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Abstract Nonlinear control-affine systems described
by ordinary differential equations with time-varying
vector fields are considered in the paper. We pro-
pose a unified control design scheme with oscillating
inputs for solving the trajectory tracking and stabiliza-
tion problems under the bracket-generating condition.
This methodology is based on the approximation of a
gradient-like dynamics by trajectories of the designed
closed-loop system. As an intermediate outcome, we
characterize the asymptotic behavior of solutions of
the considered class of nonlinear control systems with
oscillating inputs under rather general assumptions on
the generating potential function. These results are
applied to examples of nonholonomic trajectory track-
ing and obstacle avoidance.
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1 Introduction

Consider a nonlinear control system

m
i=) " folx, Dug, (1)
k=1
where x = ()cl,...,)cn)T € D C R”" is the state,
u=(ui,..., um)T € R™ is the control, D is adomain,

and the time-dependent vector fields f; : D x RT —
R” are regular enough to guarantee the existence and
uniqueness of solutions to the Cauchy problem for sys-
tem (1) with any initial data x(fo) = x° € D, 1p > 0,
and any admissible control u : [fp, +00) — R™. We
will formulate the required regularity assumptions pre-
cisely below.

The driftless control-affine system (1) is an extremely
important mathematical model in nonholonomic mechan-
ics, which represents the kinematics with nonintegrable
constraints in the case m < n (we refer to the book [3]
for general reference). In this area, the class of sys-
tems with time-independent vector fields is of special
interest:
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m
X = ka(X)uk, xeDCR" ueR"”,
k=1

fr € CY(D; RM). 2)

In contrast to linear control theory, the controllability of
system (2) does not imply its stabilizability by a regular
feedback law of the form u = h(x). A famous example
of a completely controllable system (2) withn = 3 and
m = 2, which is not stabilizable in the classical sense,
was presented in [5]. Since then, the stabilization and
motion planning problems of nonholonomic systems
have been extensively studied by many experts in non-
linear control theory, mechanics, and robotics. A survey
of essential contributions in this area is performed in
Sect. 2, where the advantages and limitations of known
approaches are discussed.

To the best of our knowledge, the present paper con-
tains the first description of a unified control design
method for solving a variety of different control prob-
lems such as stabilization of an equilibrium point
x = x*, tracking an arbitrary curve in the state space,
and motion planning with obstacles for rather general
nonautonomous systems (1). The main idea behind our
construction is to design time-dependent feedback con-
trollers in such a way that the trajectories of the corre-
sponding closed-loop system approximate the trajecto-
ries of a gradient-like system of the form

0
)&:—yaP(x,t), x € R, 3)

where the potential function P (x, ¢) and gainy > Oare
to be defined according to the specific problem state-
ment. In particular, the use of Lyapunov-like functions
P allows to solve the stabilization and trajectory track-
ing problems, while so-called navigation functions or
artificial potential fields can be exploited for generat-
ing collision-free motion of system (1) in domains with
obstacles. In more details, we discuss these problems
in Sect. 3. The key contribution of our work is twofold:

— aunified approach for solving the stabilization and
motion planning problems for driftless control-
affine systems of the form (1) under the bracket-
generating condition;

— convergence results under relaxed regularity assump-

tions on the vector fields and their directional
derivatives. In particular, the vector fields of the
considered class of systems are not required to be
smooth.
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The subsequent presentation is organized as follows.
The outcomes of the literature study are reported in
Sect.2. A family of e-periodic feedback controllers is
introduced in Sect. 3 in the form of trigonometric poly-
nomials with respect to time with coefficients depend-
ing on the system state. It is shown in Sect. 3.2 that
the proposed controllers allow approaching an arbi-
trary neighborhood of the set of critical points of P
by the solutions of system (1) at large time ¢ under a
suitable choice of the small parameter ¢. These approx-
imation schemes are then adapted to derive stabilizing
controllers for the equilibrium stabilization problem
(Theorem 3 and its corollary in Sect. 3.3), tracking
problem (Theorem 4 and its corollary in Sect. 3.4),
and obstacle avoidance (Sect. 3.5). We illustrate the
proposed control design methodology with examples
in Sect. 4. Finally, concluding comments are given in
Sect. 5 to summarize the key results of the present paper
and underline its contribution with respect to the pre-
vious work. The proofs of the main results are given in
Appendices A-D.

Notations

Throughout the text, we will use the following nota-
tions:

RT—the set of nonnegative real numbers;

R. o—the set of positive real numbers;

8;j—the Kronecker delta: §;;=1 and ;;=0 when-
everi # j;

dist(x, S)—the Euclidean distance between a point
x € R"andaset S C R"

Bs(x*)—3-neighborhood of an x* € R” with§ > 0;

Bs(S) = U Bs(x) — 8-neighborhood of a set S C

xes

R" with § > 0;

d M, M—the boundary and the closure of a set M C
R", respectively; M = M U dM;

| S]—the cardinality of a set S;

K—the class of continuous strictly increasing func-
tions ¢ : Rt — R such that ¢(0) = 0;

[f, g](x)—the Lie bracket of vector fields f, g :
R" — R" atapointx € R*, [f, gl(x) = Lrg(x) —

Lef(x), where Lgf(x) = lim [ERs@=lE),
Lyg(x) = lim SOSN8 i and g are differ-
Mg b

entiable, then L, f(x) = %W e(x) and Lyg(x) =

0
980 £ (x);
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for a differentiable function P : R* — R, the gra-

dient of P(x) evaluated at a point x% € R” is denoted
by VP(x0) = 2

x=x0

if P : R" x R — R is differentiable with

respect to its first argument, we denote V, P (x0, 19) =

AP (x,1)
ax

[}

for given x° € R” and # € R.
x=xY1=1y

2 Related work

In this section, we briefly summarize some known
results on the stabilization and motion planning of
control-affine systems of the form (1). Note that, to our
best knowledge, most of the related publications focus
on autonomous systems with time-independent vector
fields. A number of efficient control design methods
have been developed in the literature with the emphasis
on special classes of systems, such as flat systems [8],
chained-form systems [26,40], unicycle- and car-like
systems [7,29,30,33,36], manipulator models [9,28],
and Chaplygin systems [34].

For planning the motion of general nonholonomic
systems, a broad class of approaches is based on
the application of Lie algebraic techniques. With this
respect, an essential assumption is that the vector fields
of system (2) together with their iterated Lie brackets
span the whole tangent space at each point of the state
manifold (Hormander’s condition). Several authors
used this assumption to produce time-periodic control
laws such that the trajectories of a nonholonomic sys-
tem approximate the trajectories of an extended system.
The papers [27,39] exploited an unbounded sequence
of oscillating controls with unbounded frequencies for
such an approximation in case of driftless systems. The
paper [23] addresses the limit behavior of solutions of
a control-affine system with input signals of magnitude
&£~ % and frequency scaling 1 /¢ as ¢ — 0. It is assumed
that the primitives of input signals and their iterated
primitives up to a certain order are bounded. Then it is
shown that the limit behavior of the considered oscil-
lating system is either defined by its drift term or by
a linear combination of certain iterated Lie brackets,
depending on the value of «. In the paper [4], the aver-
aged system as a differential inclusion is constructed
for driftless control-affine systems with fast oscillating
inputs. It is proved that an arbitrary solution of such a
differential inclusion can be approximated by a family
of solution of the original system when the oscillation

frequency tends to infinity. This approximation result
is also extended to the class of systems with drift under
a time reparametrization and the assumption that the
drift generates periodic dynamics.

An overview of motion planning methods for non-
holonomic systems is presented in the book [18]. For
nilpotent systems, exact solutions to the motion plan-
ning problem are proposed with the use of sinusoidal
inputs. In general case, the local steering problem can
be solved by constructing a nilpotent approximation
under a suitable choice of privileged coordinates. Then
the global steering algorithm is summarized in [18] as a
finite sequence of steps which steers the given nonholo-
nomic system to an arbitrary small neighborhood of the
target point. The nilpotentization of a wheeled mobile
robot model with a trailer is proposed in the paper [1]
for planing local maneuvers of this kinematic system.
On the basis of solving the related sub-Riemannian
problem, an algorithm for suboptimal parking has been
implemented and tested for several robot configura-
tions.

An algorithm for motion planning of kinematic mod-
els of nonholonomic systems in task space is developed
in [31] with the use of the Campbell-Baker—Hausdorff-
Dynkin formula. The motion planning in task space
is treated in the sense of steering the system output
to a neighborhood of the desired point. The proposed
algorithm is illustrated with a unicycle and kinematic
car examples. A nonholonomic snakelike robot model
with m (m > 3) rigid links is considered in [17]. The
motion planning problem is treated there in the sense
of generating a gait such that the origin of the snake’s
body moves along a given planar curve. This problem is
solved by expressing the body velocity from the com-
patibility equation and reconstruction equation.

An interesting example of nonholonomic system
with the growth vector (4,7) is studied in [16]. Such
an example is a modification of the trident snake robot
with three 1-link branches of variable length. A nilpo-
tent approximation of this system is constructed, and
the local optimal steering problem is analyzed by the
Pontryagin maximum principle. Controls for gener-
ating the motion in the direction of higher-order Lie
brackets were proposed in [10,11] for systems with
two inputs.

A hybrid path planning method based on the com-
bination of a high-level planner with a low-level con-
troller performing in autonomous vehicle is described
in [37]. The high-level planner (D* Lite planner) works
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on the discretized 2D workspace to produce a reference
path such that at each step the robot model moves from
a given cell to one of the eight neighboring cell which
does not have an obstacle. The output of the high-level
planner is collected as a set of waypoints ending at the
goal, and the cost is the total length of the path. Then the
low-level controller, running on the autonomous vehi-
cle, provides control inputs to generate motion from
the current state to the next waypoint. This path plan-
ning method is experimentally validated on a differen-
tial drive robot in rough terrain environments.

Stabilizing time-varying controls were proposed in
[45] for second degree nonholonomic systems (follow-
ing the terminology used in [25]). Unlike other publi-
cation in this area, the exponential convergence to the
equilibrium was proved without the assumption that
the frequencies of controls tend to infinity. Besides,
the paper [45] presented a rigorous solvability analy-
sis of the stabilization problem in the proposed class
of controls. For detailed reviews of other motion plan-
ning and stabilizing strategies we refer to [3,15,22].
It has to be emphasized that, in spite of a large num-
ber of publications on nonholonomic motion planning,
only particular results are available for the stabilization
together with the obstacle avoidance. Even for static
obstacles, this problem was studied only for specific
systems (see, e.g., [21,35,38]). A general class of non-
holonomic systems was considered in the paper [41],
where a time-independent controller was constructed
based on the gradient of a potential function. Note that
such a result ensures only stability (but not asymp-
totic stability) property. An algorithm computing time-
periodic feedback controls for approximating collision-
free paths was presented in [14]; however, no solvabil-
ity issues concerning the general collision avoidance
problem have been addressed in that paper.

For a class of driftless control-affine systems, the tra-
jectory tracking problem was addressed in [43] under
the assumption that the target trajectory is feasible, i.e.,
satisfies the dynamical equations with some control
inputs. However, to the best of our knowledge, there
are no results available for the stabilization of general
classes of nonlinear control systems in a neighborhood
of nonfeasible curves or in domains with obstacles.

@ Springer

3 Unified control framework for second degree
nonholonomic systems

In this section, we present the main idea of our con-
trol design scheme by considering the nonholonomic
systems of degree 2, according to the classification of
[25]. The proposed control design provides a generic
approach for stabilization and motion planning of
underactuated driftless control-affine systems.

3.1 Definitions and assumptions

To generate stabilizing control strategies, we will
exploit sampling, similar to the approaches of [6,45].
With this respect, we introduce the following defini-
tion, which extends the notion of 7, -solutions to nonau-
tonomous systems.

Definition 1 (7r.-solution) Consider a control system

= f(x,u,t), xeDCR" uekR™"
teR, f:DxR"xR— R",

and assume that a feedback control is given in the form
u=nhax,1),1),a: DxR—> R h:R xR — R™.
For given 7o € R and ¢ > 0, define a partition 7, of
[t9, +00) into the intervals

Ij=1tj,tjy1), tj=to+ej. j=0,1,2,....

A mg-solution of the considered closed-loop corre-
sponding to the initial value x° € R” is an abso-
lutely continuous function x,(t) € D, defined for
t € [ty, +00), which satisfies the initial condition
X (t) = x° and the differential equations

Xr (1) = f(xr (D), hlalxz (1)), 1)), 1), 1),
telj, foreach j=0,1,2,....

We will illustrate the relation between 7.-solutions
and classical solutions with examples in Sect.4.

Before formulating basic results of this paper, we
introduce the main assumptions on the state space D,
vector fields fk, and the potential function P used in
the gradient flow dynamics (3).
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Assumption 1 The vector fields f; (x,1) : D xRt —
R" are twice continuously differentiable w.r.t. x, and
Jx» Lf]. fx are continuously differentiable w.r.t. ¢, for
all j,k=1,m.

Moreover, for any family of compact subsets 5, C
D, t > 0, there exist constants My, Ly, Loy > 0,
Ly, Hyx, Hpy > 0 such that

@D N fex, Ol = My,
(1.2) I fex, = fiey, DIl = L pellx =yl
Lffa ”Lf,fk(x7 t)” =< L2f,

(I3) ILgLy, fr(x, DI < Hpx,
Hft7

Afi(x,1)
ar | =

O(L y; fr(x,1))
ugeo)

forallt > 0,x,y €D, j k.l =1,m.

Another important assumption is related to the con-
trollability property of system (1). As it has already
been mentioned, in this section we focus on systems
with the degree of nonholonomy 2, i.e., those whose
vector fields together with their Lie brackets span the
whole n-dimensional space.

Assumption 2

(2.1) System (1) satisfies the bracket-generating con-
dition of degree 2 in D, i.e., there exist sets of
indices S; € {1,2,...,m}, $» € {1,2,...,m}?
such that |S7| + |S2| = n and

span{ f; (x, 1), [ fj,. fpl(x. ) |i € S,
(1. j2) € 2} =R"
forallt > 0,x € D.

“4)

(2.2) Forany family of compact subsets D, C D,t >0,
there exists an Mg > 0 such that

IF " (x, )| < Mp forallt >0, x € D,,

where F~!(x, 1) is the inverse matrix for
Foen = ((£0)es (e S5
*x, t))m,jz)es)' )

Itis important to note that the rank condition (4) implies
nonsingularity of the n x n matrix F(x, t) forall > 0,
x € D.

The next two assumptions describe properties of the
potential function P for the gradient-like system (3).

Assumption 3 The function P : D x RT — R
is twice continuously differentiable w.r.t. x. More-
over, for any family of compact subsets D, C D,
t > 0, there exist constants mp € R, Lp, > 0,
Lopy, Lops, Lps, Hpy > 0 such that

G.1) mp < P(x,1),
G2 [ 22| = Lew PG - POLDI <
Lpxllx =yl + Lpellt — 7],
(33) [VxP(x, 1) = VePOL DIl < Lapalie = vl +
Lapilit — |,
n o ||92P(x, 1)

3.4
i,jZ::l 8x,~ 8x]

‘ < Hpy,

forallz, t zO,xeﬁt,yeﬁr.

To formulate the last assumption of this section, we
introduce families of level sets for a function P (x, t).
Namely, given a constant ¢ € R, we denote

Lh=xebD: Pk, 1) <cl
£)0¢ = (xeD: |V, P(x,1)| < ¢} fort > 0.

Assumption 4 For every xY € D, there exist A > 0
0
and p > 0 such that, forall 1 > o > 0, £ 7" sf0)+2

is nonempty, compact, convex set, and

0
E{VP,,O c EfP,P(x ,10)+A c D.

3.2 Convergence results

Below we propose a universal control strategy which
ensures the convergence of the trajectories of system (1)
to the set of extremum points of a given function P.
Suppose that the index sets Sj, S> and the matrix
F(x, t) are described in Assumption 2, then we param-
eterize the controls as

we=uf(ax, 0,0 =Y a;(x, 8

i€eS
1
_1 .
te 2 Z laj, j (x, t)I(ﬁﬁ-Ui)(t), k=1,m.
(J1.J2)€82

(6)
Here the column vector a(x,t) = (ai'(x’t)|i.esl’

ajijp(x, t)|(j1 mesz)T € R" is obtained from
a(x,t) = —yF ' (x, )V P(x, 1), (7)

@ Springer
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and the oscillating components are
k, .
qjﬁui) (1) = 27kj ), <3ij sign(aj, j,(x, 1))
K jijo )
—=t), (8
L), (®)

27K jyj 2
X €08 ———=1 + Jj, sin
e
where «j, j, € N are pairwise distinct numbers, y > 0

is a control gain, and ¢ > 0 is a small parameter.

Remark 1 In what follows, sufficient conditions for the
convergence of our control scheme will be proposed
for large values of y and small values of ¢. In this
framework, the gain y, corresponding to the ampli-
tude of control signals (6), has the same meaning as y
in (3). Thus, the bigger the y, the faster the transient
behavior could be achieved. From the practical view-
point, there is a trade-off between the convergence rate
and control constraints in possible applications, so the

amplitude parameter y should not exceed the actuator
21K /1 /2

bounds, and the frequency parameters w, j, =
(J1, j2) € S> should be within the actuator bandw1dth
The requirement for «, ;, > 0 to be pairwise distinct
integers in (8) means that there are no resonances up to
order 2 between the frequencies wj, j, (see, e.g., [45]
and [2, Chap. 6] for the resonance conditions). If the
value ¢ > 0 is fixed, then an optimal choice (with
respect to minimizing the frequencies) is to define «j, ;,
as the minimum natural numbers from 1 to |S,|, i.e.,
(kjjr (i) € S} = (1.2, 1S}

The first result of this section is as follows.

Lemma 1 Let Assumptions 1-4 be satisfied for sys-
tem (1) withafunction P (x, t). Thenthere existay > 0
and € : [y, +00) — Rog suchthat, forany y > y and
any ¢ € (0, &(y)], the me-solution x(t) of system (1)
with the controls uy = u,i(a (x,1),t) given by (6)—(8)
and the initial data x;(19) = x° € D, 1ty > 0 is well
defined and x, (t) € EtP’P(XO’IO)H forall t > ty, and
there exists a T > 0 such that

P(xz(t),t) < sup sup P(&,1)
t>t0+T SEEIVP"D

forallt > th+ T,
where X, p are positive numbers from Assumption 4.

The proof is given in Appendix B.

In the case of time-independent function P (x) and
vector fields fi(x), it is possible to prove a stronger
result under milder assumptions. Let us denote the set
of local minima of the function P by

= {x* € D : there exists r > 0 s.t.

IIlln

@ Springer

P(x) > P(x*) forall x € B,(x*)}.
The following theorem holds for the system

m
szfk(x)uk, xeDCR" uelR". 9)
k=1

Theorem 1 Given system (9), let fi € C*(D;R")
satisfy Assumption 2 in a domain D C R", and let
a function P € C2(D; R) be such that its level sets
L£PPEY) = {x € D: P(x) < P(x%)} are compact for
all x° € D.

Then for any y > 0 there exists an € > 0 such that,
for any ¢ € (0, €], the mg-solution x5 (t) of system (9)
with the controls uy = ui(a (x), 1) given by (6)—(8) and
the initial data to > 0, x5 (t9) = x0 € Diswell defined
and satisfies the following property:

P(xp (1)) — a* € Sp
prowded that x° ¢ {x € D : VP(x) = 0}\S*. . Here

min*
5 ={P* € [mp, P(x")] : there exists x* € Sy,

such that P* = P(x™)}.

The proof of the asymptotic convergence of P (x;(t))
to the set of critical values of P can be found in [47].
More strict property (10) follows from the fact that, for
small enough ¢,

ast — +00, (10)

P(x%) > P(xp(to + &) > P(xp(to +26) > ...

and the uniqueness of the solutions of system (9) with
the controls u; = ui (a(x), t) and the initial data 7y >
0, x(tg) = x" € D.

The approximate convergence of a time-varying
function P to its minimum value can be proved under
an additional requirement, which also allows to esti-
mate the convergence rate:

Theorem 2 Let Assumptions 1-3 be satisfied for sys-
tem (1) with a function P(x,t), and let p > O be such
that @ # E,{J’m”ﬂ) C D forallt > 0. Assume more-
over that, for any family of compact subsets 5, C D,
t > 0, there exists a u > 0 and v > 0 such that

IV P(x, 1))
> wW(P(x,t) —mp)* forallx € Dy, t > 0. (11)

Then for any y* > O there is a y > y* such that,
foranyy > y and ¢ € (0,¢) (¢ > 0 depends on y),
the mo-solution x (t) of system (1) with the controls
uy = u,i(a(x, t),t) given by (6)—(8) and the initial
data ty > 0, x;(ty) = x0 € Dy, is well defined and
satisfies one of the following properties:
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(I) If v =1, then

P(xx (1), 1) = mp
< (PG, 10) —mp)e 7 07079 4 p

forallt > ty.
(I) If v > 1, then
P(xz (1), 1) =mp < (P(x°,10) =mp)' ™"
+uy* v =1 —to — e))ﬁ +p,t>10.
The proof is given in Appendix C.

Remark 2 As it follows from the proof of Theorem 2,
it suffices to take

2v
y=v'+ = (LPt + Lpycri(VMFLpy
+Hpxcr1MFéE)),

Ly H )
where cg1 = =4+ + = /MpLp. Obviously, one may
2v

puty = y*+ —— L p; if the vector fields of system (1)
P’
are time-independent, and y = y™* if, additionally, the

function P does not depend on 7.

Corollary 1  Assume that the constants required
in Assumptions 1-3 (and in (11)) exist for all x €
E,P’P(XO’[O), XY e D, to > 0. Then the assertions of
Lemma 1 (Theorem 2) remain valid even if the level
sets of the function P(x,t) are not compact.

Similarly, if the functions fi(x) are globally Lips-
chitz in EP’P(XO),for any x° € D, the functions fi(x),
Ly foGe, 0, LyLy, fio), [1F 100, 2@, 2P
are bounded, and the function P(x) is bounded from
below forall x € EP’P(XO), xY € D, then the assertion
of Theorem 1 remains valid even if the level sets of the

function P(x) are not compact.

Corollary 2 Let the conditions of Theorem 1 be satis-
fied. Furthermore, assume that for any compact subset
D C D there exist a u > 0 and v > 1 such that
IVP(x)|? = w(P(x) —mp)® forallx € D, where
mp is defined in Assumption 3.1.

Then for any y > y* > 0 there exists an & > 0
such that, for any ¢ € (0, €), the ms-solution x5 (t) of
system (9) with the controls u, = ui (a(x),t) given
by (6)—(8) and the initial data to > 0, x5 (ty) = x0 e
D is well defined and satisfies one of the following
properties:

(I) If v =1, then

P(xz(t)) —mp
< (P(x%) —mp)e MY =107 forall 1 > 1.

() Ifv > 1, then
P(xz(t) —mp < (P(x°) —mp)'™"

1
+uy*(v— Dt —tg— &))" forallt > 1.

These results follow from the proofs of Lemma 1 and
Theorem 2.

Lemma | and Theorem 1 give rise to several impor-
tant results applicable to more specific control prob-
lems. Namely, one can choose a function P so that
the corresponding gradient system (3) possesses some
desired properties, such as asymptotic stability of a
given point or set and collision-free motion. In the next
section, we will consider different classes of functions
P in order to solve the stabilization, trajectory tracking,
and obstacle avoidance problems.

3.3 Stabilization problem

In this section, we consider a classical control problem
of finding control laws which ensure the asymptotic
stability of a point x = x* € D for system (9).

Problem 1 (Stabilization problem) Given system (9)
and a point x* € D, the goal is to construct a feedback
control of the form (6)—(8) ensuring the asymptotic sta-
bility of x* for the corresponding closed-loop system.

To solve Problem 1, we apply the results of Sect. 3.2
with a Lyapunov-like function P (x), which ensures the
asymptotic stability of x* for the gradient system (3).

Theorem 3 Given system (9) with fi € C*(D;R")
satisfying Assumption 2 in a domain D C R" and a
point x* € D, let a function P € C*(D; R) satisfy the
following conditions:

— 3.1) there exist functions wi, wiz € K such that
x e R" : |x —x*|| < w' (P —mp)} € D
forall x° € D, and
wi([lx —x*) < P(x) —mp

< wp(|lx —x*||)) forall x € D;

- 32)IVP(x)|| = 0ifand only if x = x™*, and there

exists a function wy € K such that

VPl < walllx — x*||) forall x € D.
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Then for any y > 0, there exists an € > 0 such that
the point x* is asymptotically stable for system (9) with
the controls uy = uj(a(x), t) given by (6)~(8) and any
e € (0, &), provided that the solutions of the closed-
loop system (9), (6)—(8) are defined in the sense of Def-
inition 1.

The proof of this theorem is based on the proofs
of Lemma 1 and Theorem 1 (see Appendix D). The
following result directly follows from Theorem 3 and
Corollary 2:

Corollary 3 Given system (9) with fi € C*(D; R")
satisfying Assumption 2 in a domain D C R" and a
point x* € D, let a function P € C*(D; R) satisfy the
following conditions:

— C3.1) there exist constants w11, w12, v, vy > 0
such that

wipllx — x*|*
< P(x) —mp < wp2|lx —x™||"? forall x € D;

— C3.2) there exist constants j11, 2 > 0andvy, vp >
1 such that

pi(P(x) —mp)™

< IVP@)II*> < u2(P(x) —mp)™? forall x € D.

Then for any y > 0 there exists an € > 0 such that the
point x* is asymptotically stable for the closed-loop
system (9) with the controls u, = ui (a(x),t) given
by (6)—(8) and any ¢ € (0, &), provided that the solu-
tions of the closed-loop system are defined in the sense
of Definition 1. Moreover,

(I) If vi = 1, then x* is exponentially stable; namely,
forany y > y* > 0, there exists an ¢ > 0 such
that

12 (1) — x|

v _mrt
< Bllx® —x*|Pre” v ¢ s)foralltzto,

w11

1
where 8 = (m) o
(II) If vy > 1, then x* is polynomially stable; namely,
forany y* > 0andy > y* there exists an ¢ > 0
such that

Xz (1) —x™| < (,31 [ x0 — x*r2d-vo

1
+Ba2(t — 1o — &) forallt > 1y,

I—v; * _ 1
where 1 = <%> , B2 = py h=2) (i ).

w11 a){,‘”l
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In particular, to exponentially stabilize system (9) at
x*, one can simply put

P(x) = |lx — x*||%.

The above-stated decay rate estimates are illustrated
with numerical examples in Sect.4.1.

Remark 3 1t is interesting to note that for the degree 1
nonholomonic systems, i.e., for the case m = n, §1 =
{1, ..., n}, the proposed stabilizing controls are time-
invariant functions

uf (x, 1) = ui(x) = = (/1) f2x) ... fn(X))_]VP(X),

which is the classical control design for stabilization of
fully actuated driftless control-affine systems.

Remark 4 The proposed control algorithm (6)—(8) sig-
nificantly simplifies the stabilizing control design pro-
cedure introduced in [45] and makes it possible to
express control coefficients explicitly without solving
a cumbersome system of algebraic equations.

3.4 Trajectory tracking problem

The proposed control design procedure with a time-
varying function P (x, t) can be used for ensuring the
motion of system (1) along desirable curves. Note that
we consider arbitrary continuous curves x*(¢) which
may not be feasible for system (1). Consequently, we
consider a relaxed problem statement for the approxi-
mate trajectory tracking as follows:

Problem 2 (Trajectory tracking problem) Given sys-
tem (1), a continuous curve x* : Rt — D, and a
constant p > 0, the goal is to construct a feedback law
ensuring the attractivity of the family of sets

LY ={xeD:llx —x*®)] < plizo- 12)

for the corresponding closed-loop system.

Note that attracting (locally/globally pullback attract
ing) families of time-varying sets have been studied in
the paper [24] for nonautonomous systems of ordinary
differential equations. Here we treat this notion in the
sense of ¢ -solutions (Definition 1) for system (1) with
control inputs. To be precise, we introduce the follow-
ing definition.
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Definition 2 (Attracting family of sets in the sense of
m.-solutions) Let a feedback control of the form (6)—
(8) be given, and let p > 0. We call the family of
sets (12) attracting for the closed-loop system (1), (6)—
(8), if there exist A > 0,y > 0,and € : [y, +0o0) —
R such that, for any 7o > 0, x0 € BA(Eg)) N D,
y > y,¢e € (0,&(y)], the corresponding 7.-solution
X () satisfying the initial condition x, (fy) = x0 is
well defined and

dist(x; (), L) — 0 as t — +oo.

Based on Theorem 2, we are in a position to state
sufficient conditions for the solvability of Problem 2.

Theorem 4 Given system (1), a continuous curve x* :
R* — D, and a function P : D x Rt — R, let
Assumptions 1-4 be satisfied, and assume that the fol-
lowing conditions hold:

— 4.1) there exist constants w11, w12, v1, v2 > 0such
that

o flx —x* O™ < P(x,t) —mp
< wp|lx —x*@O)||*? forallt > 0, x € D;
— 4.2) there exist constants |11, 2 > 0 and vy, vy >
1 such that
H1(P(x, 1) —mp)"' < ||V P(x, D)
< ua(P(x,t) —mp)*? forallt > 0, x € D.
Then, for any p > 0, the family of sets L = {x € D :
lx —x*(@®)|| < pliso is attracting for the closed-loop
system (1) with the controls u, = ui (a(x,t),t) given
by (6)—(8) in the sense of Definition 2. Moreover, one
of the following assertions holds for any y > y* >y,
e € (0,2(y)], and x° € Ba(L}) N D:
(1) ifvi =1, then {E{) }i>0 is exponentially attractive,
ie.,

v o_mrt t—to—
e (1) — x| < BlIx® — x¥||re” o (7079

forallt > 1y,
1

where B = (fﬁ)ﬁ
(I) if vy > 1, then {L"},>¢ is polynomially attractive,
ie.,

o (1) = I = (Bulx® = 20—

+p

!
+Po(t —tog — &)1 + p fort > 1y,

I—v; * _ 1
where B1 = (%) and B, = w

w11 w]ll_"‘

The proof is similar to the proof of Theorem 3.

Corollary 4 Given system (9) with fi € C*(D; R")
satisfying Assumption 2 in a domain D C R", let a
curve x* : RT™ — D be Lipschitz continuous such that
Bs(x*(t)) C D forallt > 0 with some § > 0.

Then, for any p > 0, the family of sets LI = {x €
D : ||x —x*(@)|| < p}i=o0 is (exponentially) attract-
ing for the closed-loop system (9) with the controls
uy = uli(a(x, t),t) given by (6)—(8) in the sense of
Definition 2.

The above result has been proved in [13] for continu-
ously differentiable x*(¢) with bounded first derivative.

3.5 Obstacle avoidance problem

Another important problem which can be solved by the
proposed approach is generating collision-free motion
of system (9) in environments with obstacles. To formu-
late such problem, assume that the set D is represented
as a closed bounded domain with “holes,” i.e.,

N

p=w\Jo;.

j=1
where WW C R”" is aclosed bounded domain (workspace),
and O, O, ...,Oy C W are open domains (obsta-
cles). The resulting set D is supposed to be valid [21],
ie,O; CintWand O; NO; =@ if # j, for all
i,je{l,...,N}L

Problem 3 (Obstacle avoidance problem) Given sys-
tem (9), an initial point xY € int D, and a destination
point x* € int D, the goal is to construct a feedback
control such that the corresponding solution x(t) of the
closed-loop system (9) with the initial data x(0) = x°
satisfies the conditions:

— collision-free motion: x(t) € int D for allt > 0;
— convergence to the target: x(t) — x* ast — +o00.

Asitisimplied by Theorem 1, the above problem can be
solved by the controls uy = ug(a(x, t), t) from (6)—(8)
with a proper function P € C?(D; R) being such that
its level sets £PP") = (x € R : P(x) < P(x)}
are compact and £PPE - Dforall x* € D (see
also [12]). There is a broad range of potential functions
ensuring collision-free motion for specific classes of
systems, see, €.2., [32]. Some of those functions can be
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used under our control design framework for general
classes of nonholonomic systems. As possible candi-
dates for the function P, one can consider, e.g., the
following:

— Navigation functions. According to [32], a map
P € C*(D:; [0, 1]) defined on a compact connected
analytic manifold D with boundary is a navigation
function, if it is: 1) polar at x* € intD, i.e., has a
unique minimum at x*; 2) Morse, i.e., its critical
points on D are nondegenerate; 3) admissible, i.e.,
all boundary components have the same maximal
value, namely 0D = P~I(D).

In particular, if W = {x € R" : ¢o(x) > 0} and
O; =f{x e R": ¢;(x) < 0},i =1, N, with convex
functions ¢g, ¢; € C>(R"; R), then the navigation
function can be taken in the form

lx — x*?

(I — x*[2A + p(x))

P(x) =

3

N
o) =[], (13)
i=0

provided that A is large enough and, for all x €
30;,i =1,N,
Vo) T —x
— <,
llx — x*||2 ¢

where cfp is the minimal eigenvalue of the Hessian
of ¢; (x) (see [32] for more details).

— Artificial potential fields, which represent a com-
bination of attractive and repulsive potential fields.
In particular, one can take [19]:

P(x)

%2 1 1 )\2
_ K(— —
={”x PR om)

K|x —x*|?

if p(x) < (&),

if p(x) > @(&),

(14)

where K is a positive constant gain, & belongs to
a neighborhood of obstacles (see [19] for more
details). Another function of such type was pro-
posed in [42]:

Px)=|x—x*?(1+—), K=>0. (15
@(x)

4 Examples

In this section, we demonstrate the proposed con-
trol design approach on the mathematical model of
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a unicycle, which is a well-known example with the
degree of nonholonomy 2. The equations of motion
have the form (9) withn = 3, m = 2, fi(x) =
(cos x3, sin x3, O)T, f(x) = (0,0, 1)T:

X1 = uj cos xs,

X2 = uj sinx3, (16)
X3 =us.

Here (x1, xo) denote the coordinates of the contact
point of the unicycle wheel, x3 is the angle between the
wheel and the xj-axis, and u; and u, control the for-
ward and the angular velocity, respectively. Note that
the above control system can also be represented on the
Lie group SE(2) C GL(3). We refer the reader to [3,
Chap. 4.3] for more details on the Lie group represen-
tation.

It is easy to see that the vector fields of system (16)
satisfy Assumptions 1-2 in D = R3. In particular,
Assumption 2 holds with the set of indices S; = {1, 2},
S ={(1,2)}

span{ f1(x), f2(x), [f1, f21(x)} = R® for all
xeD =R,
so that the matrix

Fx) = (/i) fa(x) [f1, f21(0)
cosx3 0 sinxj
= | sinx3 0 —cosx3
0 1 0
is nonsingular in D, and the corresponding inverse
matrix
cosxz sinxz 0
F ) = 0 0 1 (17)
sinxz —cosx3 0
has bounded norm for all x € D.
According to the proposed control laws (6), we take

up =uflalx,1),1) =ay(x,1)

wwlapp(x, )] . 2t
+ 2,/ ——— sign(aja(x, t)) cos —,
& e

(18)

uy = uj(a(x, 1), 1) = ax(x, 1)

O . 2mt
) [mlaiz(x )Ismi'
£ I

In the above formulas, k17 is taken to be equal 1 (as
suggested in Remark 1 with |S;| = 1), and the vector
of state-dependent coefficients a(x, t) is defined by (7):

a(x, 1) = (a1(x, 1) ax(x, 1) app(x, 1)) "
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Fig. 1 Exponential stabilization. a Time plots of ||x(z) — x*||:
for the classical solution x(¢) of the closed-loop system (blue);
for the 7.-solution (green); for the gradient system (red); expo-
nential decay envelope 10 — x*|le=2r =8 (dark blue). b Time

= —yF x, )V P(x, 1),

where y > 0 and ¢ > 0 are control parameters, the
matrix F~!(x, 1) is given by (17), and P € C%(D x
R; R). Thus,

dP(x,1t) oP(x,t) .
aj(x,t)y=—y a—mcosxg + o sinxz |,

X2
oP(x,1)
a(x, 1) =—-y——,
0x3
BP(x,t) . aP(-xvt)
app(x,t) = —y | ———sinx3 — ————cosx3 | .
dx1 dx2

Next, we will illustrate the behavior of solutions to sys-
tem (16), (18) with different functions P (x, t), depend-
ing on the control goal. As it has been mentioned in
Sect. 3.1, the obtained control scheme can be used
within the framework of sampling in the sense of Defi-
nition 1, and for classical solutions as well. In the simu-
lations below, we depict the trajectories of system (16)
with both types of solutions of the closed-loop system.

plots of d(t) = ||x(t) — x(¢#)||: for the classical solution x(¢) of
the closed-loop system (blu;:) and for the m.-solution (green).
Here x(t) is the solution of x = —y VP (x)

4.1 Stabilization problem

We start with Problem 1 considered in Sect.3.3. To
exponentially stabilize system (16) at an arbitrary x* €
IR3, one can take the simple quadratic function

P(x) = |lx — x*||%. (19)

According to Corollary 3.1, the following decay rate
estimate holds:

lxz () — x*| < 2% = x* e~ forall t > 0.

Figure 1 shows the trajectories of system (16) for x* =
(1,-1,m)7,y =1, =0.1,x(0) = (0,0,0) .

To illustrate the polynomial decay rate estimate
stated in Corollary 3.11, consider the function

P(x) = |lx — x*||*. (20)
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Fig. 2 Polynomial stabilization. a Time plots of ||x(f) — x*||:
for the classical solution x () of the closed-loop system (blue);
for the m¢-solution (green); for the gradient system (red); poly-

In this case, [|x; (£) — x*|| < ([x° — x*[|72 +8y(t —
s))fl/2 for all + > 0. Figure 2 illustrates the behavior
of trajectories of system (16) for x* = (%, —%, %)T,
y=1,6=0.1,x0) = (0,0,0)".

4.2 Trajectory tracking

For a given curve x*(t) € R? on a finite time hori-
zont € [0, T], we will illustrate solutions to the tra-
jectory tracking problem (Problem 2) for system (16)
with controls of the form (18) generated by the follow-
ing potential function:
P(x,1) =[x —x*®0|% xeR3 rel0,T]

Nonfeasible curve. Consider the curve x* €
C'([0,207]; R?):
x*(1) = (0.01x} 1 (0.11),0.01x7 ,(0.11),0) T,

t € [0, 20x],

where the equations for x;‘,l(t) and x;‘,Z(t) are given
in [44]. The classical and m.-solutions of system (16)
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25

(b)

nomial decay envelope (on — x| 72+ 8yt — s))_l/z. b Time
plots of d(t) = ||x(t) — x(¢)||: for the classical solution x(¢) of
the closed-loop system (blue) and for the 7.-solution (green).
Here %(7) is the solution of x = —yVP(x)

with the feedback control (18) are shown in Fig. 3. For
these simulations, we take

e=025 y=1, x(0)=(—4,0,0)". 1)

Figure 3 shows considerable oscillations of the x| and
X7 solution components around their reference values
x{(¢) and x} (¢). Note that in this case the curve x*(t)
is not feasible, i.e., x = x*(t) € R3, ¢t € [0,207]
is not a solution of system (16) under any choice of
admissible controls u1 and u,. Indeed, the only pos-
sibility to satisfy system (16) with xé‘(z) = 0is to
have x3(t) = const, which does not hold in the con-
sidered case. We will show in the next simulation that
the oscillations due to nonfeasible character of the ref-
erence curve can be significantly reduced if x*(¢) is a
solution of the kinematic equations (16).

Feasible curve. Consider now the feasible curve
x* € C([0, 207]; R?) such that

(1) = (@), x5 (@0), 5 @) T,

¥
X} (1) = 0.01x7,;(0.010),i = 1,2, tan x} (1) = x—i
1
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Fig. 3 Tracking nonfeasible curve x*(¢): classical solution
(blue); 7r.-solution (green), projection of x*(¢) (dark blue)

In this case, x*(¢) satisfies system (16) with continuous
controls u; = u1(¢t) and up = uy(t), where w1 (t) =
X7 (t) cos x3 (1) + x5 (¢) sin x5 (¢) and it5 (¢) = X3 (¢). To
illustrate solutions of the trajectory tracking problem,
we apply slightly modified controls of the form

up =uf(alx,t),t)

mwlap(x, t)]

=a(x,t)+2 sign(az(x, 1))

2t
X cos ——~ + a0, (22)
s

uy =uj(alx, 1), 1) = ax(x, 1)

/ D 2wt
+2 MSIHL—FLQ(I).
& &

Figure 4 shows the behavior of the closed-loop sys-
tem (16), (22) with the same initial value and control
parameters as in (21).

Unbounded and non-Lipschitz curves. Note that the
approach of Sect. 3.4 is also applicable for unbounded
curves which are not continuously differentiable, e.g.,
x*@) = (¢,0.5]r — 10|, 0)". The results of numeri-
cal simulations are in Fig. 5 with the control parame-
ters (21) and x (0) = (0, 0, 0) ". However, the Lipschitz
property required in Corollary 4 is important, see Fig. 6

0 s 10 15 20
t

Fig. 4 Tracking feasible curve x*(z): classical solution (blue);
7e-solution (green), projection of x*(¢) (dark blue)

with x*(t) = (t,0.1¢2,0) ". As in Fig. 3, some zigzags
are present in Fig. 5 due to nonfeasible character of the
reference curve.

Although our theoretical estimates allow to track
even nonfeasible curves with any prescribed accuracy,
possible practical implementations of this approach
should take into account the trade-off between the
tracking accuracy and the frequency of switching
allowed by the actuators.

4.3 Obstacle avoidance

We consider the obstacle avoidance problem (Prob-
lem 3) for system (16) in the domain D C R3 rep-
resented as

7

D=W\[JO;. W={xeR":gx) =0},
j=1

O; ={x e R": g (x) <0},

where the cylindric workspace VV and obstacles O; are

defined by the functions ¢; (x) = (x| — x0i)> + (x2 —
Yoi)? — r},i = 0,7, whose parameters are
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. v / v
0 5 10 15 20
t

Fig.5 Tracking the reference curve x*(r) = (¢, 0.5t — 10|, 0':
classical solution (blue); ¢ -solution (green); x*(¢) (dark blue)

250 7

200 A

x(1)

o - v w s u oo

Fig.6 Tracking the reference curve x*(t) = (¢, 0.1 2,0)7: clas-
sical solution (blue); ¢ -solution (green); x*(¢) (dark blue)

Xo0 =0, yo0 =0, ro = 3.5, xo1 =2, Yo1 = 1,
ri=1,x0 =0, yoo =—0.25, rp, =0.5, x,3 = —1.5,
Vo3 =2, 13 = 0.75, X04 = =2, yoa =0,

ra = 0.75, xo5 = 1.5, yo5 = =2, r5 = 0.75, x6 = 0.5,

Yoo = 2.5, 16 = 0.5, xp7 =—1, yo7=-2, r7=1.

The potential function P(x) is constructed in the
form (13),

lx — x*?
P(x) =

. - (23)
(Il — 222 + [T i () ¥

with the target point x* = (=2, 1, O)T. For this exam-
ple, we take A = 5. In Fig. 7, we present the classical
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Fig. 7 Obstacle avoidance problem with the potential func-
tion (23): classical solution (blue); 7r.-solution (green); gradient
flow (red)

and 7r.-solutions of the corresponding closed-loop sys-
tem (16) with x° = (1, —1,0)" and the control (18)
with e = 0.5, y = 5. For the comparison, we illustrate
the solution of the above obstacle avoidance problem
with the potential function of form (15),

*)12 ( K >
Px)=|x—-x"{1+——=), K=>0. (24)
p(x)
Figure 8 shows the closed-loop response with the same
initial and target points, K = 300, ¢ = 0.1, and
y = 0.1.Inboth cases, the numerical simulations illus-
trate that the proposed controllers solve the obstacle
avoidance problem with acceptable accuracy.

It should be noted that solutions of the designed
closed-loop system inherit such properties of the gradi-
ent system as the convergence to an undesirable mini-
mum. In particular, consider the same problem setting,
but with the other initial and target points:

x0=23,-250", x*=(-3,06,0)". (25)

Then the solution of the gradientsystemx = —y V P (x)
with P given by (23) “falls into a trap,” i.e., tends to a
local minimum of the function P. According to [20],
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Fig. 8 Obstacle avoidance problem with the potential func-
tion (24): classical solution (blue); 7.-solution (green); gradient
flow (red)

this minimum can be avoided by increasing A which,
however, results in a larger convergence time. As it is
shown on Fig. 9, the trajectories of system (16) exhibit
the same behavior. A possible way to tackle this prob-
lem is to use another potential function, e.g., (24). Fig-
ure 10 illustrates the behavior of system (16) and the
gradient system with function (24) and the parameters
K =300,e =0.01,y =0.1.

5 Conclusion

The proposed design methodology can be considered
as a multilayered hierarchical scheme, where the refer-
ence dynamics (upper level) is governed by the gradient
flow system (3) with some potential function P (x, 1),
and the physical level is ruled by nonholonomic control
system (1) with oscillating inputs (6). In this frame-
work, the coordination between the physical and refer-
ence dynamics is performed via discrete-time sampling
at time instants t; = o + &j, j = 1,2, ... . The pro-
posed scheme generalizes and significantly extends the
approaches previously developed for particular con-

Fig.9 Obstacle avoidance problem for the points (25) and poten-
tial function (23): classical solution (blue); m.-solution (green);
gradient flow (red)

Fig. 10 Obstacle avoidance problem for the points (25) and
potential function (24): classical solution (blue); m.-solution
(green); gradient flow (red)

trol problems with time-invariant vector fields such
as stabilization [45], motion planning on a finite time
horizon [46], and obstacle avoidance [47]. It should be
emphasized that the contribution of this paper allows
the treatment of nonlinear control systems with time-
varying vector fields and relatively simple structure
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of the control functions (6), whose amplitude factors
a(x, t) are effectively defined by the matrix inversion
in (7). The latter feature is considered as an important
advantage with respect to the method of [45,46], where
solutions to a system of nonlinear algebraic equations
are required for the design procedure.

Although the formal proof of our results for small
¢ is established for m.-solutions only, numerical simu-
lations illustrate the similar behavior of classical solu-
tions of the corresponding closed-loop system. Hence,
the analysis of asymptotic behavior of classical solu-
tions remains the subject of future study.
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Appendix A: Auxiliary results

In this appendix, we summarize some auxiliary lemmas
which are needed for the proof of the main results.

Lemma2 Let D C R" 1ty > 0, and x(t) € D, ty <
t < t, be a solution of system (1). Assume that there
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exist M, L > 0 such that

I feCx, O = M, | fieCx, ) = fi(y, )]l < Lilx =yl
(26)

forallx,y e D,t >0,k =1,m. Then

llx(t) — x(to)||
< (t — t0)e""TOMU, forallt € 1, 7], 27

m
withU = max Y |ug(t)|.

telto,t] =1

Proof Follows  from the  Gronwall-Bellman
inequality. O

Lemma3 Let D C R" 19 > 0, and x(t) € D,
to <t < 1, beasolution of system (1) withu € Clty, t]
and x (1) = x° € D. Assume that the vector fields f; €
C%(D x RT; R") are such that fi(-,t) € C3(D;R")
for each fixedt > 0, k = 1, m. Then x5 (t) can be
represented in the following way:

k=1

m t
() = x"+ Y fix*, 10) / i (s1)ds
0]

(28)

m [
5 et f fue

ki,ky=1 o 1o

X Uk, ($2)dsadsy +r1(t) +ra(t),
where

m S )

ri(r) = Z [/L,/k3L,fk2fk1(x(S3)’S3)

ki.ka,ka=1g0 40 4o

X gy (S1)Uky (82) Uiy (53)dS3ds2d s,

m [ |
d
r(t) = Z//B—Ska(X(Sz),Sz)uk(S1)dS2dS1 (29)

k=1 0 fo

m t 51 5
0
+ D ///B_W(L.szfkl(X(%),Sz))

kika=ly 19 1o

X U, ($1) g, (s2)ds3dsrdsy

Proof This result provides a modification of the Chen—
Fliess series expansion (see, e.g., [46]). O
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Appendix B: Proof of Lemma 1

The proof consists of several steps. Throughout the
paper, we assume that

1
0<e<egy) =—, (30)
14

and y > 0 will be chosen in Step 3.

Step 1. The goal of the first step is to find €1 (y) > 0
suchthat, forall y > 0and ¢ € (0, min{eog(y), 1(¥)}],
the m.-solution x, (t) of system (1) with the initial data
Xz (to) = x° and the controls u; = ui(a(x, t),1) is
well defined on t € [to, ty + €], i.e. x;(t) € D for all
t € [tg, o + €].

Letrg > 0, xY e D, and let P(x,t) satisfy Assump-
tions 3—4. Given any positive numbers A > Oand p > 0
satisfying Assumption 4, consider the level sets
13, _ L[P,P(xo,to)-i-k

={xeR":P(x,1) < P(x°, 1) + A). 31
and
L7 = (x eR" L |V, P, 1)l < p} (32)

for t > 0. By Assumption 4, 5t are compact subsets
and

0
)P o pP POt - pforeachr > 0. (33)
Note that according to Definition 1, u; = u,‘i(a(xo,
to), t) for t € [1g, to + €]. Let us estimate the value of

m

U(x°,19) = max lug (a(x®, 10), 11:
to=<t<tp+e k=1
" 1
0 0 -5
U™, ) = max a;(x”,t0)oki +& 2
o) = max 1Y ai(x, 10)d +
k=1 |ies
(0 (k.e)
)Yy laj (0, 1)l (1)
(J1.j2)€52
1 m
=Y jwet o+ 2 3
kesS; k=1 (j1,j2)€S$
(0 (k.e) ’
X ylajip 7 0] max ¢, (0]
(34
From (8) and properties of the Kronecker delta §;;,
(k.&) ‘
max ¢
to<t=to+e ik @
<2./mKi i, max ’8 psign(aq, i, (x,t
= J1J2 to<t <fo+e kji S1E ( ]1,]2( )) (35)
2K, i L 2wk
x cos — 2 4 Ok j, Sin =Ny
e
= 27K jos

m

T

therefore, Uxo,t < ‘a xo,t ’4—2 —
(x",10) < E (X7, 1) ,/81;_1

keSy

Z \/|aj,j2 (x9, 10)|k j, j». Using Holder’s inequal-
(J1,2)€S2
ities with indices p = g =2and p = 4, g = %, we
further estimate the value of U (xo, o) as

U(°, 1)
/2

1
2
<> ‘ak(xo,to)’ VISl

keS

m
T
+2,/;Z > a1
k=1 \(j1.j2)€S2
3/4

IS
12

(J1,/2)€82

T
< lla(x®, ) IV/181] + 2lla(x°, lo)lll/z‘/;
3/4
2/3
X ( Z <1 jo | / )

(1,2)€S2

= ||a<x°,zo>||”2(||a<x°, t) 1'% 11y/181 ]

T 3/4
TS )

(J1.72)€S2

1/4

(36)

From Formula (7) and Assumptions (2.2) and (3.2) we
conclude that, since x° € D,

lla(x?, o)l
< yIF 1 ) Ve PO, 1)l
< yMp|Vi P 10) (and < yMyLpy),

so that

UG, 10) < \[y MEI VP GO, 10) (/7 M LpelSi]

T 3/4
AT Y )
e Iy jo |

(J1.2)€S2

(37)

Here the constant L p is defined from Assumption 3.2)
with {D;};>0 given by (31). Thus, for all y > 0 and
e €(0,e0(p)],

Mp|| VP (x9, ¢
U(XO,ZO)SCM\/y IV PO, 10)] )
£
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with

=M Ledsi+2va( Y Ie?)

(J1,J2)€S2

3/4

(39)

Let us also take constants M s > Oand Ly > 0 from
Assumption (1.1)—(1.2) with {D;};>¢ given by (31):

| fiCe, I < Mg, | fe(x, 1) — fe(y, Dl 40)
< Lyyllx =yl forallt >0, x,y € 25,.

Then Lemma 2 together with (38) yields the following
estimate:

2 (1) — 20| < (¢ — 10)e= DU O, 1) M

< Jey MEIV,PGO )b (@)
x cyMy forall t € [19, tg + £].
Let us underline that the latter estimate holds not only
for the chosen x° € D, but also for any xY e D:,t > 0.
Using the obtained inequality and Assumption (3.2),
we estimate P (x5 (?), t) in the following way:
P(xz (1), 1)
< P, 10) + 1P (xr (1), 1) — P(x°, 10)|
< P(x°,10) + Lpxllxz (t) — x°|| + Lpi |t — 0]
< PG 10) + \/EJ/MFeLf)‘ECquL;/j +¢&Lpy,
(42)

forallt € [ty, to+¢€]. Letus define £1 () as the smallest
positive root of the equation

VeyMpe e, My L? +eLp, = . 43)
Then for any y > 0 and ¢ € (0, min{eo(y), £1(¥)}].

P(xn (1), 1) < P(x°, 1) + A for all ¢ € [to, f0 + €],
(44)

thatis x, (t) € D, C D forall t € [to, tg + €].

Step 2. The goal of this step is to show that the
me-solution x5 (t) of system (1) with the initial data
xz (1) = x° € D and the controls uy = ug(a(x,t),1)
can be represented in the form
Xt + ) = x° — ey Vi P(x", 19) + Rt + ¢,
where [|R(2)]| = O((e]| Va P(x°, 10)D'72)

+ O ((el|Vx P(x°, 10)[)*/?) as & — 0.

Applying Lemma 3 to the m.-solution x (¢) of sys-
tem (1) with the initial data x, (t9) = x% € D and the
controls ux = ug(a(x, t), t) given by (6), we represent
Xz (€) as

@ Springer

X (to + 8)

=Y + 8( Z f,-(xo, t0)a; (xo, t0)

ieS)
+ Y e fplaC a0 lo))
(J1,J2)ES2
+R(1g + &) = 20 + e F (0, 19)a(x0, 19)
+R(tp + &),
R(tg+¢e)=ri(to+e)+r(p+e)
+r3(to + &), (45)
where rq, rp are given by (29) and
r3(to + €)
=23 " Ui £l 1)
i€S1 (j1,/2)€S
laj, j,(x0, 10)] (46)
TTKjy jo

x a; (x°, 19)

2
+% Z Lfizfil(xovtO)ail(xo’IO)aiZ(xo,lo).
i1,2€8]

Using Assumption (1.2)(1.3), we estimate r|(e),
ra(e), r3(e) as follows:

&3
6
Cngx (

I71(to + &)l < —H s U (3%, 10)

32

< ey MplIVi P(x°, 10)])7",

g2 0 & 2,0
lr2(to + &)l < EszU(X »t0)+€HftU (x7, 10)

1/2

IA

c, L
”Tf’(e3yMF||vxP(x°,m>||)

2
c-Hr
+ “Tf’ezyManxP(xO, wll,

a3\
2/3
Ir3(to + &)l < 283/2L2,f'\/|51|< > cun )

U1.2)€S2

2
£
x la(x, )3 + 7L2f||a<x°, 10) 1%

S _ 3/4
<200 /B0 S 2)

(J1,/2)€S
3/2
x (sy Mp |V P, 10)]1)

Lyy|S1] 2
+ L ey MV PG 1))

Here the constant ¢, is given by (39), and My, Loy,
Ly, Hyx, Hy, are defined from Assumptions (1.2)—
(1.3) and (2.2) with {D;};>0 given by (31). Thus,
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for any o > 0, x° € D,y > 0, and ¢ € by (31), we obtain
(0, min{eo(y), 81()/)}], P(xy(to+8), to + €)
12 0 .\ _ 0 2
IR(to + &)l < cri (&Y Mp |V PG, 1)ll) = PO o) ey VPOt ol
+CR2(8)/MF||VXP(.X0, t())||)3/2, (47) + ”VXP(X s tO)” ||R([() + 8)” (52)

+ 2P ey 19, PG 1) + 1RG0 + 0)1)?
where ’

+ LP[S.

c cuH
CR1 = EM <Lft + u3ft v MFLPx> )

3
c.Hy /S _ 3/4
CR2 B 6]‘)6 +2L2f _|n']| ( E Kj1§2/3)
(1,/2)€52

(48)

Finally, inserting (7) into (45), we obtain the represen-
tation

Xz (o + &) =x° — ey Vi P(x% 10) + R(to +¢), (49)

and thus reach the goal of Step 2.

Step 3. In this step we will estimate the value
P(xy(to+¢), to+¢). Givena p > 0, we will show that
there exist an e3(y) > 0and a y(p) > 0 such that, for
any y = 7(p) and & € (0. min{eo(y). £1(y). £21)}].
the 1o -solution x (t) of system (1) with the initial data
xz(10) = x° € D and the controls uy = ug(a(x,t),1)
satisfies the property

P(xz(to + &), 10 + €)
< P(x°, 1) provided that |V Py (x°, t0) || > g. (50)
To analyze the value P (x5 (fo+¢), to+¢€), we use the
Taylor formula with Lagrange’s form of the remainder
for P(xy(to + ¢), tp):
P(xz(to + &), 10 + &) = P(xx(to + ), 10)
+ P(xz(to + &), 10 + &) — Pr(x(to + €), 10)
= P(x", 10) + Vi P, 10) (10 + ) — x) T

1 2": 9% P (x, to) (51)

21’ n Bxiaxj

x=x040(x; (6)—x9),0€[0,1]

x (xri(to + &) — x{) (xr (o + &) — x?)
+ P(xz(to+¢),t0+¢&) — P(xz(to +¢),10).

Inserting (49) into the obtained representation and
using Assumption (3.2), (3.4) with {D;};>0 given

With the use of estimate (47) we conclude that, for all
& € (0, minfeo(y), e1(»)}],
P(xz(to + &), 10 + &)
< P, 10) — ey IV PO, 10) (1 — evepn)
+ &2 IV PO, 1) lepa + Lpee,
(53)
wherec,1 = CR2m+HPX(1+C%2MF3LPx+

2cg1CR2EMF?), cpr = cRiv/MFLpy + Hpych Mre.
Therefore,

P(xz(to +€),t0 + &)
= PG 1) — (v IV PO, 10) 12(1 = Vevepn)

19 PG )lep2 = Li).

ko)

Assume that ||VXP(xO, to)|l = = > 0. Then the

above inequality can be rewritten as
P(xz(to+¢€),10+€)
< PG, 10) — el Vo PG, )12y (1 = VeTep)

[\

2 4L
—=2 ), (54)
o P
Let us fix any o € (0, 1), ¥ > 0, and put
(1—0)?
e(y) = s
YCph1
- 1 - 2¢ 2 4LP
y(p)=—(y+—p+ 2’). (55)
o o o

We obtain that, for any y > y(p), ¢ € (0,
min{go(y), &1(y), £2(1)}].

P(xy(to+¢),t0+¢)

< P(x% 19) — ep IV P(x°, 10)]I7, (56)
that is,
P(xz(to+¢),10 + &) < P(x°, 10) (57)

whenever ||V, P (x°, 19)|| > g Moreover, the obtained

inequality is strict if |V, P (x°, t0)|| > g Similarly to
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Step 2, we emphasize that the results of the current
step hold for any x° € {15, }t=0 provided that the corre-
sponding m.-solution x (¢) is well defined in {51‘}130
forallt € [tg, 1o + €].

Step 4. The goal of this step is to ensure the follow-
ing property: after some finite time t = T > 0, the

. \Y
me-solution x5 (t) of system (1) enters the set /Jtoif/z

and remains in E,VP’p, telto+T,t0+ T + ¢&]. More
precisely, we will show that there exists an N € NU{0}
such that |V P(xy(to + N&), to + Ne)| < g and,
moreover, there exists an €3(y) > 0 such that, for any
y = 7(p) and ¢ € (0, min{eg(y), ..., e3(¥)}], the
me-solution x (t) of system (1) with the initial data
Xz (to) = x° and the controls uy = u,i(a(x, t),t) sat-
isfies the property

IV P(x; (1), 1)|| < pforallt e[ty + Ne,
to + (N + De]. (58)

We have obtained in Step 3 that x,(fp + &) €
Etﬁﬁ(xo’m). Applying the results of Step 1 with the
same choice of parameters ¢ and y and the initial data
Xz(to + &) € LPPE0) 1 >0, we get x,(1) € D,
for all ¢t € [19, to + 2¢]. Furthermore, we may repeat
Steps 2-3 and conclude that

P (xz(to + 2¢), tg + 2¢)

< P(xx(to + €), to + ¢€) provided that |V Py (x (fo
+e), to + )| > g.
Let us show that there exists an N € NU{0} such that
[V P(xz(to + N&), tg + Ne)|| < g Indeed, assume
IV, P(xr (t0+Ne), to+Ne)|| > gforallN € NU{0}.

Then iterating Step 3 and inequality (56), we conclude
that, for any N € N,

P(xz(to + N¢), tg + Ne)

N—1
< P 10) — &7 Y IIVaP(xr (b0 + ke), to + ke) ||*

k=0

N ~ 2

< PO 1) — X2

4
and
P(xz(to + Ne),to + Ne) —mp

Neyp?

<Px% 1) —mp —

) (59)

Obviously, the right-hand side of the latter inequality
4(P(x°, 1) —mp)

becomes strictly negative for N > [ —
eyp

@ Springer

]

while the left-hand side remains nonnegative. The
obtained contradiction proves, that after the time 7 =
Ne, N € NU {0}, the m.-solution x, (#) of system (1)
VP,p/2

enters the set Eto 4T

The next goal is to ensure that the 7, -solution x ()
of system (1) remains in the family of sets E,VP"O
fort € [t + T, to + T + €]. Because of Assumption4,
xz (1) € 5, fort € [to + T,t0 + T + ¢]. Applying
Assumption (3.3) with {5,},20 given by (31), we get
Vi P (xz (1), D)l

S NVePxp (o + 1), t0 + T)Il + Vi P(xz (1), 1)

— ViP(xz(to+T), 10+ 1) (60)
< g + Lopy Xz (t) = x (t0 + T)||
+ Lopllt = T].

Since the obtained estimate holds for all + € [ty +
T,to+ T + €], we apply estimate (41):

P eyMrp |,
IV PG (0, DIl <7 + Lapxy TeLﬂgcqu

+ Lap;e.
(61)
Let us take €3(y) as the smallest positive root of the
equation

eyMpp ;. 4
Lapxyf Tefoscqu + Lapie = 5

(62)
Then for any y > 7(p) and & € (0, min{eo(y), ...,
3],
IVxP(xz(t),t)|| < pforallt e [ty
+T,t0+ T +el. (63)

Step 5. This step summarizes all the obtained results
and completes the proof of this lemma.
From Steps 3 and 4, there exists an N € N U {0}

such that ||V, P(xx (fo + je), to + je)| > gforj =
0,1,....,N—1,and |V, Py (to+T), to+T)|| < g.
Thus,

PGin(to+T), 10+ T)

< P(n(to + (N — 1)e), 1o + (N — De)

<..<Pu%1). (64)

and |V P (x5 (1), )| < pforallt [to—i-I, to+T+e].
Consequently, x, (¢) is well defined in D; for all t €
[to, to + T + €], and

P(xz(t),1) = sup P(§, 1)

geLy"?
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fortelto+T,t0+T +¢]. (65)

Next, consider two possible scenarios:
S [V PCenlto + T + ). 10+ T + o)l < 5.
Then similarly to Step 4 we have that ||V,
Px(@), )| <pfort eltgy+T +e,t0+ T + 2¢],
which implies that x, (¢) is well defined in 5, for all
t €ltg,to+ T + 2¢] and

sup P(&,1)

geLy "

fort e [to+ T,t0+ T + 2¢]. (66)

Plxz (1), 1) =

sz)g < IVxPQr(to+T +6), 00+ T +6)ll < p.
Repeating Steps 3—4, we conclude that there exists
an integer N > N + 2 such that ||V, P (x5 (o +
je) o+ je)ll > gforj —N+1,...,Ny— 1, and

IV P (to + Nag). 1o + Nae)|| < g Besides,
P(xz(to + Nae), to + Nae)

< P(xz(to+ (N2 — D), 19 + (N2 — De) =< ...
(67)

< POr(to+T +e),t0+T +¢)
< sup PE. T +e).
selyly
Obviously,
P (x5 (to + Nag), tg + N2e)
< P*(p,A)= sup sup P(1). (68)

t>to+T é}E[,,VP'p

To estimate the values of P(x,(t),t) for t € [ty +
t—1

T + &, ty + Nae], denote the integer part of

t—1o t—1
and observe that 0 < ¢t — 19 — ]8 <e.

& e
Then by Assumption (3.1)—(3.2) and estimate (41),

P(ir (0),1)
o) [ )

IANE
¥ ‘P(xﬂ(t), 1 — P(x,f (zo n [t _Sto]e), o

+ [l _gto]8>’ (69)
< PX(p, ) + L |32 () = 22 (10

t—1o
+[==]e)] + e

< P*(p, ) + Lpxy/Lpcey Mpe" 7 c, My
+ LP;E.

as

From (72), for any y > y(p) and € € (0, min{eg(y),
e1(y), 2m1]
P(xz(1),1) < P*(p,\)+ rfort €to+ T

&, to + Nae]. (70)

Iterating S1)-S2), we obtain that x, () is well
defined in D, for all > # and x,, (7) € {x : P(x,1) <
P*(p,A) +A}fort > T + &. As A and p are assumed
arbitrary, the proof of Lemma 1 is completed. O

Appendix C: Proof of Theorem 2

The first two steps and the beginning of the third step
of the proof are similar to the proof of Lemma 1. We
summarize the main differences and results as follows:

— Forany p > 0 such that £/ """

define the sets (31) as

CcD,t>0,we

~ 0

D, = £ P rmete  p, 1)
— &1(y) is the smallest positive root of the equation

JeyMpe e, ML + eLp, = %. (72)

Similar to the outcome of Step 1, for any y > 0
and ¢ € (0, min{eg(y), 81()/)}], we have
POia(t).1) < PO 10) + 5

forall t € [tg, ty + €]. (73)

— Forall y > O0and ¢ € (0,&(y) = min{gy(y),
£1(y)}], the me-solution x, (¢) of system (1) with
the initial data x, (ty) = x and the controls u; =
up(a(x,t),t) defined by (6) satisfies the property

P(xz (to +€), 10 + €)
= PG, 10) = eV IV PG, 10) 12 (1 = VETep)

19 P, 10)llep2 = L ).

Now we come to the main part of the proof. Using the
above estimate, Assumption (3.2) and property (11),
we obtain

P(xyz(tg+¢),to+&)—mp
< (P 1) — mp)<1 —eyn(P(x°, 1) (74)

— mp)v_l(l — \/ﬁcp])) + &cp3,

where ¢,3 = Lpycpo + Lp,, v > 1. For an arbitrary
o >0,y">0,let
2 =7

_ 2%%¢cp3
7)) =y + T aly) =
o yien,

(75)
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Then, for any y > y(p), ¢ € (0, min{é(y), e2(»)}),
the following properties hold:
i)
P(xp(to+e€),to+¢&) —mp
< (P(x", 1) —mp)
X (1 —epu(P(x°, 1) — mp)”_l) + ecp3.
i) If P(x, t9) —mp > § > 0, then
P(xy;(tg+¢e),tg+&) —mp
< (P 10) —mp)(1 — ey u(P(°, 10)
—mp)’")
< P(xo, to) —mp.

0
This means that x(¢) € L:,P’P(x 40> 0, and

by (73), x5 (1) € D, forall 1 € [tg, to + &].

i) If P(x,10) — mp < £, then (73) immediately
implies x(t) € D, for all t € [fy, o + €], and
P(xz(to+¢), 10+¢)—mp < 5. Considering again
the two cases P(xx(to + €),10 + &) —mp > &
and P (xz (to +€), 10 + &) —mp < 7 we see that
Xz (t) € D, forall t € [1g, tg + 2¢].

Repeating ii) and iii), we conclude that x, (¢) € 5; C

D forallt > 0.

It remains to estimate the decay rate of the function

P(x(t),t)ast — +o0.

D) If v =1, then, forall j € N,
P(xz(to + je), 1o+ je) —mp
= (Pxr(to+(j—De),to+(j — De—mp)
x (1 —eyou) +ecp3
< (P, 10) —mp) (1 — ey )’
j—1

tecpz Y (I—epp)'.
i=0

(76)

Using the property
l—eyp<erh (77

and calculating

Jj—1 -\

1 —=(1-= J 1
S epy =200l L g
i=0

Y ey
we obtain
P(xz (10 + je), 10+ je) —mp
< (P(x°, 10) —mp)e ITH 4+ ;L; (79)

@ Springer

Under the above choice of y, for any y > y(p) and
e € (0, min{&(y), e21)}],
P(xz(to + je), 10+ je) —mp

< (P(O, 10) — mp)eITH 4 g (80)

Hence,

P(xz(1),1) —mp < (P(x°, 1) — mp)e VHI=10)

(1)

0
+2
foreach t =1+ je, j € NU{0}.
For an arbitrary ¢t > f, estimate (73) yields
P(xz(t),t) —mp
r — 1 r — 1
=Pl ) [ ]) e+ 5
£ _ 8[,,0] 82)
< (PG 1) —mpye LT 4
< (P(x° 19) = mp)e V078 4 p forall t > to.
II) If v > 1, then, for all j € N,
P(xz(to + je), to+ je) —mp
S (Plxx@o+ (j—De)to+(j —1e) —mp)
(83)

x (1= e7u(PCntto + (j = De). o
+ (= De) = mp)' ™) + ey

Let us show that there exists an N > 0 such that
P(xx(to + j&). o+ j&) —mp < g.

Assume the contrary: P(xr(fo + jé&),to + je) —
mp > 5 forall j € NU({0}. Then

P(xz(to+ je), 1o+ je) —mp
< (Pxp(to+( —De),to+(j—1)e) —mp)

x (1 - w(a? _ 2;523)(13@,,00 +(j — De),

to+(j = De) = mp)' ") (84)
= (P(ix(tg + (j = De). to + (j = De) = mp)

x (1= ey (P(xx (10

+ (=) to+ (= De) = mp)' ")

To obtain decay rate estimates, we exploit the property
of a strictly convex function and its tangent line: for



Motion planning and stabilization of nonholonomic systems

21669

any 0 € R,k >0,1—6 < (1+k6)"F. Thus,
1 —euy™(Pxy(to+ (j — De), 1o
+ (= De)—mp)*!
<(1+euy™ (v —D(Pxto+ (j—De), o
+ (= Do) —mp)' =)
and
P(xz(to+ je), 1o+ je) —mp
< (Pxr(to+ (J—De),to+ (j — 1e) —mp)
< ((P(xr(to+ (G — De),to+ (j — De)
—mp)' ™ eyt — 1)

1
< (P 10) —mp)' ™ + jepy*(v — 1))
for all j € NU {0}.

(85)

(86)

1 Jo 1—v
Then, for j > T = —((—) —
euy*(v —1)\\2
(P(x° 10) — mp)"“>, we get

. . P
P (to+ je). 1o+ j&) —mp = 7, (87)

which gives contradiction. Thus, there exists an N €
N U {0} such that

P(xz(to+ je), 1o+ je) —mp
1
< (PG t0) —mp)' ™" + jeuy*(v — )™ (88)
forall j =0,1,..., N,
and

P(xz(to+ Ne), to+ Ne) —mp <

D

(89)

For an arbitrary ¢ € [ty, to + N¢e], we again exploit
the property

P(xr (1), 1)

(=D [=7D+5

< (P& 10) —mp)' ™" + [t ;to]ew*(v
=P
— 1))1 + 3
< (PG t0) —mp)' ™ + uy* (v = D(t — 10
= P
—e)T + >

(90)

Similarly to the derivation of (73), we can show that,
for any & € (0, min{eo(y), £1(»)}],

P(xp (1), 1) —mp

< P(xz(to + Né&), 10 + Ne&) —mp
+§ < pforallt € [t + Ne, tg + (N + Del.
On
Then two cases are possible:

o if PCr(t0+ (N +De), to+(N+De)—mp < £,
then P(x,(t),t) —mp < pforallt € [rg + (N
+ De, to + (N + 2)¢l;

. if% < Pz (to+(N+1De), to+(N+1D)e)—mp <
p, then
Pxx (1), 1) —mp

< ((P(xz(to + (N + De), to + (N + D)e)
1
—mp)! ™yt = D — 19 — ) T

1
< (P Huyt v —D—1—e)™
< p. forallt € [t + (N + 1e. 1o + (N + 2)e].

92)
The iteration of the above two cases yields
P(xz(t),t) —mp < pforallt >ty + Ne¢, 93)
which completes the proof of Theorem 2. O

Appendix D: Proof of Theorem 3

For an arbitrary x° € D, define LPPEY = {x e R":
P(x) < P(xo)}. From the condition 3.1),

LPPE0)

CixeR":lx—x*| <wi'(PG")N}C D. (94)
Let D be an arbitrary convex compact set such that
fx eR": |lx —x*| < wi' (PN} € D S D. (95)

All the assumptions of Theorem 1 are satisfied, so that
we immediately have the following properties: for any
y > 0 there exists an € : R.g — R.( such that, for
alltg > 0,x° € D, 1y > 0and ¢ € (0,3(y)], the
me-solution x (¢) of system (9) with the initial data
xq(ty) = x¥ and the controls uy = u,i(a(x, t),t) given
by (6)—(8) are well defined in D forall t > to, and

m (P (xr (1)) —mp) = 0. (96)

As |lxz (1) — x*|| < wi'(P(xz (1)) — mp), this also
implies

lim f|xz () — x*|| = 0. 97)
=00

Thus, the point x* is attractive for system (9).

@ Springer
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Letus prove that x* is stable. Assume that y and £(y)
are fixed, y&(y) < 1. For an arbitrary ¢ > £y, denote

the integer part of % as N = [%] From (41),
e (1) = 20|
\/ \V4 fog .
< VeyMp||VP(xz (1o + Ne))lle " cuMy
< VMFIVPGix(to + Ne) e **c My

(98)

Using the triangle inequality and condition 3.2), we get
7 (1) — x*|| < [lxz (to + Ne) — x|

+\/Mpw2(||x,, (to + Ne) — x*||) el ¢, M f. (99)

Furthermore, from the proofs of Lemma 1 and Theo-
rem 2 it follows that

P(xz (1o + Ne) < P(x"), (100)
ie.,
llxz (t0 + Ne) — x*|| < wiy' (P(x®) —mp)
< wiy (wia(lx® — x*])). (101)

Combining (99) and (101) we conclude that, given an
arbitrary € > 0, one can choose a § > 0 satisfying

Wiyl (wi2(8) +  Mpwa (wy] (win@))e- e, M,
(102)

<e,
so that
llxz(t) — x*|| < e forany ¢ > 19, x" € Bs(x*). (103)

O
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