ICM 1998, Berlin, Aug. 18–27

Abstracts of Short Communications and Posters

Section:

9. Ordinary Differential Equations and Dynamical Systems

1991 MS Classification: 49 Chentsov, Alexander, Institute of Mathematics and Mechanics, Ekaterinburg, Russia Nonanticipating set-valued mappings and constructions of the programmed iterations method A problem of constructing nonanticipating selectors of set-valued mappings is considered. To solve it a “direct” variant of the programmed iterations method used earlier in problems of the theory of differential games is applied. Sufficient conditions are established for an iterative realization of the largest (with respect to inclusion) selector of an a priori set-valued mapping. Stratification of the realizing operator presented as the point-wise intersection of projectors is constructed. A representation of the desired nonanticipating selector in terms of “universal” fixed point is established. A localization and parallel version of the basic iterative procedure is investigated. Applications to control problems under indefiniteness are considered.

This paper supported by the Russian Foundation for Fundamental Investigations (Grant 97-01-00458)