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We would like to make corrections to a result, Lemma 2, in the above paper. The main
results of this paper remain valid but some changes need to be made. In fact, Lemma 2 is
not correctly stated.

We would like to thank Vera Zeidan for alerting us to the fact. The care she put in reading
our paper is gratefully acknowledged.

Next we present the corrections needed in the paper.

Section 4: Approximating Control Problem

The statement of Lemma 2 should read

Lemma 2 Let (X, ) be an optimal process for problem (P). Assume that the hypotheses
HI-HG6 are satisfied. Consider a sequence {yy} such that

2M
vk — +oo and forall k, yx > —,
n
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and o a non negative real number. For each k, there exists {(xy, , u,, )} that solves
1
Minimize ¢(x(1)) + a/ lu — a|* dt + |x(0) — £(0)|?
0

+\/177k/01|” — Uy ldt + ﬁlx(o) — Xy, (0)]
(P;j; ) { over processes (x, u) such that

() = £(t,x(0), u(t)) — e VOV (x(r)), aet €0, 1],
u(t) e U, ae tel0,1],

x(0) € Cp .

and there exists a subsequence such that

uy (t) — i(t) a.e. and x, —> X uniformlyin 0, 1].
Next we show how the arguments of the proof should change:

Proof The sentence

Under our assumptions, known existence theorems for optimal control problems guaran-
tee that, for each k, there exists a solution (xy, , u,) for (P;j]i).

should be deleted and replaced by what follows:

Define the set W comprising vectors e € Cp and L? functions u : [0, 1] — R™ taking
values in U. Consider the distance in W defined as

1
dw ((e1, uy), (e2, u2)) = le; — ez| +/0 [y () —ua(®)|dt.

With respect to this distance the space W is a complete metric space. Moreover, it is a simple
matter to see that, under our conditions, the function defined in W by

1
(e.u) = (1) + af = a2 di + x(0) — 2O,
0
where x (1) is associated to the solution of
(1) = ft, x(0), u(t)) — yre™V Dy (x(r), ae.te[0,1] (%)

that satisfies x(0) = e, is continuous in W and bounded from below. From the Ekeland’s
variational principle (see [24]) we see that there exists a pair {(xy,, u, )} solving (P;j;).

The remaining of the proof follows with very pointwise changes to accommodate the
extra terms

1 ! 1
ﬁ/o et + 5 0) — 5 0)
of the cost function.

In particular, conditions (ii) and (iii) of Proposition 1 as it reads now are:

Proposition 1 Let {(xy,, uy,)} solve (PJ‘/’;() defined in Lemma 2. Under the conditions of
Lemma 2, there exists an absolutely continuous function py, : [0, 1] — R" such that
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(i) (adjoint equation) - - -
(ii) (transversality condition)

1
(Pyi(0), =Py (1) € (2(xy, (0) = £(0)) + ﬁvk, 0" (xy (1)) + N, (xy,(0)) x {0}

where vy € R" and |vx| = 1.
(iii)  (maximization condition)

. 1
wet {Wt’xyw W) = e VY, py) —alu =il — ——lu - “Vk|}

NI

is attained at u, (t), for almost every t € [0, 1].

Keep in mind that under our assumptions both |i — u,, | and |x (0) — x,, (0)| are bounded
L
and that ol 0 . N
Observe that in Section 6, containing the proof of Theorem 2, some small changes are
now called because of the change of statement of Lemma 2. Those are however minor and
easy to accommodate and so we refrain from including them.
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