N

N

On Existence, Uniqueness, and Convergence of Optimal
Control Problems Governed by Parabolic Variational
Inequalities
Mahdi Boukrouche, Domingo A. Tarzia

» To cite this version:

Mahdi Boukrouche, Domingo A. Tarzia. On Existence, Uniqueness, and Convergence of Optimal Con-
trol Problems Governed by Parabolic Variational Inequalities. 25th System Modeling and Optimiza-
tion (CSMO), Sep 2011, Berlin, Germany. pp.76-84, 10.1007/978-3-642-36062-6_ 8 . hal-01347525

HAL Id: hal-01347525
https://inria.hal.science/hal-01347525
Submitted on 21 Jul 2016

HAL is a multi-disciplinary open access
archive for the deposit and dissemination of sci-
entific research documents, whether they are pub-
lished or not. The documents may come from
teaching and research institutions in France or
abroad, or from public or private research centers.

L’archive ouverte pluridisciplinaire HAL, est
destinée au dépot et a la diffusion de documents
scientifiques de niveau recherche, publiés ou non,
émanant des établissements d’enseignement et de
recherche francais ou étrangers, des laboratoires
publics ou privés.

Distributed under a Creative Commons Attribution 4.0 International License


https://inria.hal.science/hal-01347525
http://creativecommons.org/licenses/by/4.0/
http://creativecommons.org/licenses/by/4.0/
https://hal.archives-ouvertes.fr

On existence, uniqueness, and convergence, of
optimal control problems governed by parabolic
variational inequalities

Mahdi Boukrouche * and Domingo A. Tarzia **

Mahdi Boukrouche, Lyon University UJM F-42023, CNRS UMR 5208, ICJ, France.
Domingo A. Tarzia, CONICET and Austral University, Rosario, Argentina.

Abstract. I) We consider a system governed by a free boundary prob-
lem with Tresca condition on a part of the boundary of a material domain
with a source term g through a parabolic variational inequality of the
second kind. We prove the existence and uniqueness results to a fam-
ily of distributed optimal control problems over g for each parameter
h > 0, associated to the Newton law (Robin boundary condition), and
of another distributed optimal control problem associated to a Dirichlet
boundary condition. We generalize for parabolic variational inequalities
of the second kind the Mignot’s inequality obtained for elliptic variational
inequalities (Mignot, J. Funct. Anal., 22 (1976), 130-185), and we obtain
the strictly convexity of a quadratic cost functional through the regu-
larization method for the non-differentiable term in the parabolic varia-
tional inequality for each parameter h. We also prove, when h — +o00, the
strong convergence of the optimal controls and states associated to this
family of optimal control problems with the Newton law to that of the
optimal control problem associated to a Dirichlet boundary condition.
IT) Moreover, if we consider a parabolic obstacle problem as a system
governed by a parabolic variational inequalities of the first kind then
we can also obtain the same results of Part I for the existence, unique-
ness and convergence for the corresponding distributed optimal control
problems.

ITI) If we consider, in the problem given in Part I, a flux on a part
of the boundary of a material domain as a control variable (Neumann
boundary optimal control problem) for a system governed by a parabolic
variational inequality of second kind then we can also obtain the existence
and uniqueness results for Neumann boundary optimal control problems
for each parameter h > 0, but in this case the convergence when h — 400
is still an open problem.
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1 Introduction

The goal of this paper is to show the existence and uniqueness results to a
family of distributed (see Sections 2 and 3) or Neumann boundary (see Section 4)
optimal control problems for each parameter h > 0, associated to the Newton law
(Robin boundary condition on a part of the boundary of the material domain),
and of another distributed optimal control problem associated to a Dirichlet
boundary condition. The system of these optimal control problems are governed
by free boundary problems (with Tresca boundary condition (see Sections 2 and
4) or of an obstacle type problem (see Section 3) through a parabolic variational
inequalities of the first (see Section 3) or second (see Sections 2 and 4) kind [2],
[6]. An optimal control problem for elliptic variational inequality of the second
kind is given in [9].

In order to prove the existence and uniqueness results we generalize for
parabolic variational inequalities of the second kind the Mignot’s inequality ob-
tained for elliptic variational inequalities [18], and then we obtain the strictly
convexity of a quadratic cost functional through the regularization method for
the non-differentiable term for each parameter h > 0.

We also prove, when h — 400, the strong convergence of the optimal controls
and states associated to this family of optimal control problems with the Newton
law to that of the optimal control problem associated to a Dirichlet boundary
condition.

We obtain these convergence without using the adjoint state which is a great
advantage with respect to the proof given previously for optimal control problems
governed by elliptic and parabolic variational equalities [3], [11], [12], [17].

These convergence when h — +oo are valid for the optimal control problems
given in Sections 2 and 3, and it is still an open problem for the Neumann
boundary optimal control problem given in Section 4.

2 Distributed optimal control problems governed by
parabolic variational inequality of second kind

Let 2 a bounded open set in RY with smooth boundary 942 = I'y U T} such that
NIy =0, and meas(In) > 0. Weset V.= H'(2), Vo = {v € V 1 v, = 0},
H = L*(2), H = L*(0,T;H), V = L?(0,T;V), and the closed convex set
Ky={veV: v, =b} Letgiven

I
be L*(0,T; HY*(I1)), b>0, geM, g=>0,
q€ L*((0,T) x I}), q>0, u€Kp. (1)
We consider the following variational problems [6]

Problem 1. Let given g, ¢, b and w, as in (1). Find v = u, € C(0,T,H) N
L?(0,T; Kp) with @ € H, such that u(0) = wup, and solution of the parabolic
variational inequality of second kind:

<d,v—u>+alu,v—u)+P(w) —du) > (g,v—u), Yvek, te(0,T).
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Problem 2. Let given g, ¢, b and u as in (1). For all A > 0, find v = upg in
C(0,T,H) NV with & € H, such that u(0) = up, and solution of the parabolic
variational inequality of second kind

<U,v—u>+ ap(u,v—u)+&(v) — d(u) > (g,v —u)

+h b(v—u)ds,Yw eV, te(0,T).
Iy
Where @ = u;, <,> denotes the duality brackets between V’ and V, a is a
symmetric, continuous and coercive bilinear form over V{, and @ is given by

#(0) = [ alulis @)

and

a(u,v):/QVqudx, ah(u,v):a(u,v)Jrh/F uvds, (g,v)z/ﬂgvdm.
1

Moreover from [15], [20], [21] we have that:
3\ >0 such that Ao} < an(v,v) VYo €V, with A\, = Ay min{1, h}

that is, ap, is also a bilinear continuous, symmetric and coercive form on V.

We remark that on It x (0,7, Problem 1 is with the Dirichlet condition
uj,, = b, while Problem 2 is with the Robin’s condition —Vu -n = h(u —b),
where n is the exterior unit vector normal to I'. The functional @ comes from
the Tresca condition on I [1], [4].

The existence and uniqueness of the solution to each of the above Problem 1 and
Problem 2, is well known see for example [7], [8], [10]. Therefore, it allows us to
consider g — u,4 as a function from H to C(0,T, H) N V.

Let M > 0 be a constant and Hy = {g € H : g > 0}. We consider the

following distributed optimal control problems defined by:

Find g, € Hy such that J(gop) = min J(g), (3)
geEH 4

Find gop, € H4+ such that  J(gop,) = min Ji(g), (4)
gEH +

where the cost functional J : H — R and Jp, : H — R such that [16] (see also
[13], [14], [22])

1 M 1 M
J(g) = 5”%”% + 7||g||31, and  Ju(g) = §||uhg||3¢ + 7||9||3{, ()

being here ug4, up, the unique solutions of the parabolic variational Problem 1,
and Problem 2 respectively, and corresponding to the control g in H. In order
to prove the strict convexity of the cost functional J and J,, we generalize for
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parabolic variational inequalities a main property [18] that : For any two control
gi € H,i=1ori=2, we have

Upgi+(1-p)gs < Hilg, + (1- N)ugw Vu € [0,1],

Un(pgy+(1-p)ga) < PUhg, + (1 — W)ung,,  Vu €10,1],

by using a regularization method for the non-differentiable functional @ (see [6]).
Then we prove the following

Theorem 1. [6] Let upg,,, , gop, and ug,,, gop be the states and the optimal
controls defined in Problem 1 and Problem 2 respectively. Then, we obtain the
following asymptotic behavior:

}’LEI-"I}OO ||uhgoph - ugop HV = 07 (6)
hgl}rloo ||90ph - 9017”7-! =0. (7>

3 Distributed optimal control problems governed by
parabolic variational inequality of first kind

We will examine in this section, some distributed optimal control problems,
for which the strong formulation can be linked to a free boundary problems
of complementarity type (Obstacle problems [19]), given for example by the
following conditions:

u>0, ult—Au—g)=0, @—Au—g>0 in £, (8)
u=b>0on I, —%:fonf’g, and  u(0) = up (9)
and
u>0, u(t—Au—g)=0, “—Au—g>0 1in £, (10)
ou Ou
—a—n:h(u—b)onfl, —a—n:fonfg, and  u(0) = up (11)

where {2 is a multidimentional regular domain whose boundary is 92 = I'1 U5
with I'1 NI = (0. Let consider the convex set K as in Section 2. It is classical
that, for a given positive b € L2(0, T; H%(Fl)), f € L0, T; L?(Iy)), and g € H,
the variational formulations of Problems (8)-(9) and (10)-(11) are respectively
given by the following parabolic variational problems:

Problem 3. Let given g, b and uy, as in (1) and f € L(0,T; L*(I%)). Find u =
ug € C(0,T,H) N L*(0,T; Kp) with @ € H, such that u(0) = up, and

<Uv—u > Falu,u—v) > (g, v —u) — (v—u)ds, Yvée Ky, Vte (0,T).
I
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Problem 4. Find u = upy € C(0,T, H)NV with u € H, such that u(0) = us, and

< U, —u>tap(u,u—v) > (g,v—u)+h [ blv—u)ds
I

- (v—u)ds, YveV, Vte(0,T).
I

where a and aj, are as in Section 2. Then the existence and uniqueness of the
solution to Problem 3 and Problem 4, is also well known see for example [7], [8],
[10]. Then it allows us to consider g — ug4 as a function from #H to C(0,T, H)NV.
Let M > 0 be a constant. We consider the same family of distributed optimal
control problems (3)-(4) and we obtain the same results of the previous Theorem
1.

Theorem 2. Let g, b, up as in (1) and f <0 in I3 x (0,T), we can obtain the
same results as in Section 2, for the corresponding distributed optimal control
problems (3)-(4) when g > 0 is the control variable.

4 Neumann boundary optimal control problem governed
by parabolic variational inequalities of second kind

We assume in this section that the boundary of a multidimensional regular do-
main {2 is decomposed in three parts 92 = It U T U '3 with meas(I) > 0 and
meas(I3) > 0.

We consider a Neumann boundary optimal control problem whose system is
governed by a free boundary problem with Tresca conditions on a portion I3 of
the boundary, with the flux f on I3 as the control variable, given by:

Problem 5.
t“—Au=g¢g in §2x(0,7),

ou

on

<g=u=0, on Iy x (0,7),

U ou
n =q=3k>0: uz—k%, on I x (0,7),

u=b on Iy x(0,7T),

—% =f on I3x(0,7),

with the initial condition
u(0) =up on {2,
and the compatibility condition on Iy x (0,7T)
up,=>b on Iy x(0,T),
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where ¢ > 0 is the Tresca friction coefficient on I's ([1], [4], [10]). We define the
space F = L*(0,T; L*(I3)).

The variational formulation of Problem 5 leads to the following parabolic
variational problem:

Problem 6. Let given g, g, b and up asin (1) and f € F, f < 0. Find u = uy in
C(0,T,H) N L*(0,T; K;) with @ € H, such that u(0) = u;, and for t € (0,7)

<U,v—u > Falu,u—v)+ D) — P(u) > (g,v—u) — | flv—u)ds, Vv € K.
I

where a and @ are defined as in Section 2.

We consider also the following problem where we change, in Problem 5, only
the Dirichlet condition on I'y x (0,T") by the Newton law or a Robin boundary
condition.

Problem 7.
t—Au=g¢g in £2x(0,7T),

g—z <g=u=0, on Iy x (0,7),
—|=q¢=3k>0: = k@OFX(OT)
on =4q . U= ana n 12 ) )
—%:h(u—b) on Ih x(0,7),
ou
—a—n:f on I3x(0,T),

with the initial condition
u(0) =up on 2
and the condition of compatibility on Iy x (0,T)
up=>b on Iy x(0,7T).

The variational formulation of the problem (7) leads to the the following parabolic
variational problem

Problem 8. Let given g, q, b, up and f as in Problem 6. For all h > 0, find
u=ups € C0,T,H)NY with & € H, such that u(0) = uy, and for ¢t € (0,T)

< v —u>tap(u,u—v)+P(v) — P(u) > (g,v —u) — i (v—u)ds

—|—h/ blv —u)ds, YveV,
I

where a;, and @ are defined as in Section 2.
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4.1 Neumann boundary optimal control problems

Let M > 0 be a constant and we define the space F_ = {f € F : f < 0}.
We consider the new following Neumannn boundary optimal control problems
defined by:

Problem 9. Find the optimal control f,, € F_ such that

J(fop) = min J(f) (12)

fer-

where the cost functional J : F — Rg is given by

1 M
I() = sl + S 151F ( >0) (13)
and uy is the unique solution of the Problem 6.

Problem 10. Find the optimal control f,,, € F_ such that

J(foph) = frén}p Jn(f) (14)

where the cost functional J,, : F — R{ is given by

M
() = Slunsla+ S 1015 (M >0, h>0) (15)

and up is the unique solution of Problem 8.

Theorem 3. Under the assumptions given in Problem 6, we have the following
properties:

a) The cost functional J is strictly convex on F_,
b) There exists a unique optimal fo, € F_ solution of the new Neumannn
boundary optimal control Problem 9.

Proof. We give some sketch of the proof.

i) We generalize for parabolic variational inequalities of the second kind the
estimates obtained for convex combination of solutions for elliptic variational
inequalities [5] that is, the estimate between

U4(,u,) = Upfr+(1—p)f2> and ’U,3(/J) = puyp + (1 - ,u)'LLf2,

for any two element f; and fo in F.

ii) The main difficulty, to prove this result comes from the fact that the
functional @ is not differentiable. To overcome this difficulty, we use the regu-
larization method and consider for € > 0 the following approach of & defined
by:

= / g\ €2 + |v|?ds, Yo eV, (16)
I
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which is Gateaux differentiable, with

quwv

& (w), v) = _—
@) o) = |

Y(w,v) € V2.

We define u® as the unique solution of the corresponding parabolic variational
inequality for all ¢ > 0. We obtain that for all u € [0, 1] we have u§(u) < u§(p)
for all € > 0.

iii) When & — 0 we have that:

ui — u; strongly in VN L*(0,T; H) for i =1,2,3,4, (17)
for all p € [0,1] and therefore we get:
0 <wug(p) <uz(p) in N2x][0,T], VYue]l0,1]. (18)

iv) For all u €]0,1[, and for all f1, fo in F, and by using f5(u) = pfi + (1 — p) fo
we obtain that:

1

() + (1= )T (f2) = T () = 5 (s () B, — Nua () )
g = mllug, — g+ 5 (= wlf— Bl (19)

Then J is strictly convex functional on F_ and therefore there exists a unique
optimal f,, € F_ solution of the new Neumannn boundary optimal control
Problem 9.

Theorem 4. Under the assumptions given in Problem 6, we have the following
properties:

a) The cost functional Jy, are strictly convex on F_, for all h > 0,
b) There exists a unique optimal fo,, € F_ solution of the new Neumannn
boundary optimal control Problem 10, for all h > 0.

Proof. We follow a similar method to the one developed in Theorem 3 for all
h > 0.

4.2 Open problem

The convergence of the new Neumann boundary optimal control Problem 10 to
the new Neumann boundary optimal control Problem 9 when h — oo is an open
problem.
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