unknown functional, and the given mappings H : [0,7] x R" x R™ — R and
o : ACY([0,T],R™) — R are assumed to satisfy the following conditions:

(H.1) The function H is continuous.
(H.2) There exists ¢y > 0 such that, for any ¢t € [0,7] and z, s, s’ € R™,

|H(t,z,5) = H(t,z,5)| < ca(1+ [[z])][s = 5l

(H.3) For every R > 0, there exists Ay > 0 such that, for any ¢ € [0,7] and z, 2/, s € R, if |z|| < R and
l=’]] < R, then

H(t,2,5) — H(t,2',5)| < Au(1+|sl]) ]l — 2'].

(o) The functional o is continuous.

Cauchy problem (5.1), (5.2) arises [12] when studying infinitesimal properties of the value functional in
Bolza-type optimal control problems for dynamical systems described by fractional differential equations with
the Caputo derivatives of the order a. In this connection, assumptions (H.1)-(H.3) and (o) seem quite natural
since they are fulfilled in a sufficiently wide range of such problems. If the value functional is ci-smooth of the
order «, then, according to Theorem 10.1 of [12], it satisfies Hamilton—Jacobi equation (5.1) and boundary
condition (5.2), and, therefore, it can be considered as a solution of problem (5.1), (5.2) in the classical sense. In
particular, this allows us to efficiently construct optimal control strategies ([12], Cor. 11.4). However, by analogy
with the case of optimal control problems for dynamical systems described by ordinary differential equations
(i.e., when o = 1), the value functional usually does not possess such smoothness properties, which leads to the
need to introduce and study generalized solutions of problem (5.1), (5.2). Let us present an example.

Example 5.1. Suppose that n = 1 and, following Section 12 of [12], consider the optimal control problem for
the dynamical system described by the differential equation with the Caputo fractional derivative of the order
@

(CD%a)(t) = T(a + Lyu(t),
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where z(t) € R, u(t) € [-1,1], and ¢ € [0,T], and for the cost functional J = |z(T)| to be minimized. It can be
verified directly (or, e.g., based on [13], Thm. 1), that the value functional p : G¥ — R in this problem is given
by

p(t,w(-)) = max{0, |p.(t, w(-))| = (T =)} V(t,w(-)) € GY,

where the auxiliary functional p. : G¢ — R is defined by

L (CDYw)(r
puttw() 2w+ o [ EEE an ) et

Note that (see, e.g., [12], Sect. 12) the functional p, is ci-smooth of the order «, and

1

Ope(t,w()) =0, Vopult,w()) = Froa—pica

v(t, w(-)) € GY°.

However, let us choose a point (tg, wo(-)) € G$° such that |p.(to, wo(:))| = (T — to)* and prove that the value
functional p is not ci-differentiable of the order a at this point. Suppose that px(to, wo(+)) = (T — to)* for
definiteness. For every f € R, considering the function zl/1(-) as in Example 4.6, we derive

pu (. () = pulto, wo () + (T = o) = (T =0)*)f = (T~ to)*(1+ f) = (T = )*f ¥t € [to, T
Then, for a fixed f > —1 and all ¢ € [tg, T], we obtain p, (t,:z:y]()) > (T —t)“, and, hence,

p(t, 2 1()) = (T = to)* — (T = 1)) (1 + /).

On the other hand, take g < —1. Put t, 2 T — (T — to)(1/g 4+ 1)/ and observe that t, € (to, T]. Then, for any

t € [to,ts], we have 0 < p*(t,xl[tg]()) < (T —t)*, and, consequently, p(t,x}fg](-)) = 0. Thus, if we assume that p
is ci-differentiable of the order « at the point (to,wo()), we get

(T = to)* = (T = )*) (A1 + f) = (t = to)Vp(to, wo(-))(f — g) +o(t —to) Vit € (to,tx). (5.3)
Dividing (5.3) by ¢ — to and passing to the limit as t — ¢, we derive

a(l+f)

s = Y plto,wa)( ~ 9)

Since this equality must hold for all f > —1 and g < —1, we come to a contradiction and complete the proof.

Below, we give a definition of a minimax solution of problem (5.1), (5.2), which is a modification of the
corresponding definitions in the case of Hamilton—Jacobi equations with partial derivatives (see, e.g., [48],
Sect. 6.2) and with first-order ci-derivatives (see, e.g., Sect. 6 of [37], [31], and also [3]). We prove that the
minimax solution exists, is unique, and is consistent with a classical solution of problem (5.1), (5.2). In particular,
we establish a comparison principle.

5.2. Minimax solution

Consider the set-valued function [0,7] x R™ x R" 5 (¢, z, s) — E(t,z,s) C R™ x R, where

E(t,z,s) 2 {(f,h) eR" xR: ||[f| <ca(l+ ||lz]]), h= (s, f) — H(t,x,s)}, t€[0,T], z,seR" (5.4)
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Note that (see, e.g., Sect. 6.2 of [48]) the set E(t,x,s) is nonempty, convex, and compact in R” x R for every
t €[0,T] and x, s € R™, the set-valued function E is continuous (in the Hausdorff sense) due to assumption
(H.1), and the inequality below holds:

sup{HfH : (f,h) € E(t,a:,s)} <ecg(l+|z|) Vtel0,T] Vx,seR".

In addition, it follows from (H.2) that E(t,z,s) N E(t,z,s") # 0 for any ¢t € [0,T] and z, s, s € R™.
Given (to,wo(+)) € G%, zp € R, and s € R", consider the Cauchy problem for the differential inclusion

((“Dx)(t),2(t)) € E(t, x(t),s), (5.5)
where (x(t), 2(t)) € R™ x R and ¢ € [tg, T], under the initial condition
z(t) = wo(t), =2(t) =2z Vte]|0,to). (5.6)

Here, s is treated as a constant parameter. Let C'H (to,wo(-), 20, $) be the set of solutions (x(-),z(+)) of prob-
lem (5.5), (5.6). According to Proposition 3.1 and the described above properties of the function FE, the set
CH (tg,wo(+), 20, s) is nonempty and compact in C([0, T], R"™ x R). Following the conventional terminology, differ-
ential inclusion (5.5) is called a characteristic differential inclusion, and any element of the set CH (to, wo(+), 20, $)
is called a (generalized) characteristic of equation (5.1).

We say that a functional ¢ : G¥ — R is an upper solution of problem (5.1), (5.2) if it is lower semicontinuous,
satisfies the boundary condition

e(T,w(-) = o(w() V() e AC*([0,T],R"), (5.7)

and possesses the following property:

(p4) For every (to,wo(-)) € G2°, t € (to,T], s € R™, and € > 0, there exists (x(-),z(-)) € CH(to,wo(-),0,s)
such that p(t, z.(-)) — 2(t) < p(to, wo(-)) + €.

Respectively, a lower solution of this problem is an upper semicontinuous functional ¢ : G& — R such that
e(T,w(-)) <o(w(-)) Vw() e ACH([0,T],R") (5.8)

and the statement below holds:

(¢—) For every (to,wo(+)) € G%°, t € (to,T], s € R, and ¢ > 0, there exists (x(-),2(-)) € CH(to,wo(-),0,s)
such that p(t, z.(-)) — 2(t) > p(to, wo(-)) —e.

In (p4) and (p_), as usual, the function z(-) is the restriction of the function z(:) to the interval [0,¢] (see
(2.6)).

A functional ¢ : G& — R is called a minimax solution of problem (5.1), (5.2) if it is an upper solution as well
as a lower solution of this problem.

Remark 5.2. Conditions (¢ ) and (¢_) can be reformulated in terms of weak invariance of respectively the
epigraph and hypograph of the functional ¢ with respect to characteristic differential inclusion (5.5) for every
s € R™ (see, e.g., definitions (U2) and (L2) in Sect. 6.3 of [48]). Note also that, in the terminology of positional
differential games theory, statements () and (¢_) express so-called u-stability and v-stability properties of
the value function (see, e.g., Sect. 4.2 of [26] and Sect. 8 of [24]).
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6. CONSISTENCY

This section deals with issues of consistency of a minimax solution of problem (5.1), (5.2) with a solution of
this problem in the classical sense.

By a classical solution of problem (5.1), (5.2), we mean a ci-smooth of the order « functional ¢ : G — R
that satisfies Hamilton—Jacobi equation (5.1) and boundary condition (5.2).

The schemes of the proof of the statements below go back to the proofs of the corresponding results for
Hamilton—Jacobi equations with partial derivatives (see, e.g., Sect. 2.4 of [48]) and with first-order ci-derivatives
(see, e.g., Sects. 4 and 5 of [37], Prop. 5.1 of [31], and also Sect. B.1 of [3]).

Theorem 6.1. A classical solution of problem (5.1), (5.2) is a minimax solution of this problem.

Proof. Since a classical solution ¢ : G — R is continuous and satisfies (5.2), in order to prove that ¢ is a
minimax solution, it suffices to verify that ¢ possesses properties (¢4 ) and (p_). To this end, let us show that,
for given (tg,wo(:)) € G&° and s € R™, there exists (z*(-), 2*(:)) € CH (to, wo(-), 0, s) such that

o(t,zi(+) — 2°(t) = @(to, wo(-)) ¥t € [to,T]. (6.1)

Consider the set-valued functional G 3 (¢, w(:)) — E*(t,w(:)) C R™ x R, where, for every (t,w(:)) € G2,

() 2 E(t,w(t),s) N E(t,w(t), Vo(t,w(-)), ift<T,
E(t, w(t), s), ift="T.

Due to the given in Section 5.2 properties of the set-valued function £ and continuity of the functionals V¢ and

G 3 (t,w(+)) — w(t) € R™, the functional £* satisfies conditions (F.1)—(F.3). Then, owing to Proposition 3.4,
the Cauchy problem for the functional differential inclusion

((“Da)(t), (1)) € £ (t.ae(-)),
where (z(t), 2(t)) € R™ x R and t € [tg, T], under the initial condition z(t) = w(t) and z(t) = 0 for all ¢ € [0, ¢(]
admits a solution (z*(-), z*(:)). By construction, we have (z*(-),2*(-)) € CH (to,wo(-),0,s) and, in accordance
with (5.4),
2(t) = (Vo(t, 27 (), (CDa*) () — H (t, 2" (t), VVp(t, () for ae. t € [to, T].
Hence, taking into account that ¢ satisfies equation (5.1), we get

2(t) = O p(t,ai () + (V(t, 27 (), (“Da*)(1)) for ae. t € [to, T].

On the other hand, since ¢ is ci-smooth of the order «, by Proposition 4.1, for the function w(t) £ (t, 2} (-)),
t € 10,77, and a fixed ¥ € [tg,T), we obtain

9
w(¥) = w(to) +/t (O (t, 27 () + (V¥(t, 7 (), (CDa*)(¢))) dt.
Thus, recalling that =} (-) = wo(-), 2*(to) = 0, and 2*(-) € Lip([0, T],R), we derive

9
wl0) = wlt) + [ 20 dt = plto,wol() + 2 (0).

to
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This equality is valid for every ¢ € [to, T), and, therefore, in view of continuity of w, we conclude (6.1), which
completes the proof of the theorem. O

We also establish the following result.

Proposition 6.2. If a minimaz solution of problem (5.1), (5.2) is ci-differentiable of the order a at some point
(to,wo(+)) € GX°, then it satisfies equation (5.1) at this point.

The proof of this proposition is based on the lemma below.

Lemma 6.3. If a functional ¢ : G — R is lower semicontinuous, then ¢ satisfies condition (v4) if and only
if the following statement holds:

(%) For any (to,wo(-)) € G%° and s € R™, there is a characteristic (x(-), z(-)) € CH(to,wo(-),0,s) such that
o(t, z:(+)) — 2(t) < o(to, wo(+)) for every t € [to, T).

Respectively, for an upper semicontinuous functional ¢ : G¥ — R, condition (p_) is equivalent to the following:

(™) For any (to,wo(-)) € G&° and s € R™, there is a characteristic (x(-),z(-)) € CH(to,wo(-),0,s) such that
o(t,z(+)) — 2(t) > p(to, wo(+)) for every t € [to, T].

Proof. We prove only the first part of the lemma since the proof of the second one is essentially the same. It is
clear that (¢4) follows from (¢7 ), so it remains to verify the reverse implication. Let ¢ : G5y — R be a lower
semicontinuous functional satisfying (¢ ), and let (tg, wo(:)) € G&° and s € R™.

Fix k € N. Denote t; 2 to + (T — to)i/k, i € 0,k. Take arbitrarily (z!*°1(.), 2l&0(.)) € CH(ty,wo("),0,s)
and, applying (@), choose functions z!%4 : [0, 7] — R™, 2[*1 . [0,T] — R, i € 1,k, such that the following
relations hold for every i € 1, k:

i i K, k, i k,
(21B0(), 2500)) € CH (thim1, 2y 7100, 008), @bl 1)) = 280 (trs) < p(thimr,2ly 70 () + 1782
Further, consider functions z[%% : [0, 7] — R, i € 0, k, such that z[*0(.) £ 2[*01(.) and, for any i € 1, k,

z[k,i] (t) A E[k’l:_l] (t>7 - ifte [O)tk},iflL
AR () 4 2Bty ), it € (trim, T).

Then, by induction, based on Proposition 3.3 (see also the remark in the end of Sect. 3.1), we can prove that,
for every i € 0, k,

(@l00), 80 0)) € CH(to,wo(),0,8), i (thg, 217 ()) = 290 5) < lto, wo() + /K% W) €0,
Thus, for the functions 2¥1(-) £ 2[*#¥(.) and 2[¥(-) £ zIF+(.) we obtain
(x[k](>7 Z[k]()) S CH(t(),’LUO('),O7 8)7 So(tk,jvxgi] ( )) - Z[k] (tk?,j) S QO(t(),’u)O()) + ]‘/k Vj S ﬂ

Due to compactness of C'H (to,wo(-),0,s), we can assume that the sequence {(z/*(-), 2I¥](-))}ren converges
to a characteristic (z°1(-),z1%()) € CH(to,wo(-),0,s). Now, let t € [to, T] be fixed. For every k € N, denoting
t = max{ty;: tp; <t,i€0,k}, we get

ot 21 () — 2 (tr) < (to, wo(-)) + 1/k. (6.2)
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As k — oo, we have ty, — t, (tg, chz () = (¢, xL"](-)), and 2l (t) — 2[%(t). Hence, passing to the limit as k — oo
in inequality (6.2), in view of lower semicontinuity of ¢, we derive

ot 2l () = 2190() < liminf (o (t, 217 () = 28 (1)) < @(to, wo ().

k—o0
So, the functional ¢ possesses property (% ), and the lemma is proved. O

Proof of Proposition 6.2. Assume that (tg, wo(-)) € G&° and a minimax solution ¢ : G% — R of problem (5.1),
(5.2) is ci-differentiable of the order a at (to,wo(-)). Denote so 2 V¥¢(to, wo(-)). Since ¢ is an upper solution
of problem (5.1), (5.2), due to (¢% ), there exists a characteristic (x(-), 2(-)) € CH (to,wo(-),0,s0) such that
otz (+)) — 2(t) < p(to, wo(+)) for every t € [to, T]. In particular, according to (5.4), we have

z(t):/t ((s0, (CD"2)(r)) — H(r,2(r), 50)) dr Vi € [t0,T].

Hence, taking into account that z(-) € X* (¢, wo(+)), in view of (4.2), we derive
t
0> @(t,z:(-)) —2(t) — p(to, wo(+)) = 6f¢(t0,w0('))(t7to)+/ H(r,z(7),s0)dr+o0(t—to) Vt € (to,T). (6.3)
to

Note that H(t,z(t),s0) — H(to,wo(to),s0) as t — t& by virtue of assumption (H.1). Therefore, dividing (6.3)
by t — ty and, after that, passing to the limit as ¢t — ta' , we get

0 > 97 ¢(to, wo(-)) + H(to, wo(to), s0)- (6.4)

On the other hand, based on the fact that ¢ is a lower solution of problem (5.1), (5.2), and, consequently, it
possesses property (p* ), we can similarly obtain the inequality

0 < 9" ¢(to, wo(+)) + H (to, wo(to), s0)- (6.5)

It follows from (6.4) and (6.5) that ¢ satisfies equation (5.1) at (¢g, wo(-)). The proposition is proved. O

In particular, from Proposition 6.2, we derive

Theorem 6.4. If a minimax solution of problem (5.1), (5.2) is ci-smooth of the order «, then it is a classical
solution of this problem.

Theorems 6.1 and 6.4 allow us to conclude that the introduced notion of a minimax solution of problem (5.1),
(5.2) is consistent with the notion of a solution of this problem in the classical sense.

Remark 6.5. The question of under what conditions problem (5.1), (5.2) admits a classical solution seems
interesting and important, but is beyond the scope of the present paper. Nevertheless, let us note that, based
on the results of [12] and [16], it can be verified that the Cauchy problem for the Hamilton—Jacobi equation

O o(t,w(-)) + (Vi(t,w(), f(t,w(t)) =0 V(t,w()) € Gy°
and the boundary condition

p(T,w(-) = o(w(T)) Yw() e ACH([0,T],R") (6.6)



MINIMAX SOLUTIONS OF HAMILTON-JACOBI EQUATIONS 15

has a classical solution provided that the functions f and o are as in Example 4.5. In addition, applying the
results of [13] on the reduction of optimal control problems for linear fractional-order dynamical systems to
optimal control problems for ordinary dynamical systems, some particular examples can be constructed when
the Cauchy problem for the Hamilton—Jacobi equation

Oty w () + (VE(t, w (), A)w (D)) +min ((V(tw()), f(Ew) +x(tw) =0 V(Ew() € GR* (6.7)

and boundary condition (6.6) has a classical solution. In equation (6.7), A: [0,T] — R"*™, f:[0,T] x U — R",
and x : [0,7] x U — R are continuous functions, R™*™ is the space of (n X n)-matrices endowed with the norm
induced by the Euclidean norm || - || in R™, U C R" is a compact set, ny € N.

7. COMPARISON PRINCIPLE

The goal of this section is to prove the result below, which is often called a comparison principle. In the next
section, it is used in the proof of existence and uniqueness of a minimax solution of problem (5.1), (5.2).

Theorem 7.1. Let 4 and @_ be respectively an upper and a lower solutions of problem (5.1), (5.2). Then,
the inequality below holds:

p-(t,w() < pi(tw() VE,w() e Gy (7.1)

In general, this theorem is proved by the same scheme as the corresponding statements for Hamilton—Jacobi
equations with partial derivatives (see, e.g., [48], Thm. 7.3) and with first-order ci-derivatives (see, e.g., [31],
Lem. 7.7). However, the key point of the proof, which concerns construction of a Lyapunov—Krasovskii functional
with a number of prescribed properties (in this connection, see, e.g., Sect. 5 of [33] and Sect. 4.1 of [17]),
substantially differs from the previous studies owing to features of fractional-order integrals and derivatives (see
Sect. 7.3 for discussion).

7.1. Lyapunov—Krasovskii functionals

The construction of the required Lyapunov—Krasovskii functional is carried out in four steps.

7.1.1. Functional V ,
Given v € (0,1) and p > 0, consider the functional

temnt=7)"p (7
G132 (t,r() = Vo u(t,r() = F(ll—'y) /0 = T)“/( ) dr € R. (7.2)

Recall that the set Gy consists in pairs (¢,7(-)) such that ¢ € [0,7] and r(-) € C([0,T],R), and it is endowed
with the metric dist from (2.7) (see also Rem. 2.1).
Lemma 7.2. For every v € (0,1) and u > 0, the following statements hold:

(V.1) The functional V, , is continuous.
(V.2) If r(-) € ACY([0,T],R) and 7(0) = 0, then the function v(t) = V, .(t,7:(+)), t € [0,T], satisfies the
inclusion v(-) € Lip([0, T],R), and, for a.e. t € [0,T],

o _(C Yy . H r u272 ‘ T(T) T 2”/7167;145'Y T
(1) = (D)1 R el e - e dr.
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If, in addition, the function r(-) is nonnegative, then

p°T(y +1)
2I(1 =)

o(t) < (ODIr)(t) — (1) +

T(1— ) (I"r)(t) for a.e. t € [0,T).

Proof. For brevity, denote V £ V-
1. Let us show that, for any (¢,7(-)) € G1, the function v(7) = V(r,7,(-)), T € [0,], satisfies the estimate

H ( )”[Ot / 1— T177 / /
[o(r') = (7)< [T =7 T+ (T = 7l) vr T e 0,1, (7.3)
I'2-7) I'2-7)
where s is the modulus of continuity of r(-) on [0, ¢].
If ¢t = 0, inequality (7.3) holds automatically. So, let ¢ > 0. Note that
1 /T e M (1 =€)
v(T) = d¢ V7 e |0, 7.4
-t | 0.1 (7.4

Fix 7, 7/ € [0, 1] such that 7" > 7. If 7 = 0, then, taking into account that v(0) = 0, we obtain

o) — ol — lu(e’ LT e @ =9 o IOl (7 d€ _ 1rOlloa o iy
o) =0l = ()l < 7)/0 3 dgéf(l—v)/o 6”71“(2—7)( o

and, if 7 > 0, we derive

1 T e (e —¢)| 1 Tt r(r — &) —r(r — ¢
/ I “

o) 07| < s TR Rl Ve &
WOl [7 e s =7) 7 e _ [rOlog

»(t' —71) 1y

T efta ke 1@ T T ) eyt
IrOloy iy T
STe- 7 T eyt o)

Thus, inequality (7.3) is valid.

2. Now, let us prove statement (V.1). Let (to,7[%(-)) € G1 and {(tg, ¥ (-))}ken C G1 be such that dist; 2
dist((to, (), (tg, r*1(-))) — 0 as k — co. For every k € NU {0}, let s be the modulus of continuity of [*I(.)
on [0, t4]. Since the functions 7[¥I(-), k € NU {0}, are uniformly bounded and equicontinuous (see Sect. 2), there
exists R > 0 such that [[r*(:)]|jg, < R for any k € NU {0}, and 5.(5) £ sup{>4(5) : k € NU{0}} — 0 as
§ — 0%, Hence, in order to establish the required convergence V (ty, r¥1(-)) = V(to,7[1(:)) as k — oo, it suffices
to prove for every k € N the inequality

IV (to, 7)) = V(tw, rF1 ()| < dist, 7 + %(dm + 252, (disty,)). (7.5)

_Br
I'2-7)
Fix k € N. Assume that tg < t;. Then, we have

[V (to, 7)) = V(e ()] < [V (0, 7)) = V(to, it ()] + [V (to, P () — V(i rF ().
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For the first term, by virtue of (2.8) and (7.4), we derive
|V (to, ()

- V(t()» [k]

Tio

()] < =t /me““rmuo—a—wWao—©|
T (1= Jo &
T =
- 0] gy — plF]
re i O — el <
and for the second term, in view of (

d¢
T

5= (disty, + se,(disty))
2.8) and (7.3), we get
IV (to, i (-)) — V (i, H ()]

(e —to)' ™ + —
< ——@r—7%0) "+
I'(2—-7)

— o (l — ¢
F(2—7)%(k °)
R L 1— T\

< ———dist;

STy T

s, (disty).

I'2-7) (disti)

Thus, we obtain inequality (7.5). In the case t; < to, this inequality can be proved in a similar way.
3. Further, let us prove (V.2). Fix r(-) € AC?([0, T

V(t,r:(+)), t € [0,T]. For every 6 > 0, based on the equality

) such that r(0) = 0 and consider the function v(t)

£
0 o—ne”
e
e =1y —d¢, 7.6
o &7 (7.6)
which can be verified by direct calculation, we derive
0 0 £ 0 e
67 d¢ e H 1 1—eHE
no _ _ -1 — 2 S
e 1 m/o £ m/o g 4=t 1Y +- m/o g 96
and, consequently, according to (2.1) and (7.2), the function v(-) can be represented as follows
t t—T1 1— e—uf’y
v(t) = (7)) — K I'r)(t) + Hy / () / ————dédr
=0 IO s e e
2y (1) — =y (t PV is(t) Vit e [0,T]. 7.7
Ul() F(l*’}/)UQ()—’—F(l*’)/)’Ug() E[ ) } ( )
Since r(-) € AC([0,7],R) and 7(0) = 0, for v, (t) =
01 (t) = (YD77r)(t) for a.e. t € [0,T] (see Sect. 2). For va(t)
and v9(t) =

(I*=77)(t), t € [0,T], we conclude v () € Lip([0, T
t) = (I'r)(t), t € [0,T], we have va(+) € L1p([
r(t) for any t € (0,T). Thus, it remains to investigate the properties of the function
t t—T1 1— — €Y
wos [ [
o (E=7)7Jo

e d¢dr,
4. To this end, let us introduce the auxiliary function

\_/
&
jm}
o,

)

€ [0,T].

Al [Pl ne
M(®) = o i dg,
and describe some of its properties. It follows from (7.6) that

- ¢ d
0<1—e#e S/w/ e
o N7

0> 0,

VE>0

17
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and, hence,
po [ [
<M(0) < — g = g . .
0< (9)_07/05 d¢ 279 Ve >0 (7.8)

In particular, we obtain M (6) — 0 as # — 0. Further, by virtue of the integration by parts formula, we derive

0 _ E’Y - oY
. ol 1—e™# 1—e™# 2y—1, -
M<9)=—97+1/0 et = Wl/ g0 le 7 de VO > 0. (7.9)

Consequently, we have

0< M) < 9v+1/ €21 g = 0‘1‘ — V9>0 (7.10)

and, therefore, for any # > 0 and 6" > 6,

0 < M) / NI(e d§</ bodg< o o) (7.11)
0

flw 1—v

5. Now, based on the representation
/Mt—T ydr vt e 0,17,

let us prove first that the function vs(-) satisfies the Lipschitz condition |v3(t') — v3(¢)| < L|t' — t| for every ¢,
"€ 10,T] with the constant

a (v +2)pllr(lljo,y T

L
2y + 1)y

Fix ¢, ' € [0,T] such that ¢ > t. If ¢ = 0, then, taking into account that v3(0) = 0 and using (7.8), we derive

/

[vs(t) — vs(£)] = [vs(t)] < /0 Mt = 7)r(r)[dr < H?”(')H[O,T]/O %(t' —7)'dr

ol O, () < MIIT(-)II[O,T]T”t, <L
— < < L(t —1).
2(y + 1)y 2(y + 1)y

Suppose that ¢ > 0. Then, we have

v3(t') — vs(t / Mt —71) )dT—i—/O (Mt —71)—M(t —7))r(r)dr. (7.12)

For the first term, according to (7.8), we get

/ M = o) o] < / "M -l dr < IOl / ) yo =) ar

_ Al Ollon @ =7 ullrOllo T

2(y + 1)y = 20(v+1)y t -1, (7.13)
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and, for the second term, by virtue of (7.11), we conclude

‘/ (' —7) _Mu—T»mﬂmwgA(M@hwq—Mu—TmmﬂmT
rOlloay | gt @ —ar = I

t—1)l=7 2y

IN

WrOllo™ )
2y
Thus, we obtain the desired estimate.

6. Since v3(+) € Lip([0,T],R), then the derivative 03(t) exists for a.e. ¢ € [0,T]. In order to obtain an explicit
formula for this derivative, let us calculate the right-hand side derivative o3 (t) of v3(-) at every t € (0,T'). For
the first term in (7.12), owing to (7.13), we have

=7 M(t/T>r<7>d7’Sullr(g(lg)f&t>” vi' € (t,7]

and, therefore,

A$MW—ﬂMﬂM:0

im
=ttt —t
Let us consider the second term in (7.12). For any 7 € [0,t), we get

lim (Mt —7) = Mt —7))r(r) = M(t —7)r(7)

v —t+ t—t

and, moreover, due to (7.11),

(Mt =) = M(t=7)r(7)| _ #lirC)llom
v —t =20t —T1)

vt' e (t,T).

Then, applying Lebesgue’s dominated convergence theorem, we conclude

/Ot(M(t,—T) M(t—r1))r dT—/Mt—T 7)dr.

lim
t' =ttt/ —t

Hence, we derive

.+ A . tl - ’Ug

vg(t):hm Mt—T T)dr.
As a result, in view of (7.9), we get

¢ r\T t=r 1 Y
/ M(t —7)r dT*‘LL’y/ (75—(7'))"/“/0 277 L= de dr for ace. t € [0,T). (7.14)
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7. Summarizing the above, we obtain that v(-) € Lip([0, 7], R) and

00) = 01(t) = gy 20 + oy s()
= (“Dr)(t) - F(lli 7)T(f) + F(li 17) /0 0 T(TT))M /0 752”—%—“5” d¢ dr for ae. t € [0,T].

8. If the function r(-) is nonnegative, then, for a.e. t € [0, 7], according to (2.1), (7.10), and (7.14), we derive

ialt) < [ 5ot ar = )

t—7)l=7

and, therefore,

o0) < (OO = 0 +

This completes the proof of the lemma.

7.1.2. Functional VB*»/L

Let 8 €[0,1 —a) and p > 0 be fixed. Note that v = a + 8 € (0,1) and take the corresponding functional

Vs from (7.2). For every (£, w(-)) € Gy, denote
g(r | t,w() & lw(r) —w(O)[*, r(r|t,w(),B) £ (IPq(- | t,w(-)(r), T €0t
Consider the functional
G 3 (t,w(-) = V(6 w(-) 2 Vay g (6,7 | £,w(-), B)) € R.

In accordance with the introduced notations, this functional can be defined explicitly by

)a+ﬁ

w1 e () w2
VintwO) ® S f, Ty g ) €6

if 8> 0, and, if 8 =0, by

b e nt=m)"lw(T) — w(0)|]
Vialtw() 2 iy | (1"—(7))@ O 4r, (1 00)) € G

Lemma 7.3. For every 8 € [0,1 — «) and p > 0, the following statements hold:

(V*.1) The functional Vjj , is continuous.
(V*.2) For any (t,w(-)) € Gy, the inequality below is valid:

Vi (tw() = e T (=g | tow(-)) (8)-

In particular, the functional Vi, is nonnegative.

(7.15)

(7.16)

(7.17)
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(V*.3) If z(-) € AC*([0,T],R"™), then the function v*(t) £ Vi (txe(t)), t €10, T, satisfies the inclusion v*(-) €
Lip([0, T],R), and

pT(a+B+1)

00 < CD00 - s o= PO+ S a5

Tl—a—-5) (I°T284)(t) for a.e. t € [0,T], (7.18)

where q(-) = q(- | T, z()).

Proof. For brevity, denote V £ Vatp,, and V* = Vi
1. Since the functional V' is continuous by (V.1), in order to establish (V*.1), it is sufficient to prove continuity
of the mapping

Gn 2 (t,w(-)) = (t,7(- | t,w(-), B)) € G1. (7.19)

Take (to,wo(-)) € Gy and {(tx, wi(-))}ken C Gy such that disty = dist((to, wo(-)), (tr, wr(-))) — 0 as k — oo.
Then, in accordance with Section 2, there exists R > 0 such that [lw(-)|/[0,,] < R for every k € NU {0}, and
2#,(0) £ sup{s4.(0) : k € NU{0}} — 0 as § — 0T, where s is the modulus of continuity of wg(-) on [0, #].
Denote ¢!*1(-) £ q(- | t,,wi(+)), k € NU {0}. For any k € NU {0}, we have

lq™ () = ¢ ()] < flwn(r) = wi( ) (fwr ()] + [los(7)]| + 2[lwr(0)]]) < 4Rse(|r = 7') Vr,7' € [0,1].
Moreover, for every k € N, by virtue of (2.8), we derive

14 (r) = M ()] < 4R(|lwo(r) — wi(r)]| + [wo(0) — wi(0)]]) < 8R(dists + (diste)) V7 € [0, min{to, t4}]

(7.20)
and, hence,
dist ((to, ¢! (), (tx, q*(-))) < disty + 4Rse, (disty) + 8R(disty, + sz, (disty)).
Thus, the sequence {(tg, ¢/ (-)) }ren C G1 converges to (to, ¢[%)(-)) € G1. Further, consider the functions r*I(-) £
(- | te,wr(-), B), k € NU{0}. If B = 0, then r*I(-) = ¢[¥I(:) for all ¥ € NU {0}, and, consequently, we get
(te, 7F1(-)) = (to,r1%(-)) as k — oo, which proves continuity of mapping (7.19). Let 8 > 0. Then, for any
k € NU {0}, taking into account the estimate
g™ (7)) < (lwe(r)l] + [lwe(0)])* < 4R® V7 € [0, 4]

and due to (2.3), we obtain

2| — 'r'|6 8R?
Ry — Ry < 2T T 1 Ky < ——— |+ — 7|8 ! tr].
|T’ (T) r (T )| = F(ﬁ—f— 1) 5161[1(?:1};] |q (5)‘ = F(ﬁ—f— 1)|T T | VTvT € [07 k]
In addition, for any k € N, based on (7.20), we derive
ro(r) — r¥(7)| < T max |q%(¢) — ¢™(¢)] < BRI (disty + seu(disty)) V7 € [0, min{to, tx }],
LB +1) gelor] BRYCESY

and, therefore, in view of (2.8), we have

8R? 8RTS

diSt((to,T[O]('))7 (tk,’l”[k]())) S diStk + mdlStf + m

(disty, + s¢, (disty)).
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So, the sequence {(tx,7*(:))}ren C Gy converges to (to, 7[°)(-)) € G, and, hence, mapping (7.19) is continuous.
2. Further, for every (t,w(-)) € G, since the functions q(-) £ ¢(- | t,w(-)) and 7(- | t,w(-), 8) = (I%q)(-) are
nonnegative, in accordance with (2.1) and (2.2), we obtain

. _ 1 b e=nt=1)""(1B4)(r) e=nT*? b (IPg)(7)
VO = e |, a2 Ri—a=g ), wore

_ eiﬂTaHi ([1*a7ﬁ(lﬁq))(t) _ e*#TaH* (Ilfaq)(t) >0,

which proves (V*.2).

3. Let us prove statement (V*.3). Fix z(-) € AC*([0,T],R™). By virtue of Corollary 4.2 in [11], we have
a() 2 g(- | T,2()) € AC*([0, T}, R), and, therefore, () & r(- | T, 2(), §) = (I%g)(-) € AC**P((0,T], R) in view
of the equality ¢(0) = 0. Since 7(0) = 0 and the function r(-) is nonnegative, it follows from (V.2) that the
function v*(t) £ V*(t,2:(:)) = V(t,74(-)), t € [0,T], satisfies the inclusion v*(-) € Lip([0, T], R), and

pT(a+ B +1)
21 —a— p)

8(0) < (O - () +

othy or a.e. ) )
1-a-5) (I Pr)(2) f t€[0,7] (7.21)

Note that, due to (2.2), we derive (I°T87)(t) = (I®*t2P¢)(t) for any t € [0, T], and, moreover, according to (2.5),

(CD*Er) (1) = S = S () (1) = S = (D)) for ae. t € 0.7).

Thus, inequality (7.21) implies estimate (7.18). The lemma is proved. O

7.1.3. Functional V,

By suitably combining the functionals Vj , from (7.15) for various values of 8 € [0,1 — a) and p > 0, we
obtain the following result.

Lemma 7.4. For any A > 0, there exist a number A\, > 0 and a functional Vi : G,, — R such that:

(Vi.1) The functional Vi is nonnegative and continuous. In addition, if (t,w(-)) € G,, and w(r) = w(0) for all
T € [0,t], then V.(t,w(-)) =0.

(Vi.2) For every function z(-) € AC*([0, T], R™), the function v.(t) £ Vi(t,z4(+)), t € [0,T], satisfies the inclusion
v« (+) € Lip([0,T],R), and

0. (t) < e M (2(x(t) — 2(0), (CDz)(t)) — M|z (t) — 2(0)||?) for a.e. t € [0,T]. (7.22)

(Vi.3) For any compact set X C C([0,T],R™) and any number p > 0, there exists 6 > 0 such that, for every
z(-) € X, the inequality V.. (T, x(-)) < 0 implies the estimate ||x(-) — 2(0)[/o,r) < p-.

Remark 7.5. In the case a = 1, statements (V,.1) and (V,.2) are satisfied for the functional
Vi(t,w() £ e Mw(t) —w(0)]?,  (t,w()) € G

Thus, Lemma 7.4 provides an analogue of this functional for the case when « € (0,1).

Before proving Lemma 7.4, we present an auxiliary proposition.
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Proposition 7.6. If 8 > 1 — «a and a function ¥(-) € L>=([0,T],R) is nonnegative, then

(1 —a)Tot8-1

-«
T(3) (I9)(t) vt e[0,T].

(IP9)(t) <

Proof. According to (2.1), for every t € [0, 7], we have

1 [P E=T)t P y(n) ToA=1 b y(r) r(l—a)re?=t |
P00 =557 [ e S TR, G S w0
which proves the proposition. O

Proof of Lemma 7.4. Fix A > 0. Choice of the number A, and construction of the functional V, : G, — R
depend on the value of «. For the reader’s convenience, we first consider in detain the cases when o € [1/2,1)
and « € [1/4,1/2), and, after that, we handle the general case when o € [27™,2(m=1) for some m € N.

1. Assume that a € [1/2,1). Define

o BT+ DT

A A _
51 - 07 H1 = F(l Oé))\, * 2F(Oé) )

take the corresponding functional Vj i from (7.15), and put

Vot w() 2 e Vg (Lw(), (L w() € Ga. (7.23)

Let us show that the specified A, and V, possess properties (Vi.1)—(V.3).

Since the functional Vjj  is nonnegative and continuous by (V*.1) and (V*.2), we obtain that the functional
Vi is nonnegative and continuous, too. Now, let (¢, w(-)) € G, be such that w(r) = w(0) for all 7 € [0, ¢]. Then, it
follows from (7.17) that Vi, (t,w(-)) = 0, and, consequently, V..(¢,w(-)) = 0. Thus, statement (V..1) is proved.

Further, fix z(-) € AC*([0, T], R™). Introduce the auxiliary function v} (t) £ Vi (& 2e(+)), t € [0,T7]. Due to
(V*.3), we derive vi(-) € Lip([0, T],R), and, since 81 = 0,

pil (e +1)

1(t) < (CD)(t) — s q(t) + 2T (1 — a)

T(l—a) (I*q)(t) for a.e. t € [0,T],

where ¢(-) £ q(- | T,z(-)). Note that, in the considered case, we have a > 1 — . Hence, by Proposition 7.6,
taking into account (V*.2), we get

(1 —a)T? !

I'(l—a)7?t T
I(a)

(M=)t < =0

(I%)(t) < vi(t) Vte0,T). (7.24)

Therefore, by virtue of the choice of ©; and A, we obtain
01 (t) < (CD%q)(t) — Aq(t) + M} (t) for ae. t € [0,T].
Thus, for the function v, () £ Vi(t, 24(-)) = e i (t), t € [0,T], we conclude v,(-) € Lip([0, T],R) and

0, (t) = e M0E () — Mee Mt (t) < e MH(Y DY) (L) — Ag(t)) for ae. t € [0,T).
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From this estimate and the inequality
(CD)(t) < 2(x(t) — x(0), (C D¥x)(t)) for a.e. t € [0,T), (7.25)

which is valid by Corollary 4.2 in [11], we derive (7.22). Property (V,.2) is established.
Let us prove (V,.3). Arguing by contradiction, suppose that there exist a compact set X C C([0,T],R™) and
a number p > 0 such that, for every k € N, one can choose z!¥1(-) € X such that V,(T,z*(-)) < 1/k and

2™ = 2™ (0)lljo,2) = p- (7.26)

Owing to compactness of X, we can assume that the sequence {z[¥(-)}ren converges to a function z[(-) € X.
Denote ¢i*l(-) £ ¢(- | T,z!(-)), k € NU{0}. Then, the sequence {¢!*/(-)}ren € C([0, T],R) converges to ¢l°(-)
(see, e.g., the proof of (V*.1)), and, therefore, in view of (2.3), we have (I'~*¢!*1)(T) — (I*~*¢°))(T) as k — oc.
On the other hand, for every k € N, according to (V*.2), we derive

1k > Vi(T,a¥() = e TV5 |, (T,alF()) > e Tom T (1 =egMy (1) > o,

wherefrom it follows that (I'=%¢!*1)(T) — 0 as k — oo, and, hence, (I'~*¢!%)(T") = 0. Since the function ¢l(-)
is continuous and nonnegative, this equality yields ¢l (t) = 0 for all ¢ € [0,T]. But, passing to the limit as
k — oo in inequality (7.26), we get [|gl%(-)|[o,r) > p? > 0 and obtain the contradiction, which proves (V..3).

2. Consider the next case when « € [1/4,1/2). Define

a B0+ 101 - 2a)
H2 = M1 —a)

and

)2 p3l(2a + 1)I(1 — o) T4t G T°
e 2I'(1 — 2a)T(3) '

Note that S <1 — a since a < 1/2. Take the functionals Vi ~and Vj  from (7.15) and put

V*(t’w(')) £ e_k*t(Vé‘l,m (t’ w()) + Vﬁ*z,pbz (t’w(')))/Qv (tvw()) € Gn'

For the specified A, and V, statement (V.1) is verified in the same way as in the first case. The proof of
(Vi.3) also does not differ essentially from the arguments given above, because, due to (V*.2) and the equality
B1 =0, for any z(-) € C([0,T],R™), the following estimate holds:

Vi(T,z() 2 e TVG, | (Toa() /2 2 e A TmT (1170g)(T) /2,

where q(-) £ q(- | T, 2(-)). Thus, it remains to prove (V;.2).

For a given z(-) € AC%([0,T],R"), introduce the functions vi(t) £ Vi (Gae(), v3(t) = Vi o (e ()),
t € [0,T]. According to (V*.3), we obtain vi(-), v5(-) € Lip([0, T],R), and, taking into account the choice of 1,
B2, p1, and uo, we derive

2 «
670+ 85(0) < 200 - a0 + B D gy
2 « .
DO - s 00 + iR D)



MINIMAX SOLUTIONS OF HAMILTON-JACOBI EQUATIONS 25

wil(2a+ 1)

= 2(D"0) (1) ~ 280t + G

(I**q)(t) for a.e. t € [0,T],

where q(-) £ q(- | T, x(-)). Since, in the second case, we have 3a > 1 — a, then Proposition 7.6 and (V*.2) yield

(1 — )Tt
I'(3a)

T(1 — )T

T * T1.
T(3a) e vi(t) Vtel0,T)

(IPq)(t) < (I'~q)(t) <

Therefore, owing to the choice of ., we conclude
VY (t) + 03(t) < 2(° D) (t) — 2Xq(t) + \vi(t) for a.e. t € [0,T].
Thus, for the function v, (t) £ Vi (t,z.(-)) = e Mt (v} (t) +vi(t))/2, t € [0,T], we get v.(-) € Lip([0,T],R) and
But) = €U (E) + 03(6))/2 — Ae (Wi () + 03(1))/2 < e (€ D) (E) — Ag(t)) for aue. ¢ € [0, ).
This estimate and (7.25) imply (7.22). The proof of (V,.3) is completed.

3. In the general case, choose m € N such that o € [2_7”,2_(7”_1)). The cases m = 1 and m = 2 were
considered above, so we can assume that m > 2. Put

B2 (27— 1, icI,m.
Note that 8; = 0, and, due to the choice of m,
0<B<@™—Na<@m 127 mV=1_27m D 1_n Vielm.
Further, define numbers p; > 0, i € 1, m, by the following recurrent relations:

s HT(@+Bi + DI — a = Bit1)

2 ml(1 —a)A itl = el,m—1
H1 m ( a) y o Hit1 2F(1—a—ﬁi) , relm s
and set
\ 2 ML+ B + DO — )20 20071 e
* 2I(1 — a — Bp)T(a + 2B,) '
Finally, take the corresponding functionals V. i € 1,m, from (7.15) and put
et m
Vi(t,w()) = - ZVB*M (t,w(-)), (tw()) € Gp. (7.27)
i=1

The proofs of properties (Vi.1) and (V..3) for the specified A, and V, are carried out by the same scheme as
in the two particular cases considered above, and, therefore, they are omitted. Let us prove (V,.2).

Let z(-) € AC*([0,T],R") and q(-) = q(- | T,z(-)). By virtue of (V*.3), for every i € 1,m, the function
vi(t) = Vit 2e()), t € [0, T, satisfies the inclusion v;(+) € Lip([0, T], R), and, taking into account the choice
of 81 and w1, we derive

m

> 0r () < m(CDg)(t) — mAq(t)
=1
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_ ™ 2T (o + B _
i ' i=1 '

m
=2

Let ¢t € [0,T] be fixed. For any ¢ € 1,m — 1, due to the choice of 3;, 8;11, and p;41, we have

pil(a+ B +1)

pil(a+ B; + 1)
I pR—y

oM(1—a— B) I 9)(1) = F— a g () (1),

(1281 ) (1) = I(1—a—Biy1)

and, consequently, for the last two terms in (7.28), we get

T+ B +1)
~ (1 -a-f)

(00 = Y pr—a =gy 00 =S —a 2 0 (729

.- p20(a+ B + 1)

i=2

Further, owing to the choice of 3, and the inequality o > 2™, we obtain
a+28m=02"-1Da>@2"-1)2"=1-2">1—q.

Hence, according to Proposition 7.6 and (V*.2), since 8; = 0, we conclude

1‘\(1 _ a)TZOH-Qﬁm—l F(l _ a)TQOH-Qﬁm—l

(Ia+25mq) (t) < (Il—aq) (t) < emTa 'Uik (t),

I(a+26m) I(a+26m)
and, then, in view of the choice of \,, we derive
2
H F(O‘ + ﬁm + 1) +28
m 19720 ) (1) < Avi (). 7.30
et ) 1) < A () (7.30)
Thus, it follows from (7.28), (7.29), and (7.30) that
Z 07 (t) < m(CD%q)(t) — mAq(t) + A\ (t) for ae. t € [0,T).
i=1
Therefore, we get that the function
o Aut m
L) E Vit (1) = “(t), telo,T),
wlt) £ V() = =30, te T

satisfies the inclusion v.(-) € Lip([0, T],R), and

e~ Axt m A e~ Mt N
L(t) = () — = “(t) < e (YD) (t) — Ag(t)) for a.e. t € [0,T].
(0= D00 = S D a0 < (EP W o) for et € (0.T]
This estimate and (7.25) yield (7.22), which completes the proof of (Vi.3). The lemma is proved. O

7.1.4. Functional V.

Below, following the scheme from Section 7.5 of [48] and based on Lemma 7.4, for every sufficiently small
e > 0, we define a functional V. : G,, — R with a number of prescribed properties, which are close to those
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listed in Section 5 of [33] (see also [17], Sect. 4.1). In this connection, see assumptions (H.4)" in [6], (A4.4) in
Section 9.2 of [48], and (F.3) in [34].

Let R > 0 be fixed, and let Ay be chosen by R according to assumption (H.3). Set A £ 4\y and take the
corresponding number A, and functional V, from Lemma 7.4. Choose ¢ > 0 such that gy < 2e~Ar+A /T For
any € € (0,0], define

67)\Ht

Gn 3 (tw()) = V(t,w(-) & et + Vi(t,w(-)) eR

and consider also the auxiliary functionals p. : G, — R and s, : G,, — R given by

s Ame Mt — 22 ge” Mt () — w(0)]
pelt ) & = — Vel e el ) e et Vot w()
o e OH AL (1) —w(0)
se(t,w(-) 2 . (tw(-) € Gn.

€ et Va(t, w(-))

Lemma 7.7. For every R >0 and ¢ € (0,&¢], the following statements hold:

(V.1) The functional V. is nonnegative and continuous. In addition, if (t,w(:)) € G, and w(T) = w(0) for all
T € [0,t], then V.(t,w(-)) <e.

(V.2) The functionals p. and s are continuous. Furthermore, for any (t,w(-)), (t,w'(:)) € Gy, such that ||w(t)]] <
R, |w'(®)|| < R, and w(0) = w'(0), the inequality below is valid:

pe(t, Aw(-)) + H(t,w'(t), s-(t, Aw(:))) — H (¢, w(t), s-(t, Aw(-))) <0, (7.31)

where Aw(-) £ w'(-) — w(-).
(V.3) For every function z(-) € AC*([0,T],R™), the function v(t) = V.(t,z:(")), t € [0,T], satisfies the inclusion
v(-) € Lip([0,T],R), and

0(t) < pe(t, z(-)) + (5e(t, 24(-)), (CDZ)(t)) for a.e. t € [0,T]. (7.32)

(V.4) For any compact set X C AC*([0,T],R™) and any numbers K > 0 and k > 0, there exists €, € (0, eg]
such that, if € € (0,e4] and z(-), 2'(-) € X satisfy the relations £(0) = 2'(0) and V.(T,2'(-) — z(-)) < K,
then |o(2'(+)) — o(z(+))| < k.

Remark 7.8. If it were shown that, for some € € (0,eg], the functional V. is ci-smooth of the order a (see
Sect. 4), then it would follow from Proposition 4.1 that, for every function z(-) € AC%([0, T],R™), the function
v(t) £ Ve(t, 24(+)), t € [0,T], would satisfy the equality

0(t) = AV (t, 20() + (VOV.(t, 2:(-)), (C D) (1)) for ace. t € [0,T].

Comparing this equality with estimate (7.32), we see that, in some sense, the functionals p. and s. correspond
to the derivatives 98V, and V)V, respectively. Hence, in this case, statement (V.2) could be considered as
the requirement for the functionals 9V, and V*V., which is consistent with the item (d) in Section 5 of [33]
(see also [17], Sect. 4.1). However, for the results of the paper to be valid, ci-smoothness of the order « of the
functional V. is not necessary, and we only need to establish the properties given in Lemma 7.7.

Proof of Lemma 7.7. 1. Taking into account that the functional V, is nonnegative and continuous by (Vi.1),
we obtain that the functional V. is nonnegative and continuous, too. Now, let (t,w(-)) € G, be such that
w(7) = w(0) for all 7 € [0,¢]. Then, in view of (V..1), we derive V.(t,w(-)) = e *#te < e. Thus, property (V.1)
is established.
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2. Note that continuity of the functionals Vi and G,, 3 (t,w(-)) — w(t) — w(0) € R™ imply also continuity
of the functionals p. and s.. Further, fix (¢,w(-)), (¢t,w'(:)) € G, such that ||lw(t)|| < R, ||w'(t)|| < R, and
w(0) = w'(0) and denote Aw(-) = w'(:) — w(-). By the choice of A\gr, we have

pe(t, Aw(-)) + H(t, w'(t), se(t, Aw())) - H(t, w(t), se(t, Aw()))
< pe(t, Aw(-)) + A (1 + [[s2(t, Aw())[]) | Aw(®) |

)\ 7/\Ht
= —%\/54 FV.(t Aw()) (1 —eett

[Aw(®)] ot [Aw(@)] )
Ve + Vit Aw() et + Vi(t, Aw(-)) /"

Due to the choice of g, we get ee?t < ggertT < 2e=*+t/2 and, therefore,

1— Agt

|Aw(@)] ot [Aw(®)] e law@) 2
SV Ae0)) ¢ At Aw() © 1 \/64+V*(t,Aw(~))) >0, (7.34)

From (7.33) and (7.34), we derive (7.31).
3. Now, let z(-) € AC*([0,T],R™) and v(t) £ V.(t,2.(-)), t € [0, T]. Then, it follows from (V,.2) that v(-) €
Lip([0,T],R) and, by virtue of the choice of A,

7)\Ht

. Age Mt
U(t):f%\/é‘ + Vit 2 (- QEWdt
#(

e—)\Ht —(Am+ )t
An ((t) — £(0), (CDx) (1))

< S VAV () + 54+V*(t,xt('))

l(t) = 2(0)|* for a.e. t € [0, T].

«(t,2())

2>\H67()‘H+/\*)t

IENEESAEAO)

This estimate, in accordance with the definitions of the functionals p. and s, yields (7.32).

4. Finally, let us prove (V.4). Let X € AC%([0,T],R™) be a compact set, and let K > 0 and « > 0. Taking into
account that the functional o is continuous by assumption (o), choose p > 0 such that, for any x(-), z'(-) € X,
the inequality [|2'(-) — 2(:)|ljo,r] < p implies the estimate |o(z'(-)) — o(z(-))| < k. Consider the set

AX 2 {Az() 2 2/() —2(): 2(),2/(-) € X} € AC*([0, T], R™).

Since AX is compact, based on (V.3), take 6 > 0 such that, for every Az(-) € AX, it follows from the inequality
Vi(T, Az(-)) < 6 that [|Az(-) — Az(0)||j0,7] < p. Now, choose e, € (0,&0] from the condition K2e**#Te? < §.
Let us show that statement (V.4) is valid for the specified e,.

Let £ € (0,e,] and (), 2/(-) € X be fixed such that the function Az(-) £ 2'(:) — 2(-) € AX satisfies the
relations Az(0) = 0 and V. (T, Az(-)) < K. Then, we derive

Vi(T, Az(")) < e + Vi(T, Ax(:)) = 22 TVH(T, Ax(-)) < 6,
and, therefore, we have [|Ax(-)|[j0,7] < p, wherefrom we obtain |o(2'(-)) —o(z(-))| < k. The lemma is proved. [

7.2. Proof of Theorem 7.1

1. Fix (to,wo()) € G&. If tg = T, then inequality (7.1) for (¢g,wo(:)) holds due to boundary conditions (5.7)
for ¢4 and (5.8) for ¢_. So, we further assume that ¢ty < T. Put

X (to, wo(-)) = {z(") *(to,wo(-)) : [(CD)(t)|| < e (1+ ||z(t)]) for a.e. t € [to, T]},
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where the set X*(to, wo(+)) is given by (4.1), and cp is the constant from assumption (H.2). Owing to Propo-
sition 3.1, the set X (to,wo(+)) is compact. In particular, there exists R > 0 such that ||z(:)||jo,r] < R for any
z(+) € X*(tg,wo(+)). By this number R, define the number g9 > 0 and the functionals V¢, p., and s. for every

¢ € (0,e9] according to Section 7.1.4.
2. Let ¢ € (0,&¢]. For any ¢ € [0,7] and w(-) £ (w(-),w’(-)) € AC*(]0,t],R™ x R™), consider the set

Fs(tvw(')vw/('))
S SR R xR xR f[ < e (X [w®)]), I/ < (1 + [w'(0]),

|h = (s-(t, Aw(-)), f — f') = H(t,w'(t), 5:(t, Aw(-))) + H (t,w(t), s(t, Aw(-)))| < 5}, (7.35)

where we denote Aw(-) = w'(-) — w(-). Thus, in accordance with notation (2.9), we obtain the set-valued
functional G§, > (t,w(-) = (w(-),w'(-)) = Fe(t,w(-),w'(-)) € R®" x R. Note that F. possesses properties
(F.1)=(F.3). Indeed, (F.1) and (F.3) can be verified directly, and (F.2) follows from continuity of the function
H (see (H.1)) and the functional s. (see (V.2)). Further, take zo £ o (to, wo(+)) — @ (to, wo(+)) and consider
the Cauchy problem for the functional differential inclusion

(D)), (CD°a') (1), 2(1) € Feltsar(),ai(), (7.36)
where (z(t),2'(t), 2(t)) € R" x R® x R and t € [tg, T], under the initial condition
z(t) =2'(t) = wo(t), =2(t) =20 Vte]0,to]. (7.37)
By Proposition 3.4, the set W of solutions (z(-),2'(-), z(+)) of problem (7.36), (7.37) is nonempty and compact
in C([0,T], R” x R" x R).
3. Let us show that there are functions (z!¥1(-), 2/¥1(-), 2I¥1(-)) € WL satisfying the inequality
AT > . (T,69()) — o (T, (). (7.38)
For every t € [tg,T], consider the set
Mo(t) 2 {(@(0),2(), 2()) € We : 2(8) = 04 (t,2() — o (£, 74( )} (7.39)
Note that M. (tp) # @ by virtue of initial condition (7.37) and the choice of zg. Put
te £ max {t € [to, T] : Mc(t) #0}. (7.40)
The maximum is achieved here owing to compactness of W, lower semicontinuity of ¢y, and upper

semicontinuity of ¢_. So, in order to complete the proof, it is sufficient to verify that t. = T.
Arguing by contradiction, assume that t. < T. Take

(£(-), (), 2(-)) € Me(te) (7.41)

and denote § £ s_(t., &, (-) — & (-)). Since ¢ and ¢_ possess respectively properties (%) and (* ), choose
characteristics (z7(-),27()) € CH(te,2.(-),0,3) and (z~(:),27 () € CH(t,Z;_(-),0,3) such that

et 2 () = 2 (1) S pulte,20,(), p-(tay () — 27 (1) 2 o (te,3;,() VYt € [t,T]. (7.42)
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In accordance with (5.4) and (7.35), continuity of H and s. implies that there exists § € (0,7 — t.) such that
(CDeat)(t), (O D7) (1), 21 (t) — 27 (t)) € Fo(t,xf (-),x; () for a.e. t € [t,t. + 8]. Then, in view of (7.39),
(7.41), and (7.42), for the function z(t) £ 2(t.) + 2t (t) — 27 (t), t € [te,t. + J], we get

Z(ts + 6) > <p+(t67£t5(.)) @—(t&xtg( )) + Z+(ta + 5) - Z_(ts + 5)
(-

> o (te +9, CL’t ) ) ——(te +5th:+5('))'

Further, let functions 3% (-) € X (¢, + 6, xt +s(+)) be such that (CDO“i)( ) =0 for a.e. ¢t € [t + 0,7 (in this

connection, see, e.g., [15], Lem. 3). Denote 5(t) = s.(t,%; (-) — & (*)), t € [t- + J,T], and consider the function
Z:[0,T] — R defined by 2(t) = 2(t) for t € [0,t.], Z(t) 2’ zZ(t) for t € (te,t. + 0], and
t
2(t) & 2(t. +0) + / (H(r,&~(7),5(r)) — H(1,27(7),5(7))) dr, t € (t- +6,T).
tets

Hence, by construction, we obtain (Z7(-), 27 (-), 2(+)) € M.(t. + §), which contradicts definition (7.40) of t..
4. Note that, for every e € (0,&¢], it follows from the inclusion (zl¥1(-),z/Fl(-), 2IE1(-)) € W, that zl€I(.),
2EI() € X2 (to, wol)), 2F1() € Lip([0,T], R), 2(to) = @ (to, wo(-)) — o (to, wo(-)), and
B(t) < (se(t, Ay (), (CDa) (1) — (CD ) (1)
+ H(t, 2'le] (1), sc(t, Ax,[f](~)) — H(t,m[s] (1), se(t, Axﬁ(-))) + ¢ for a.e. t € [to, T,

where AzlE)(-) £ 2/El() — 21 (.). Hence, for the function v(t) 2 V.(t, Azl () + 2E1(t) — e(t — to), t € [to, T,
due to (V.1), we have

v(to) = Ve(to, wo () —wo(")) + 21 (to) < &+ ¢4 (to, wo(-)) = - (to, wo(-)),
and, in accordance with (.3), we obtain v(-) € Lip([0, T],R) and
(0) = SV.(t Adf)) + 2() — ¢
< pe(t, Az () + H (8,25 (8), 5. (8, Azl ()) = H (¢, 215)(2), 5. (¢, Ai(-))) for ace. t € [to, T],
wherefrom, by virtue of (V.2) and the choice of R, we derive 0(t) < 0 for a.e. t € [to,T]. Thus, we conclude
Vo(T, A1) + 2(T) — (T — to) = v(T) < w(to) < &+ oo (to, wo(-)) — - (to, wo("))-

Since (7.38) and boundary conditions (5.7) for ¢ and (5.8) for ¢_ imply that zI5/(T) > o(zl¥)(-)) — o (2](1)),
we finally get the estimate

Ve(T, Azt()) + 0 (21(-) — o (@"F()) < (1 + T — to) + o4 (to, wo () — ¢ (to, wo()), (7.43)
which is valid for every ¢ € (0, go].
In view of compactness of X & (to, wo(-)), take K > 0 such that |o(z[(-)) — o (2'¥1(-))| < K for every € € (0, ().
Then, due to (7.43), we have

Ve(T, Azl(-)) < K +eo(1+ T — to) + - (to, wo () — ¢—(to, wo(-)) Ve € (0,20],
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and, therefore, applying (V.4), we obtain o(zll(-)) — o(2'¥l(-)) — 0 as ¢ — 0F. Further, since the functionals
Ve, € € (0,ep], are nonnegative (see (V.1)), it also follows from (7.43) that

o(2'9(-) = o (") < e(1+T — to) + 4 (to, wo()) — - (to, wo(-)) Ve € (0, o).
Passing to the limit as € — 0% in this estimate, we derive inequality (7.1) for (to, wo(-)). The theorem is proved.

7.3. Discussion

As can be seen, properties (V.1)—(V.4) of the functionals V., p., and s., established in Lemma 7.7, allow
us to prove Theorem 7.1 by following along the same lines as in the case of Hamilton—Jacobi equations with
partial derivatives (see, e.g., [48], Thm. 7.3) and with first-order ci-derivatives (see, e.g., [31], Lem. 7.7). The
fact that Cauchy problem (5.1), (5.2) involves fractional-order ci-derivatives is reflected in property (V.3), since
relation (7.32) contains the term (s.(t,x:(-)), (¢ D*x)(t)). Further, note that properties (V.1)-(V.4) are in turn
a consequence of the definition of the functional V., which is close in form to the definitions of the functionals
proposed earlier in [17, 31, 36] for the case of first-order ci-derivatives, and properties (V,.1)—(V..3) of the
auxiliary functional V, from Lemma 7.4. Thus, the construction of the functional V, is one of the main features
of the presented proof of Theorem 7.1. The purpose of this section is to make some additional remarks concerning
this construction.

First of all, observe that an important constituent part of the Lyapunov—Krasovskii functionals used in
[17, 31, 36] is the functional

V(t,w()) £ lw®]?, (¢ w()) € G

This functional clearly has the following property: for every function z(-) € AC'([0,T],R™) = Lip([0,T],R"),
the function v(t) £ V(t,2:(-)) = ||=(t)||?, t € [0, T, satisfies the inclusion v(-) € Lip([0, 7], R), and

0(t) = 2{x(t),z(t)) for a.e. t € [0,T).

However, in the case when « € (0,1), a function z(-) € AC*(]0,T],R™) is not necessarily Lipschitz continuous
(it is only Holder continuous with exponent «, see (2.3)), and, furthermore, it can happen that, at all points
t € [0,T7, the function z(-) is not first-order differentiable (see, e.g., [44]). Consequently, we cannot expect the
corresponding function v(t) £ V (t,z,(-)) = |z (t)||?, t € [0,T], to have any first-order differentiability properties.
This fact does not allow us to directly use the functionals from [17, 31, 36] in the present paper.

A possible way to overcome this difficulty is to modify the functional V' as follows (see Ex. 4.3):

w(r) —w(0) dTHQ, (t,w()) € G

Vit w()) 2 ||(I17°‘(w(.)7w(0)))(t)||2:Hr(ll_a)/o e

Indeed (see Sect. 2), if z(-) € AC*([0,T],R") and vy (t) = Vi (t,24(:)), t € [0,T], then v1(-) € Lip([0,T],R) and

iy (t) = 2<r(11_ 3 /0 x((?_:)’io) dr, (CD%)(t)> for a.e. t € [0, 7).

Note also that the functional V; (more precisely, its restriction to G&) is ci-smooth of the order a.. Nevertheless,
since, for a given (¢,w(-)) € Gy, the value Vi (¢, w(:)) depends on the function w(-) only via the value of the
integral (I'~*(w(-) —w(0)))(t), it can happen that Vi (¢, w(-)) = 0 while |Jw(-) =w(0)||j0,) # 0. This circumstance
implies that the proposed modification V7 of the functional V' is not entirely suitable for taking it as a basis for
constructing the desired functional V.
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For this reason, in accordance with [11] (see also the references therein), we deal with the another adaptation
of the functional V to the fractional setting:

Valt () 2 s / ”“’ a)” dr,  (tw() € Gy

,7_

Namely, by virtue of Corollary 4.2 in [11], we have that, for any function z(-) € AC*([0,T],R"), the function
va(t) 2 Va(t,z¢(+)), t € [0,T], satisfies the inclusion vy (-) € Lip([0, T],R), and

0a(t) < 2(x(t) — x(0), (Y DYx)(t)) for a.e. t € [0,T], (7.44)

which in some sense corresponds to the property of the functional V' in the case o = 1.

Further, analyzing property (V..2) in more detail, let us pay attention to the term —\||z(t) — z(0)||* in
inequality (7.22). Let us emphasize that the presence of this term is reflected directly in the definition of the
functional p. and allows us to obtain property (V.2), establishing the relationship between the functionals s.
and p. and the Hamiltonian H. In view of (7.44), when using only the functional V5 itself, the required term
does not appear, and, therefore, it is necessary to perform some transformations of the functional V5. In this
regard, we can introduce, for example, the functional

Valt () £ e Malto() = i [ PO =EOan (w) e,

Then, for the function vs(t) 2 Va(t,z:(:)), t € [0, T], where x(-) € AC*([0,T],R"™), we derive the estimate

il' 2
i5(t) Se_’\t(2<x(t)—x(0),(CD"m)( 1_a / o€ t_T Ol T) for a.e. t € [0,T]. (7.45)

However, it can be shown that there is no constant a > 0 such that

Il— ) / Hw - COIZ 47 > afutt) - w2 ¥t w() € Gu

and, therefore, the transformation V3 of the functional V5 does not lead to the desired result. As another attempt,
we can try to take the functional

Vit w(-)) 2 Va(t, w(-) /\/ lw(r) — w(0)||2 dr

w( 2
I'l-a) / = t—T H / lw(r O)*dr,  (t,w(-)) € Gn.

In this case, for the function v4(t) £ Vi(t,24(+)), t € [0, T], where z(-) € AC*([0,T],R"), we get

04(t) < 2(x(t) — (0), (Y D2)(t)) — Nz (t) — 2(0)||? for a.e. t € [0,T], (7.46)
and, thus, the term —\|lz(¢) — z(0)||? does appear. Nevertheless, it can happen that the value Vj (¢, w(-)) is
negative for some (¢, w(-)) € Gy, (in this connection, see also Proposition 7.6), which entails difficulties with the
other two properties (V..1) and (V;.3).

At this stage, we come to the functionals proposed in Sections 7.1.2 and 7.1.3. Let us have a closer look
to them in the context of the present section. In the particular case a € [1/2,1), according to (7.23), we have
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Vi(t,w(-)) 2 e Vi (Gw(4), (tw(t)) € Gy, where the functional Vi, is defined by (7.17). We see that the

functional Vi, is obtained from the functional V> by multiplying the integrand by the function e~ H(t=T)%
7 € [0, t]. Moreover, observe that, due to (7.7), the following representation holds (recall that p; = T'(1 — a@)A):

wl(T 2
) 1_a/” DO e [ futr) - wio)?ar

[[w(r )|2/ —eme
+>\/ t_T i e dedr

_ . ) —wOI (771 4w
_w(t,w())+m/0 T /0 e dedr V(w0 € G147

and, hence, the functional V', can be treated as a regularization of the functional Vj, which, in particular,
overcomes the difficulties with properties (V,.1) and (Vi.3). On the other hand, in order to get now property
(Vi.2), we need to take into account the new additional term in (7.47). To this end, owing to Proposition 7.6,
it suffices to multiply the functional Vi, by the function e~ t € [0,7], for the suitably chosen \,.
However, in the remaining case o € (0,1/2), it can be shown that there is no constant b > 0 such that

t 2 2
1 / () = wEO)H dr / Hw )” dr V(t,w()) € Gy, (7.48)
a) Jo (t—71)l-= 1 —a) —7)
which does not allow us to obtain an estimate of type (7.24) and, consequently, to deal with the additional term
in (7.47) similarly to above. For this reason, the functionals Vj , are introduced (see (7.16)), which are more
complex modifications of the functional V3, and, finally, according to (7.27), the functional V; is constructed on
the basis of the finite sum of the functionals Vj, . All details can be found in the proof of Lemma 7.4.

8. EXISTENCE AND UNIQUENESS

The main result of the paper is the following theorem, which is valid under assumptions (H.1)-(H.3) and
(o) from Section 5.1.

Theorem 8.1. There exists a unique minimaz solution of problem (5.1), (5.2).

Proof. Taking into account Theorem 7.1, in order to prove the statement, it is sufficient to show that there
exist an upper solution ¢ : G — R and a lower solution ¢° : G — R of problem (5.1), (5.2) such that
05 (t,w(-)) < @2 (t,w(-)) for every (t,w(-)) € Gy. Construction of such functionals ¢S and ¢° repeats essentially
the arguments given in Section 7 of [31] and follows the scheme from Theorem 8.2 of [48] (see also Sect. 5 of [3]
and [42], Thm. 1). The basis of this construction are the properties of the set-valued function F from (5.4) and
the sets of characteristics, which are provided by Propositions 3.1, 3.2, and 3.3. For the reader’s convenience,
we briefly outline the main steps of the proof below.

Let @ be the set of functionals ¢ : G — R that satisfy boundary condition (5.7) and possess property
(¢4 ). Respectively, by ®_, we denote the set of functionals ¢ : G¥ — R such that (5.8) and (¢_) are valid.

1. For a given s € R", consider the functionals zbgf] 1G9 — R and zb[_s] : G5 — R defined by

Pt w()) 2 max (o(2() — 2(T)), ¥*(t,w()) 2

min
(w(')vz('))GCH(tvw('))O7S) (a:(»),z(-))eCH(t,w(~),O,s)

(o(2() = 2(1)),

where (t,w(:)) € G&. The functionals wf] and w[_s] are respectively upper and lower semicontinuous, and

V(T w() = BT w () = o(w(-)  Vw() € AC*([0,T],R™).
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Further, the inclusion wﬂf] € ¢, holds, and, in particular, the set ®, is not empty. In addition, for every
functional ¢ € @, the inequality below is valid:

p(tw() = 6t w() V(tw()) € Gy
2. Put
@O(taw(')) £ inf {‘P(tvw()) tpE (I)+}a (taw(')) € Gg
For any s € R", we have
P w()) < @°(tw() < Ui w() Y w() € Gy
and, hence, °(T,w(-)) = o(w(-)) for all w(-) € AC*([0, T],R™). Moreover, the functional ¢° : G& — R possesses

property (¢4 ), and, consequently, we obtain ¢° € ®,.
3. For every ¢ € [0,T] and s € R™, the functional ¢!?*] : G& — R given by

sup (° (0, 29()) — 2(0)), ift€[0,9),
7Nt w(-)) £ { @().2()ECH (tw().0.9) (t,w(-) € G2,
@°(t, w(-)), if t € [0,T],

satisfies the inclusion ¢l?*l € @, . Based on this fact, we derive that ¢° € ®_.
4. Finally, we define the required functionals ¢S and ¢° as respectively the lower and upper closures of the
functional ¢°:

°(t,w(-)) £ lim inf °(t,w'()), ° (t,w(-)) £ lim sup °(t,w'()),
L) E Jim S0, RO ()

where (¢, w(-)) € G and
Os(t,w(-)) £ {(t',w'(-)) € G}, = dist((t,w()), (t',w'()) < 4}

Then, ¢ is an upper solution of problem (5.1), (5.2), and ¢° is a lower solution of this problem. Moreover, by
construction, we obtain 9 (t,w(-)) < @2 (t,w(-)) for all (t,w(-)) € G§. The theorem is proved. O

9. CONCLUSION

In the paper, a Cauchy problem for a Hamilton—Jacobi equation with ci-derivatives of an order a € (0,1) has
been considered. A notion of a generalized in the minimax sense solution of this problem has been proposed.
It has been proved that a minimax solution exists, is unique, and is consistent with the classical solution of
the problem. A special attention has been given to construction of a suitable Lyapunov—Krasovskii functional
needed for the proof of a comparison principle.

Possible directions for further research in this area include but are not limited to the following:

(i) establish a relation between the value functional in an optimal control problem for a dynamical system
described by differential equations with the Caputo fractional derivatives and the minimax solution of the
associated Hamilton—Jacobi equation; obtain such results for differential games;

(ii) find an infinitesimal criteria for the minimax solution in terms of suitable directional derivatives (see, e.g.,
Sect. 6.3 of [48] and also [17, 31, 34, 39]);

(iii) develop the theory of generalized in the viscosity sense (see, e.g., [7] and also [35, 36]) solutions of the
Cauchy problem considered in the paper.
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