Calc. Var. (2019) 58:162

https://doi.org/10.1007/500526-019-1604-2 Calculus of Variations
()

Check for
updates

A theoretical investigation of Brockett’s ensemble optimal
control problems

Jan Bartsch’ - Alfio Borzi' - Francesco Fanelli2 - Souvik Roy3

Received: 1 October 2018 / Accepted: 31 July 2019 / Published online: 6 September 2019
© Springer-Verlag GmbH Germany, part of Springer Nature 2019

Abstract

This paper is devoted to the analysis of problems of optimal control of ensembles governed
by the Liouville (or continuity) equation. The formulation and study of these problems have
been put forward in recent years by R.W. Brockett, with the motivation that ensemble control
may provide a more general and robust control framework. Following Brockett’s formulation
of ensemble control, a Liouville equation with unbounded drift function, and a class of cost
functionals that include tracking of ensembles and different control costs is considered.
For the theoretical investigation of the resulting optimal control problems, a well-posedness
theory in weighted Sobolev spaces is presented for the Liouville and transport equations.
Then, a class of non-smooth optimal control problems governed by the Liouville equation
is formulated and existence of optimal controls is proved. Furthermore, optimal controls are
characterised as solutions to optimality systems; such a characterisation is the key to get
(under suitable assumptions) also uniqueness of optimal controls.

Mathematics Subject Classification Primary 49J20; Secondary 35L03 - 35B65 - 49K20 -
35Q93

1 Introduction

The notion of ensemble control was proposed by Brockett [8], and further in [9,10], while
considering the problem of a trade-off between the complexity of implementing a control
strategy and the performance of the control system. For the former, Brockett discusses the
concept of minimum attention control that results in costs of the control that involve a time
derivative of the control function. For the latter, he emphasizes the advantage of considering
an ensemble of trajectories, which stem from a distribution of initial conditions, rather than
individual trajectories. By these two consideration, Brockett concludes that the natural setting
for investigating both aspects of the resulting control problem is by means of the Liouville
(or continuity) equation that governs the evolution of the ensemble of trajectories.
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The Liouville equation is a hyperbolic-type PDE, which arises in diverse areas of sciences
as biology, finances, mechanics, and physics; see e.g. [13,15,16,19,22]. It is often used to
model the evolution of density functions representing the probability density of multiple trials
of a single evolving ordinary differential equation (ODE in brief) system, or the physical
(e.g. particle) density of multiple non-interacting systems. In both cases, the function of
the dynamics of the ODE model appears as the drift coefficient of the Liouville equation.
Therefore the problem of controlling a trajectory of a finite-dimensional dynamical system is
lifted to the problem of controlling a continuum of dynamical systems with the same control
strategy. Specifically, this setting results in the problem of determining a single closed- or
open-loop controller, which applies to a particular system over an infinite number of repeated
trials, or to steer a family of finite-dimensional dynamical systems. As discussed by Brockett,
this approach represents a new control framework that is able to address a number of issues
as uncertainty in initial conditions and the trade-off mentioned above.

1.1 The Liouville equation and a control mechanism

Given some time 7" > 0, consider a smooth vector field a(z, x) over R4, where (t,x) €
[0, T] x RY. We refer to a as the drift function. It is well-known that, if a scalar function p,
defined on [0, T] x R4, satisfies the Liouville equation

dp(t,x) + div(a(t, x) p(t, x)) = 0, (1.1)
with some (say) smooth initial datum p;—o = po, then we can represent p by the formula
1
T detJ (v ()

where ¥;(x) = ¥ (t, x) denotes the flow map associated to a, J(t,x) = VY (x) is its
Jacobian matrix, and w,_l (x) means the inverse with respect to the space variable, at ¢ fixed.
By definition of flow map, ¥ verifies the following system of ODEs:

Wy, x) =a(t, ¥, x), Y(0O,x)=x. (1.2)

In view of physical considerations, it is often natural to assume an initial condition pg
verifying pp > 0, together with the normalization fRd po(x)dx = 1. By Eq. (1.1), if a is
smooth enough and growing not too fast at infinity (see e.g. [18]), it is standard to deduce
that, for all times ¢ > 0, there holds that

p(t, x) po(¥; ' (x)).

pt,x) =0 and / p(t,x)dx = / po(x)dx = 1.
R4 R4

Nonetheless, we remark that most of our results do not require the latter two assumptions on
00-

Next, let us discuss the control mechanism we will consider throughout this paper. The
focus of ensemble control is the development of a control strategy for the differential model
(1.2) augmented with a control mechanism, as follows:

x =al(t,x;u), (1.3)

where u denotes the control function. We refer to [9,10] for a discussion on the choice of
u as a function of time only, which corresponds to a so-called open-loop control, or as a
function of time and of the state variable, which may represent a feedback law. In this paper,
while considering the controlled Liouville model in a general setting that accommodates both
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choices, we focus our attention on open-loop optimal control problems: this point of view
is motivated by the fact that the most used control mechanisms for (1.3) are the linear and
bilinear ones, as follows:

a(t,x;u) = ap(t,x) + ui(t) + x our(t), (1.4)

where ag is a given smooth vector field and 4 = (uy, u>) is the control, which, for the scope
of the present discussion, we assume to be smooth. The control u| represents a linear control
mechanism and u, multiplying the state variable x represents the bilinear control term. Both
functions u; and u, are defined on the time interval [0, 7] with values in R?. The symbol
o:RY x RY - R denotes the Hadamard product of two vectors, i.e. the multiplication
component by component.

Notice that, corresponding to the controlled evolution model (1.3), we have the following
controlled Liouville equation:

dp(t,x) + div (at, x;u) p(t, x)) = 0. (1.5)

The Liouville equation offers a convenient framework to accommodate any control mecha-
nism and any possible initial distribution including multi-modal ones. Indeed with (1.4) and
ap = 0, in the simplest case of a Gaussian unimodal distribution, the Liouville dynamics
can be completely described by the first- and second-moment equations, where the control
u1 appears as the main driving force of the mean value of the density, and u, determines the
evolution of the variance of the density. We refer to [10] for more details on this interpretation.
We remark that, also related to this interpretation but in terms of differential inclusions, is
the work in [12], that deals with a time-optimal control problem.

As a final comment, we point out that, for the characterization of the solution to our
Liouville optimal control problems, we shall deal with (1.5) and with an adjoint Liouville
problem, namely a transport problem, given by

dq(t,x) + a(t,x;u)-Vq(t,x) = g(t, x), with  gir=0 = qo, (1.6)

where g and go depend on the optimization data.

1.2 Formulation of ensemble optimal control problems

In order to discuss Brockett’s formulation of ensemble control, consider the following ODE
optimal control problem:

T
min j (x, u) = /O (0(x®) + w(u®))dr + (1)) (1.7)

st. X)) = a(t, x(0);u®),  x(0) = xo, (1.8)

where “s.t.” stands for “subject to”. Here, 6, k¥ and ¢ are usually taken to be continuous
convex functions of their arguments; we will better specify their properties later on.
The optimal control function u is sought in the following set of admissible controls:

Ut = [0 € LE®RD | u” < u) < u®  forae 1 e(0.71]. (19

In particular, in the case of (1.4), we have two box constraints u* = (u{, u$) and ub =
(ulf , ulz’), where u? < u®, j = 1,2, are given vectors in R4, Clearly, the optimal control
function u that solves (1.7)—(1.8) with u € U,y depends on the initial condition xo, which
is fixed, and it represents a control strategy that is determined once and for all times for the
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given x¢ and the given optimization setting. Therefore no uncertainty on the initial condition
is taken into account in the formulation (1.7)—(1.8), hence, from this point of view, the
resulting control is not robust. On the other hand, a closed loop control, say, u = u(t, x),
would appropriately control the system based on the actual state of the system, but, as pointed
out in [9], the cost of implementing such a control mechanism is often prohibitive and may
be not justified by real applications.

With the purpose to strike a balance between the desired performance of the system and the
cost of implementing an effective control, the ensemble control strategy considers instead
a density of initial conditions, and therefore ensemble of trajectories. In this way, it aims
at achieving robustness, while choosing control costs which promote controls allowing for
easier implementation. Thus, one is led to the formulation of the following ensemble optimal
control problem:

T T
min J(p,u) := / / O(x) p(x,t)dxdt + / o) px,T)dx —I—f /c(u(t)) dt
u€Uaq 0 JRrd R4 0
(1.10)
st. 0p + div(a(t,x;u) p) =0,  py=o = po. (1.11)

This problem is defined on the space-time cylinder R x [0, T], for some T > 0 fixed. In
this formulation, the initial density py represents the probability distribution of the initial
condition xq in (1.7)—(1.8), and thus it models the known uncertainty on the initial data.

Next, we discuss some specific choices of the optimization components in (1.7)—(1.8),
and correspondingly in (1.10)—(1.11).

For example, if x = 0 is a critical point for (1.8), which requires a(¢, 0; u) = 0, then the
choice 0(x) = x? appears standard for stabilization purposes. Usually, in this context, the
so-called L2 cost of the control is considered, which corresponds to the choice k(1) = y u?,
where y > 0 is the weight of the cost of the control. On the other hand, if the purpose
of the control in (1.7)—(1.8) is to track a desired and even non-attainable trajectory x; €
L2(0, T; R?), and to come close to a given final configuration x7 € R4 at the final time
(possibly with x4(T') # x7), then a natural choice appears to be 6 (x(t)) =« (x (1) —xy4 (t))2
and ¢(x(T)) = B(x(T) — xT)z, with appropriately chosen weights «, 8 > 0. Notice
however that the role of those functions is to define an attracting potential (i.e. a well centred
at a minimum point, such that the minus gradient of the potential is directed towards this
minimum): hence, other choices are possible.

As discussed in [8-10], the choice of the cost function x should be such that the effort
of implementing the control strategy is as small as possible. In this sense, the cost of imple-
menting a slowly varying control function, and (we add) a control that does not act for all
times, should be smaller than that corresponding to a control having large variations. From
this perspective, a constant input that controls the system is the cheapest choice, and the next
possible choice is a control that slowly changes in time. This requirement leads naturally to

a cost of the form
T 2
du
—(t dt,
|, (dr“)

where v > 0. In fact, as v is taken larger, the resulting optimal control will have smaller
values of its time derivative, that is, a slowly varying control, which is called “minimum
attention control” in [8].
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More recently, there has been a surge of interest in L'-costs, originating from signal
reconstruction and magnetic resonance imaging [11]. This cost is given by

T
6/ o)l dr,
0

where § > 0. The effect of this cost is that it promotes sparsity of the control function, in
the sense that, as § > 0 is increased, the u resulting from the minimisation procedure will
be zero on open intervals in ]0, 7', and these intervals become larger and eventually cover
all of 10, T[ as 8 — +oo. In the present paper, we introduce the L'-cost in the context of
ensemble control and call the resulting sparse control a “minimum action control”.

All together, we specify the term fOT «(u(t)) dt in (1.7) and in (1.10) as follows:

2
v 2 v (du
1)) = = t ) t — | —(@ R 1.12
() = 2 @) + 5wl + 5 (G0 (112)
where ¥ + § + v > 0 and the factor 1/2 is chosen for convenience of later calculations.
Notice that different choices of the value of the positive coefficients y, 8, v will result in
different features of the resulting optimal control function.

1.3 Goals of the paper and overview of the main results

The purpose of this paper is to give a solid theoretical basis to Brockett’s ensemble control
based on Liouville models. For this, we present a rigorous investigation of a class of Liouville
optimal control problems with unbounded coefficients and cost functionals that are formu-
lated in terms of the density and of different control costs. To the best of our knowledge, no
similar investigation is available in the literature yet.

The first step of our analysis, carried out in Sect. 2 consists in investigating the well-
posedness of continuity and transport equations with unbounded drift function, which
presents the structure (1.4). We do not strive for minimal regularity hypotheses on the drift
vector field a, and frame our work within a setting that can be considered classical. We refer
to e.g. Chapter 3 of [4] for the case of bounded drifts, and to the cornerstone paper [18] for
the case of unbounded drifts having at most linear growth at infinity (see also [1-3,17] and
references therein for recent advances).

However, in order to give full rigorous justification to Brockett’s formulation, including
the presence of quadratic potentials in the cost functional, we need to extend (in Sect. 2.2) the
classical well-posedness theory to a class of weighted Sobolev spaces H;", see Definition 2.1
below. Roughly speaking, a tempered distribution p € H"™ belongs to H;" if p and all its
derivatives up to order m belong to the measurable space (Lz(Rd), 1+ |x|)k dx). Such an
extension, which is natural in our context, seems to be new in the literature. We point out also
that existence, uniqueness and regularity properties are derived in this context by standard
arguments: the key of the analysis reduces to show suitable a priori estimates on the solutions
in weighted norms.

In passing, we mention that the well-posedness theory in weighted spaces can be adapted
with no special problems to LP-based spaces, for any 1 < p < 4o0. In addition, we
believe that the H}" theory should generalise also to general hyperbolic systems which are
symmetrizable in the sense of Friedrichs (see e.g. [6,21]). However, extensions of the present
work (well-posedness and investigation of optimal control problems) to both the previous
directions go beyond the scopes of our paper, and we leave them for further studies.
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After establishing well-posedness of the Liouville equation in a suitable framework, we
pass to investigating the related optimal control problem. The main novelties of this part are
the following ones: the adoption of Brockett’s problem setting and of a non-smooth functional
framework; the fact that we deal with optimal control problems governed by a hyperbolic
PDE; the control mechanism, which acts in the coefficients of the principal part of the partial
differential operator.

‘We follow a standard scheme. First of all, in Sect. 3 we define the Liouville control-to-state
map G, namely the map which associates to any control state u the unique solution p = G ()
to the corresponding Liouville equation, and study its main properties. A fundamental issue
in this part is to show Fréchet differentiability (in a suitable topology) of G: our method to
prove that property (see Sect. 3.2) relies on performing stability estimates on the Liouville
equation. Now, dealing with the growth in space of our drift function at +oo requires the use
of weighted norms; moreover, due to the hyperbolicity of transport and continuity equations,
a loss of regularity occurs, which requires to consider both higher smoothness and higher
integrability on the initial data (namely, both m > 2 and k > 2).

Then, in Sect. 4, we complete the investigation of the ensemble optimal control problem in
the case of attracting potentials which are moreover in L?; the adaptations needed to treat the
case of quadratic potentials are mentioned in Sect. 4.4. The first step consists in establishing
(see Theorem 4.1) the existence of optimal controls. Then, we characterise these optimal
controls as solutions of a first-order optimality system, which can be interpreted in terms
of the Fréchet differential of the reduced functional J m) =J (u, G(u)). Remark that the
differentiability properties of J (and 7 change radically depending on the choice of the
optimization weights. For instance, if y > 0 and 6 = v = 0, then the optimization space is
L2(0, T) and we have Fréchet differentiability of the cost functional. This is the “standard”
case. If instead § > 0, then we have a semi-smooth optimal control problem and we have
to resort to the use of sub-differentials. Finally, if v > 0, then H'(0, T is the appropriate
control space, and the optimality condition accounts for this fact. If all weights are positive
and with control constraints, we have an optimal control problem whose structure (to the best
of our knowledge) has never been investigated in PDE optimization. For this general case, we
prove (see Theorem 4.2) existence of Lagrange multipliers, and derive the optimality system.

In Sect. 4.3, we address the uniqueness of optimal ensemble controls, in the special case
y > 0and § = v = 0. More precisely, in Theorem 4.3 we show uniqueness of optimal
controls for the control-constrained problem, provided a smallness condition is satisfied;
such a condition requires the time 7 and the size of the data p, g, 6 and ¢ to be small enough,
or the coefficient y to be sufficiently large. This part of the analysis exploits in a fundamental
way the optimality system previously derived, and the characterisation of optimal controls
as solutions to it.

Notation

In this section, we present our notation that we use throughout the paper.

Given a domain  C RY, the symbol C 2°(£2) denotes the space of infinitely often dif-
ferentiable functions with compact support in €. Given k € N, we denote by C¥(Q) the
space of all k-times continuously differentiable functions defined on €2, and by Cf (2)
the subspace of C¥($2) formed by functions which are uniformly bounded together with
all their derivatives up to the order k. We equip C’;(Q) with the W5 -norm as follows:

||U||C§ = Z\a\sk | D¥v]| 0.
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For « €10, 1], we denote with C%*(Q) the classical Holder space (Lipschitz space if
a = 1),endowed with the norm || ® || co.« = sup,cq |P(x)|+sup (|d>(x)—d>(y)| / Ix—yl"‘),
where the sup is taken over all x # y € Q such that |x — y| < 1-. In particular, C>!(Q) =
whoe(Q).

Fork e Nand 1 < p < 400, we denote with Wk-P () the usual Sobolev space of LP
functions with all the derivatives up to the order k in L?; we also set H*(Q2) := W*2(Q). For
1 <p<+oo,let W—kr () denote the dual space of WP (). For any p € [1, +o0], the
space Ll'z) - (£2) is the set formed by all functions which belong to L” (), for any compact
subset 2 of €.

Furthermore, we make use of the so-called Bochner spaces. Given two Banach spaces
X and Y and a fixed time T > 0, we define X7 (Y) = X([O, T]; Y), with [lullx, vy =
Jo lu@lly dt.

Given a Banach space X and a sequence (dD,,)n, we use the notation (dD,,)” < X meaning
that ®,, € X for all » € N and that this sequence is uniformly bounded in X: there exists
some constant M > 0 such that |®, ||y < M Vn € N.

Given two Banach spaces X and Y, the space X NY, endowed with the norm || - || xny =

Il IIx + |l - llv, is still a Banach space.
Forevery p € [1, 400], we use the notation L’T) (RY) := L;(Rd) XL?(Rd).Analogously,
HIT (RY) = HTl (R x HTl (R?). In addition, given two vectors u and v in R?, we write

u < v if the inequality is satisfied component by component by the two vectors: namely,
ut <viforalll <i<d.

Given two operators A and B, we use the standard symbol [A, B] to denote their commu-
tator: [A, B] := AB — BA.

2 Theory of Liouville and transport equations with unbounded drifts

In this section, we present results concerning the well-posedness theory of Liouville and
transport equations in the class of Sobolev spaces. In view of formula (1.4), we are especially
interested in the case when the drift function ¢ may be unbouded, but has at most a linear
growth at infinity.

In Sect. 2.1, we review the well-posedness theory in classical H” spaces, for m € N (for
simplicity); we do not present all the proofs here, and refer to e.g. [1,17,18] for the details and
more general results. Afterwards in Sect. 2.2, motivated by the study of our optimal control
problem, we extend these results to weighted Sobolev spaces.

2.1 Classical theory of Liouville and transport equations

We start our discussion by considering the Liouville equation. Notice that our statements can
be repeated in a very similar way (with just slight modifications) also for the adjoint Liouville
problem, namely the transport equation: we treat this case in Paragraph 2.1.2, without giving
details.
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2.1.1 Liouville equations in classical Sobolev spaces

Consider the following Liouville initial-value problem

{8tp +div(a(t,x) p) = g(t,x) in [0,T] xR

Pli=0 = po on RI. @1

Whenever attempting at solving Eq. (2.1), we have in mind its weak formulation. Namely,
forallg € C° (Rd x [0, T[ ), we want to verify the following equality:

T T T
—/ / popdxdt — / / pa-Vodxdt = / / godxdt +/ po @ (0)dx.
0 JRd 0 JRd 0 JRrd R

(2.2)

The theory for this equation is classical, at least in the case of a bounded drift function a.
The following well-posedness result is adapted to our needs from Theorem 3.19 in [4].

Theorem 2.1 LetusfixT > Oandm € N, andleta € L' ([0, T]; Cp T (RY)), po € H™ (R?)
and g € L'([0, T]; H™(RY)).

Then there exists a unique weak solution p to (2.1), with p € C([O, T, H™ (Rd)).
Moreover, there exists a “universal” constant C > 0, independent of po, a, g, p and T, such
that the following estimate holds true for any t € [0, T]:

t t
loOllgm < C(Ilpolle +/0 g (@)l gm dT) exp (C/o IVa(@)llcn df>~

Remark 2.1 In the case m = 0, one can replace ||Va ”C}} with ||diva||z e inside the integral
in the exponential term.

Motivated by the study of our optimal control problem, see Sect. 1.1 and especially
Definition (1.4), we are rather interested in the case when a may be unbounded, with at most
a linear growth at infinity. More precisely, given m € N, we assume

:g c Ll([O, T H’"(]Rd)) and py € H™R?) (2.3)

a € L'([0,T]; C"TI(RY)),  with Va e L'([0, T]; CJ*(R?)).

Remark 2.2 Notice that hypotheses (2.3) imply, in particular, that a(t, -) has at most linear
growth in space at infinity: for almost every (¢, x) € [0, T] x R?, one has
la(t, x)] < Cc() (1 +|x|), for ¢ = |Val~ € L'([0,T1).

The condition of at most linear growth at infinity can be proved to be somehow sharp for
well-posedness, see e.g. [17,18] and the references therein.

The main result of this section is the following statement, proved by DiPerna and Lions
in [18] (see also [17]). However, we give here a self-contained presentation of its proof.

Theorem 2.2 Let T > 0 and m € N fixed, and let a, py and g satisfy hypotheses (2.3).

Then there exists a unique solution p € C([O, T]; H" (]Rd)) to problem (2.1). Moreover,
there exists a “universal” constant C > 0, independent of po, a, g, p and T, such that the
Sfollowing estimate holds true for any t € [0, T]:

t t
lo@llgm = C(Ilpollym +/0 g (@)l g df) exp <C/0 Va(@)llen dt). 2.4
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We notice that Remark 2.1 applies also in this case.

The rest of this paragraph is devoted to sketch the proof of Theorem 2.2. As for existence,
we derive it from Theorem 2.1, after truncation, approximation and passage to the limit in
the truncation parameter. We conclude by discussing time regularity and uniqueness issues.

Existence. The first step is to construct a suitable truncation of the drift function. For this
purpose, let us introduce a smooth cut-off function x € C2°(R?) such that x is radially
decreasing, x (x) = 1 for |x| < 1 and x(x) = O for |x| > 2. For all real M > 0, we define

ap(t, x) = X(%)a(i,x). (2.5)

Notice that, by assumptions (2.3), we immediately get that ay; € Llr (Cl',"+1) forall M > 0.
Moreover, in view of Remark 2.2, an easy computation shows that

(VaM)M =< L%"(Cl};n)v with ”VaM”L;_(Loo) < C, (26)

for a constant C > 0 independent of M. Indeed, denoting by 1 4 the characteristic function
ofaset A c R? and by B(x, R) the ball in R? of center x and radius R > 0, we can compute

19 (5)a+x(5)v
M\ )T X ) v

1
€ laLpoom |, + IVal= < C.

IVamll g
Lo

IA

The bounds for higher order derivatives follow the same lines, after noticing that, at each
order of differentiation, we gain a factor 1/M in front of a.
At this point, for each fixed M > 0, we can consider the truncated problem

{8zp + diviam p) = g @7

Pli=0 = po,
which possesses a unique weak solution pyy € C ([0, T); H™ (Rd)), by virtue of Theo-

rem 2.1. Moreover, each p), satisfies the energy estimate (2.4), up to replacing a by ayy.
Thus, we have

t t
o Ol < c(npouHm + fo g ()l dr) exp (c fo IVay @lley dr).
2.8)

Thanks to property (2.6), we deduce the uniform bounds (,oM) u = L*>® ([O, T1: H"(R? )).
As a consequence, we obtain the existence of a p € L%’ (H™) such that, up to the extraction

of a subsequence, one has pys A pin LC}O(H’").

Our next goal is to show that p actually solves problem (2.1) in the weak form, see (2.2).
For this purpose, we need to pass to the limit, for M — o0, in the weak formulation of
(2.7): for any ¢ € C*° (Rd x [0, T[), we have

T T
—/ / oM 0 dx dt —/ f pmay - Vodx dt
0 R4 0 R4

T
:f / godxdt +/ poP(0)dx. 2.9
0 JRA R4
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Of course, it is enough to prove the convergence in the case of minimal regularity, i.e. for
m = 0. Thus, we restrict to this case in the next argument.

The only term which presents some difficulties is (2.9) is the “non-linear” term pps ap;:
its convergence is based on the next lemma, whose proof is elementary hence omitted.

Lemma 2.1 For all compact set K C RY, there holds
llan —aIIL;(Lm(K)) — 0 as M — +oo.

Let now K denote the support in x of ¢, where ¢ is the test function appearing in (2.9).
Thanks to uniform bounds, to the strong convergence of ays to a in LIT (L°°(K )) (given by
Lemma 2.1) and the weak-x convergence of pjs to p in L‘}O(Lz), it is an easy exercice to

deduce that (pM “M)M is uniformly bounded in LIT(LZ(K)), and py ay X p a in that
space, in the limit when M — +o0.

In the end, we have proved that the limit function p is a weak solution to (2.1). Observe
that, thanks to (2.8), the uniform bounds (2.6) and lower semicontinuity of the norm, we also
deduce that p verifies the energy estimate (2.4).

Time regularity and uniqueness It remains to prove uniqueness of solutions and their time
regularity. They are both consequences of the next proposition.

Proposition 2.1 Let T > 0 and take m € N. Let p € L7 (H™) be a weak solution to
Eq. (2.1) under hypotheses (2.3).
Then p € C([O, T], H" (]Rd)) and it verifies the energy estimate (2.4).

We present the proof of the previous claim just in the minimal regularity case, namely
for m = 0. The general case follows by the same token. To start with, let us state a classical
lemma (see e.g. [1,18] for details), whose proof is hence omitted.

For later use, let us fix a function s € CSO(R‘J), withs = 1 for [x|] < lands = 0
for |x| > 2, s radially decreasing and such that fRd s = 1. For all n € N, we then define
sp(x) = nd s(nx). We refer to the family (s,,)n as a family of standard mollifiers.

Lemma 2.2 Let (sn)n be a family of standard mollifiers, as constructed here above. For all
n € N, define the operator Sy, acting on tempered distributions over R x RY, by the formula

Snp ‘= Snokx O,

where the symbol x, means that the convolution is taken only with respect to the space
variable. For given p € LC}O(LZ) anda € LIT(C]) such that Va € LIT(Cb), we set, for all
neNandl <j <d,

r(p) = 9; ([a. $a]p) -

Then, for all j fixed, we have (r,{)n C LlT(Lz); moreover, for n — 400, we have the

strong convergence r;, — 0 in LIT(Lz).

Let us also recall the following standard notation. For X a Banach space and X* its
predual, we denote by Cy, ([0, T, X ) the set of measurable functions f : [0, T] — X which
are continuous with respect to the weak topology. Namely, for any ¢ € X*, the function
t — (¢, f(t))x+xx is continuous over [0, T'].

With this preparation, we are now ready to prove Proposition 2.1.
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Proof of Proposition 2.1 With the same notations as in Lemma 2.2, let us define p,, := Sy,p.
Notice that (,on)n - L‘}O(Lz). Moreover, p, satisfies the equation

dpn + div(apn) = gn + ra, with (p”)|z:0 = S,p0, (2.10)
where we have set r, := div ([a, S,]p). Notice that one has |[S,p0ll;2 < C llpollz2 and

llgn ||L|T(L2) <C ||g||L|T(L2).Furthermore, whenn — 400, we have the strong convergences
gn —> gin LL(L?) and S,p9 —> po in L?. In addition, by Lemma 2.2, we know that
Irall 1 g2y < Candry —> Oin LL(L?).

Next, an easy inspection of (2.10) shows that (d;,), < LY. (HgD), which in turn gives

us the uniform embedding (pn) < C T(Hl_l). From this latter property, combined with a

0oC
density argument and the uniforr;n boundedness of (p,), in Ly (L?), we deduce that (p,),
is uniformly bounded in C,, ([0, T1; L*(R?)).
Now, let us take the L2 scalar product of Eq. (2.10) by p,: by standard computations we
get
1d
2 dt
which implies that, for all n € N, one has |[p,()];2 € C ([0, T]). Thanks to this property,
together with the fact that p, € C,, ([O, T1; Lz(Rd)), after writing

1 .
loulls + 5 [avalol dx = [ grpudn. @.11)

ot +h) — P72 = lloalt + W72 — 2(pa(t + 1), pu®) 1222 + loa@DII72 .

one immediately deduces that p, belongs to Cr (L?) foralln € N.
On the other hand, by straightforward computations, relation (2.11) also yields

t
lon@®)l;2 < C exp (C/O Idiv a ()] oo d'r)
t
X (||Sn,00||L2 + /(; (||8n(T)||L2 + ||Vn(f)||L2)dT>

t t
= Cexp (C/O lldiva(z)ll e df) (Ilpolle +/0 g2 dT>, (2.12)

forall 7 € [0, T], thanks also to the previous properties on (S, 00), . (g), and (r,), . In view
of this energy estimate, we deduce that (p,,)n is uniformly bounded in Cr (L?).

By asimilar argument, using the fact that (S,, ,oo)n, (gn)n and (rn)n are strongly convergent
in the respective functional spaces, one can moreover deduce that (p,),, is a Cauchy sequence
in Cr(L?).

That properties implies that the limit p of the sequence (’O”)n belongs to C7(L?), and the
convergence p, —> p is strong in this space. Finally, passing to the limit in the left-hand
side of (2.12) we discover that p verifies the energy estimate (2.4). ]

Now, stability and uniqueness are easy consequences of Proposition 2.1.

Proposition2.2 Fix T > 0 and m € N, and let a be as in (2.3). Fori = 1,2, take an
initial datum ,o(i) e H™(R?) and an external force g8 € L! ([0, T]; H™ (Rd)), and let
ple L (H™) be a corresponding solution to (2.1) (whose existence is guaranteed by the
previous arguments).

Then, after defining dpg = p(% — pg, Sg = gl —g%and p = p' — p?, the following
estimate holds true for all t € [0, T, for some constant C independent of the data and the
respective solutions:

@ Springer



162 Page 120f 34 J.Bartsch et al.

t t
ol pm = C <|I5po||Hm +/ 188l grm df) exp (C/ Va(@)llen df)-
0 0

Indeed, it is enough to remark that, by taking the difference of the equations satisfied by p'
and p?, one deduces that §p € L%’(Lz) is a weak solution to the following equation:

3dp + div(adp) = g
3pji=0 = épo.

2.1.2 The case of the transport equation

The characterization of ensemble controls with the optimality conditions given in Sect. 4.2,
requires the solution of an adjoint Liouville problem, which is given by a linear transport
problem. In preparation of that discussion, and to complete the analysis of the present section,
we consider the following transport problem:
%q +a-Vg+bqg = in [0, 7] x RY
i a qg+bg=3g [0. 7] o)

q1t=0 = 4o on R4,

We assume that the data qo, a and g verify the assumptions in (2.3), where po is
replaced by go. Moreover, we assume that b has the same regularity as diva: that is,
b € L'([0, T]; C}'(RY)).

The weak formulation of (2.13) now reads as follows: forall¢ € C*° (Rd x [0, T ), one

has
T T T T
—// p3z¢—// pa-w—/[ pdiva¢+// pbo
0 JRd 0 JRRd 0 JIRY 0 JIRY
T
=ff ¢d +[ P0$(0). 2.14)
0 JRA R4

For (2.13), we have the following well-posedness result, analogous to Theorem 2.2 for
the Liouville equation.

Theorem2.3 Fix T > O and m € N, and let a, b, qy and g satisfy the assumptions stated
above.

Then there exists a unique solution q € C([O, T]; H™ (]Rd)) to Eq. (2.13). Moreover,
there exists a “universal” constant C > 0, independent of qo, a, b, g, g and T, such that the
following estimate holds true for any t € [0, T]:

t
lg@llpgm = C <||610||Hm +/O g @l gm df)

t
x exp (C /0 (IVa@liep + 1@y ) dr). 2.15)

The proof is analogous to the one given for Theorem 2.1, so it is omitted here. The only
point which deserves some attention is passing to the limit in the weak formulation (2.14)
at step n of the regularization procedure, especially in the terms involving diva” and b":
for this, one can use Proposition 4.21 and Theorem 4.22 of [7] to deduce that both terms
converge respectively to diva and b in LlT (L°°(K )) forn — +o0.
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2.2 Well-posedness theory in weighted spaces

In this section, we extend the previous theory to Sobolev spaces with weights. This analysis
is especially important for the investigation of the Liouville control-to-state map and of the
Liouville ensemble optimal control problem, carried out in the next sections.

Remark 2.3 We limit ourselves to treat the case of the Liouville equation. However, the
statements that follow hold also for the transport problem, with minor modifications in the
proofs.

2.2.1 Definition of weighted spaces

For the analysis of the Liouville control-to-state map in Sect. 3, we need to prove weighted
integrability of p, due to the growth of the drift function. For this purpose, we introduce the
following definition.

Definition 2.1 Fix (m, k) € N2, We define the space H" (R?) in the following way:
H/®) = LR = {f e PR | ol f e 12®D)},
and, form > 1, we set
H"RY) = {f e H"(RY) N H' '(RY) | |x/* D*f e LARY) Vo :m}.

The space H;" is endowed with the following norm:

£l = 32 [0+ 1x1) Do |

|| <m

2’

Sometimes, given m € N, we will use the notation || V" fl;2 = Zlalzm ID fl;2, and
analogous writing for weighted norms.

Notice that, for all m and k in N, one has H;" C H™. Of course, H" = Hy' for all
m > 0. Furthermore, since we want to avoid too singular behaviours close to 0, we will often
focus on the special case (which will be enough for our scopes) m < k. In that case, we
have a simple characterization of the spaces H;", which will be useful especially in Sect. 3,
when studying the control-to-state map related to our optimal control problem.

Proposition 2.3 (i) Givenk € N, one has f € L,% ifand only if 1+ |x|%) f e L2

(ii) Fork e N\{O}and 1 <m <k, let f € H" N H,g"_l. Then f € H}" if and only if
Ix|* f e H™.
In particular, a tempered distribution f belongs to Hl1 if and only if both f and |x| f
belong to H'; it belongs to H22 if and only if both f and |x|* f belong to H* and V f
belongs to L%.

Proposition 2.3 relies on the next lemma, whose proof is elementary, hence omitted.
Lemma23 Let (m,k) € N?, withm < k. If f € H}", then (1 + |x|*) f € H™.
Thanks to Lemma 2.3, we can prove Proposition 2.3.

Proof of Proposition 2.3 Assertion (i) is trivial. So, let us focus on the proof of (ii).
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Suppose that f € H™N H,:"_l . Then, by Lemma 2.3 above, we have that |x|* f H,i”_] .
At this point, for |o| = m, we write, using Leibniz rule,

D (1x|F £) = x kDo f + 3 PPt Do P,
B

where the sum is performed for all 8 < « such that || > 1. By the previous arguments, and
the fact that m < k, we have that all the terms in the sum belong to L?. Then, the term on
the left-hand side belongs to L? if and only if the first term on the right-hand side does.

The last sentences follow by straightforward computations, using the equality 9; (Ix | f ) =
djlx| f + |x[9; f,where 1 < j < d, and the relation

V2(1x> £) ~ V(xI f + IXPVF) ~ Vixl £ + (x| + X)) VF + [xP V2 f.

We omit the details here. O

2.2.2 The Liouville equation in weighted spaces

After the above preliminaries, we are ready to state the main result of this section, which
show well-posedness of the Liouville equation in H;" spaces.

Theorem 2.4 Let T > 0and (m, k) € N2 fixed, and let a be a vector field satisfying hypothe-
ses (2.3). Assume also that py € H} (R?) and g€ L! ([0, T, H" (]Rd)).

Then there exists a unique solution p € C([O, T, H" (Rd)) to problem (2.1). Moreover,
there exists a “universal” constant C > 0, independent of po, a, g, p and T, such that the
Sollowing estimate holds true for any t € [0, T]:

1 t
lp@llgp < C exp (c fo IVa(@)llep dr) (nponﬂkm + /0 18 (0l dr). 2.16)

Most of the claims of the previous statement directly follow from Theorem 2.2. We
have just to prove propagation of higher integrability (i.e. k& > 1). Omitting a standard
regularization procedure for the sake of brevity, we focus only on energy estimates for
Eq. (2.1).

Before proving Theorem 2.4 in its full generality, let us consider its version for simpler
cases, which will be needed in the proof of the general case. Moreover, their precise form is
important, in view of their application in Sect. 3.

We start with the case m = 0.

Lemma 2.4 Assume that the hypotheses of Theorem 2.4 hold true with m = 0.

Then there exists a unique solution p € C([O, TI; L%(Rd)) to problem (2.1). Moreover,
there exists a “universal” constant C > 0 such that the following estimate holds true for any
tel0,T]:

1 t
[o®ll 2 = C exp (C/ Va(z)ll e dt) (IIpoIIL% + / g2 dr)-
0 0

Proof of Lemma 2.4 Recall that, in the case k = 0, taking the L? scalar product of Eq. (2.1)
by p and performing standard computations yield
1d

L[
37 lol7s + E/dlvalplzdx = fgpdx,

@ Springer



A theoretical investigation of Brockett's ensemble optimal... Page 150f34 162

which readily implies
d .
77 1Pllez = lidivalize llpliz2 + llgllzz - .17
Analogously, multiplying Eq. (2.1) by |x|¥, we get that p; := |x|* p satisfies
dpx + div(ape) = xI* g + pa- Vixl".

Taking now the L? scalar product by p; and repeating the same computations as above, we
find

d
el < Idivalzs ol + |ixg| L + |oa-vixi] . @1®)

We need to control the last term on the right-hand side of the previous estimate. For this,
we use the fact that V|x|* ~ |x[*~! for all k > 1, and Remark 2.2, to obtain

k k
[pa vl , = clival= | (1+1x1) |

2’

Inserting this bound into (2.18) and summing up the resulting expression to (2.17), we have

(2.19)

+ H(l + |x|k)g’

d
S a+1ye] L = civaes (14165 o]

L2 2’

Hence, an application of Gronwall’s lemma gives the desired estimate. O
Next, we present the result for m = 1. For notational convenience, let us set
= ] k
[x]k == 1 + |x|"

Lemma 2.5 Assume that the hypotheses of Theorem 2.4 hold true with m = 1.
Then there exists a unique weak solution p € C([O, T]; Hk1 (]Rd)) to (2.1), which moreover
satisfies, for some “universal” constant C > 0 and for all t € [0, T], the estimate

t t
lo@lly = C exp (c / IVa@lley dr) (II/OOIIHkI + / 180l dr).
0 0

Proof of Lemma 2.5 We start by differentiating equation (2.1) with respect to x/, for some
1 < j <d, getting

%djp + div(adjp) = djg — djdiva p — dja - Vp.
Applying estimate (2.19) to this equation gives
d
T 3dj0] 2 < CliValle [Iekedol 2 + ek dje] -
+ [ixlkdjdiva ol 2 + [k dja- Vo 2

from which we obtain, for another constant C > 0, the following bound:

d
7 Ix)k Voll2 < CliValre Ixl Volrz + Ixk Veliz + |Va| e Il pll2 .

(2.20)
We can now sum up (2.19) and (2.20) to get
d
ol < € IValley ol + gl 221)
and Gronwall’s lemma allows us to get the result. O
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Now, we can address the proof of the general case, namely of Theorem 2.4.

Proof of Theorem 2.4 We argue by induction on the order of derivatives, i.e. on m, the cases
m = 0 and m = 1 being given by Lemmas 2.4 and 2.5, respectively.

Let m > 2, and let us assume that, for any 0 < £ < m — 1, the following inequality holds
true

d 4 14
T vie| L = civalis | v

LZ
+ | vt

Lt 2 IV VP e 222)
O<p=t—1

Our goal is to prove an analogous estimate also for |[[x]x V" pl|;2.
For this purpose, let us take an o € N? such that |«| = m. Applying the operator D% to
(2.1), we deduce

9,D%p+div(aD*p) = D*¢— > DPdiva D*Pp— " DPa-vD*Fp, (223)
0<B<a 0<B=a
where the notation 0 < 8 means that 8 € N has at least one non-zero component.

Following the computations of Lemma 2.5, we need to estimate the Lz norm of the last
two terms in the right-hand side of the previous equation. First of all, we have

[l DPdiva D Pp| o < |[VHa] xl D% P .

L>®

Notice that, since § > 0, the terms D*—F p are lower order. The same can be said of the
terms

[txk DPa- D p| o < |VFa| |1k VDU p| o

whenever || > 2; on the contrary, when |3| = 1, the terms VD* P contain exactly m
derivatives.

Therefore, applying estimate (2.19) to Eq. (2.23), and using the previous controls, we
infer

d
o [1x1e V"ol < CliVall= |[x1e V"ol 2 + || ¥ V"g|

+ 3 [V e 0ol

0<B<a

< C|IVallz= |[[x] V"o 2 + [[Ix]k V"¢ .2
+ 3 |va] el

0<t<m-—1

L2’
which proves formula (2.22) at the level m. Therefore that formula is true for any m € N, by
induction.

Now, it is just a matter of summing up inequality (2.20) for £ = 0 to m to get, for some
constant also depending on m, the following bound:

d
ol < € 1Valicp Nl + gl

which immediately implies the claimed estimate. Theorem 2.4 is now proved. O
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3 The Liouville control-to-state map

In this section, we define the Liouville control-to-state map and investigate its continuity and
differentiability properties. For reasons which will appear clear in the following analysis, we
need to resort to weighted spaces H;", as introduced in Sect. 2.2.

We start by making an important remark.

Remark 3.1 Throughout this section, the data of the Liouville equation has to be thought as
fixed. Specifically, for m > 0 and k > 0, we take an initial datum py € H,", a source term
g € LL(H/™), and a drift function ag € L} (C™"), with Vayg € L}(C™).

We are then interested in the dependence of the solution p to the Liouville equation (2.1),
with drift a given by (1.4), on the control state u € U,4, where U,4 has been defined in (1.9).

3.1 Definition and continuity properties

We remark that the statements of Theorems 2.2 and 2.4 cover the case of the Liouville
equation with the controlled drift function given by (1.4), where u € U,y4. In particular, the
next proposition-definition immediately follows.

Proposition 3.1 Fixed data po, g and ag as in Remark 3.1, let us consider drift functions a
of the form (1.4), with u € Ugq. Introduce the Liouville control-to-state map G, defined by

G: Uy — L®([0,T]; L*RY),  u = p:=Gw),

where p is the unique solution to the Liouville equation with the given data.
Then G is well-defined.

Let us make an important comment about the previous definition.

Remark 3.2 The theory developed in Sects. 2.1 and 2.2 entails that the solution p actually
belongs to Cr(H;"). However, due to a loss of regularity, both in m and k, when proving
Fréchet differentiability of G, it is convenient to look at G as a map with values in the space
with the weakest topology.

Finally, we consider L regularity with respect to time, because it will be convenient also
to look at weak continuity properties of G, see Proposition 3.2.

Next, we study some properties of the map G that are relevant for the analysis of ensemble
optimal control problems. We start by establishing that G is weak-weak continuous from U4
into L‘;O(Lz). Notice that we do not need any restriction on m and k (and so, on the initial
data) in this case.

Proposition 3.2 Take m > 0 and k > 0 and initial data py, g and ag as in Remark 3.1. Let
u € Uyq and (ul)[

Then G (u') A G (u) in the weak-* topology ofL‘;o(Lz).

*
C Uqq be a sequence of controls, and assume that u' — u in L.

Proof Of course, it is enough to prove the previous proposition in the case of minimal
regularity and integrability, namely form = k = 0.

By definition of the set U,4, we infer that Why is uniformly bounded in ILC;O. On the other
hand, by hypotheses and Theorem 2.2, for all | € N there exists a unique p! = G@u') €
Cr(L?) which solves the Liouville equation (2.1). In addition, by inequality (2.4), we deduce
that (,ol ) . is uniformly bounded in C 7(L?); then there exists p € L‘;O(Lz) such that, up to

. * .
extraction of a subsequence, ol = pin L‘}O(Lz).
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So, the proof reduces to showing that p is a weak solution to the Liouville equation
dp + div(alt,x;u) p) = g. with  p—0 = po. 3.1

Indeed, if this is the case, by uniqueness we get p = G (u) and that the whole sequence (,ol) .
converges.

The previous property follows by passing to the limit in the weak formulation of the
equation for p’. This can be easily obtained; notice that, in order to treat the products between
o' and u!, one also needs to establish strong convergence for o' in suitable spaces (as done
in the proof to Proposition 2.1). We leave the details to the reader. O

For the analysis of our optimal control problem, we need stronger regularity properties
for G. We start by showing Lipschitz continuity, which will be the basis to prove Gateaux
differentiability of G. The key here is to perform careful estimates in order to identify the
right topology: the reason is that, due to hyperbolicity of the Liouville equation, stability
estimates involve a loss of regularity.

Lemma 3.1 Let the data py, g and ag be fixed as in Remark 3.1 above, withm > 1 and k > 1.
Let u and v be in Uyq, and denote by G(u) and G (v) the corresponding Ct (H}") solutions
to (2.1), with drift a given by (1.4). Set §G = G(u) — G(v).

Then there exists a constant C > 0, independent of the data and respective solutions, such
that, for all 1 < £ <k, if we set

L
K§" = C exp (C (IVaollyepy + lullyy + 10l ) ) x (Nooly + gl

(3.2)
then, for all t € [0, T], one has

t
{4
1860l , = K [ = v
If moreover m > 2 and we set

) .
K{" = € exp (C (IVaolly ez + lullyy + 10l ) ) x (Noolyz + gl rann,)

(3.3)
we also have
o [’
1860l < & [ 1u) = vldr,
Proof By linearity of the Liouville equation, we find that §G satisfies
338G + div (a(t, x;u)8G) = —div (a(t, x; u —v) G(v)), 8Gi—0 = 0, (3.4)
where we have seta(t, x;u —v) = a(t,x;u) —a(t,x;v) = (u; —v1) +x o (up — o).

Applying L%q estimates of Theorem 2.2 to Eq. (3.4), we immediately get
t
18G)ll,2 | < C exp (c / IVa(z, 5w~ dr)
- 0

t
X / ||diV (E(t, x;u —v) G(v)) ||L% dt.
0 -1

By explicit computations and using the Leibniz rule, we deduce that

@ Springer



A theoretical investigation of Brockett's ensemble optimal... Page 190f34 162

Jdiv @@ xiu =0 GO)[ 2 | = lu@ —v@l (IGOI  + IVGWI,2)
= Clu(®) = v(x)| exp<C/0 IVats. x: 0l ¢y ds) (IIpollelJr/o 1)l ds>,
(3.5)

where the second inequality holds true in view of the bound |G (v) || 2 + IVG )| L2 <
Gy ! and Lemma 2.5. This estimate completes the proof of the first inequality.

Now, we focus on H[l_1 bounds for §G. Thanks to Lemma 2.5, we have

t t
”‘SG(I)”HZEI < C exp (C/O ||Va(r,x;u)||cg d‘[) /(; Hdiv (ﬁ(r,x;u —v) G(v)) HH}_, dr.

(3.6)
By definition, we have that ||f||,_,[1 L= ||f||L% 1 + IIVfIIng g Concerning the first term, we
have
|div (@(z, x; u —v)G(v))”L%_I = diva Gl +lla- VWl

= Clu@ —v@! (IGWI2  + IV6WI,2) = Clu@ = v@] 16O -
3.7

Next, we need to bound in L?_, the quantity Vdiv (a(t, x; u — v) G(v)): we have then to
control four terms. First of all, we notice that Vdiva = 0. Moreover, we can write

Idiva VG2 - = u(®) —v@[ VG2, (3.3)
and the same estimate holds true also for the term Va - VG (v). Finally, we have

|a- V26,2 = Clu@) —v@] | V?GW) 3.9)

‘L% :
Putting (3.7), (3.8) and (3.9) together, we infer the control

[div (@(r, x; u — v) G(v)) < Clu(@) = v IGW)lp2 -

| H)_|
Inserting this last inequality into (3.6) and using the bounds of Theorem 2.4, we finally get
the claimed estimate for the H'-type norms of §G. O

3.2 Differentiability of the control-to-state map

In this section, we investigate differentiability properties of the control-to-state map G,
defined above.

First of all, with Lemma 3.1 at hand, we can establish Gateaux differentiability of G. For
any given u in an open set Uy C Uy,q, let G (1) be the corresponding solution to the Liouville
equation, as defined in Proposition 3.1, and let u = (Su1, Su) be an admissible variation
of u, such that u 4+ eéu € U,y for e € R\{0} sufficiently small. Then the Gateaux derivative
of G with respect to the variation §u at u is defined as the limit (whenever such a limit exists)

Gu + eéu) — G(u)
m .

O5uG(u) = SILO (3.10)

&

The next proposition holds true.
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Proposition 3.3 Let m > 2 and k > 2. Let the data po, g and ag be fixed as in Remark 3.1
above. Let u belong to int U4, where int Uyg denotes the interior part of the set Ugyg.

Then, for any admissible variation Su of u, the limit (3.10) exists in L‘;O(Lz). In partic-
ular, the control-to-state map G is Gateaux differentiable at u. Moreover, 85, G satisfies the
Liouville problem

385G + div (a(t, x;u) 85,G) = —div (a(z, x; du) G(u)), with  85,Gji=0 = 0,
(3.11)
where we have defined a(t, x; du) := duy + x o dus.

Proof For any 0 < |e| < 1 small enough, let us define §G® := (G(u + &du) — G(u))/e.
It is easy to see that §G* solves the equation

38G® + div (a(r, x; u) 8G®) = —div (a(t, x; du) G(u + du)), (3.12)

with initial datum 6 G},_, = 0.

Notice that, by uniform bounds provided by Lemma 3.1 (which holds for m > 1 and
k > 1) and weak compactness methods, we can prove that G° converges (up to extraction of
asuitable subsequence) to some p € L (L?) in the weak-# topology of that space, and that p
satisfies the same equation as (3.12), with right-hand side equal to — div (E(t, x;6u) G (u)) S
LIT(LZ). Now, by uniqueness we deduce that p has to coincide with 85, G, and in addition
the whole sequence (8 G* )8 converges to it.

Unfortunately, the previous argument does not yield the Gateaux differentiability of G,
because we need that the limit exists in the strong topology, namely in the L‘}O(Lz) norm. In
order to get this property, let us write the equation for p* := §G® — p: since G (u + £du) —
G(u) = ¢8G*, we find

0 p° + div (a(t, x;u) pg) = —ediv (E(Z, x; 8u) (SGS),

with zero initial datum. Then, an energy estimate immediately gives

IA

t t
o @], < Ceexp (c/o ||diva(1:,x;u)||Loo>](; |div (a(z., x: 8u) 8G®) |, dt

IA

t t
Ce exp (c/ ||diva(r,x;u)||Loo) / 18u(t)| |8G || ;1 dr.
0 0 !

where we have argued as in the first line of (3.5) in order to pass from the first inequality to
the second one. At this point, applying the second estimate of Lemma 3.1 to Eq. (3.12) yields

T
[s6* @] = CO/O |8u(s)|ds, (3.13)

forany t € [0, ], < T, for a fixed constant Cy (depending on 7', u¢, u®, and IVag ”L‘T(Cﬁ)’
leoll H2 and ||gll, L sz)). Putting this bound in the previous estimate entails

2
CC086<Cf°t ”diva(nx;u)uLm) (/[ [8u(T)| dr)
0

Cldivatt. vl

[0l .2

IA

IA

£ C [[8ullf e ),

from which we deduce that p* —> 0in Ly (L?),fore — 0. The proposition is now proved.
O
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Next, we tackle the proof of the Fréchet differentiability of G.

Theorem 3.1 Let m > 2 and k > 2. Let the data po, g and ag be fixed as in Remark 3.1
above, and let u € int Uyg. Define DG (u)[Su] to be the unique solution to Eq. (3.11).
Then there exists a constant C > 0 (depending only on T, u?, ub, and ||Va0||L1T(C£),

||100||H22 and ”g”LlT(sz)) such that
”G(u+5u) — G - DG(u)[su]H < C suls .
L (L?) T

In particular, the map G is Fréchet differentiable from int U4 into L%O(Lz), and its Fréchet
differential at any point u € int Uyq is given by DG (u).

Proof In order to prove that G is Fréchet differentiable, with Fréchet differential given by
DG (u)[Su], we have to show that

HG(u 4 u) — Gu) — DG(u)[Su]HLDO(LQ)

lim 3
I8ull 20—0 lI8ull e

We recall also that, if G is Fréchet differentiable at u, then it is also Gateaux differentiable
at the same point, and one has 85,G = DG (u)[du].

For simplicity, let us introduce the notation G, (6u) = G(u +du) — G(u) — DG (u)[Su].
The same computations performed on p?, in the proof of Proposition 3.3 above, lead us to
an equation for G, (5u):

3G (8u) + div (a(t, x; u) Gy (Su)) = — div (E(t,x; Su) (G (u + su) — G(u))),

withinitial datum G, (6u) ;=0 = 0. Now, itis just a matter of repeating the estimates performed
on p?: we easily find, for every ¢ € [0, T], the inequality
t

13
1Gu@Gu)(®)ll 2 < C exp (C./o IIdiva(LX;u)IILOO) /0 Bu@I G+ du) — Gl dr.

Observe that an inequality analogous to (3.13) holds also for G(u + éu) — G (u): inserting
this relation in the previous estimate, we find

t t 2
1Gu(Su)(D)l;2 < C Cp exp (C/o IIdiva(T,x;u)llLOO> (/o |5u(f)|df) < KIISMIIich:,

for a new positive constant K. From this last inequality, the claims of the theorem follow.
O

4 Analysis of the Liouville optimal control problem

In this section, we investigate our Liouville ensemble optimal control problem. In the first
part, we prove the existence of optimal controls by means of classical arguments. However,
notice that one has to carefully justify that the reduced functional 7 (see its definition below) is
weakly lower semi-continuous. In fact, this property is not obvious, since p = G (u) depends
non-linearly on u. After that, in Sect. 4.2 we characterise optimal controls as solutions of a
related first-order optimality system. In Sect. 4.3 we discuss uniqueness of optimal controls.
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4.1 Existence of optimal controls

In this section, we deal with existence of optimal solutions to an ensemble optimal control
problem. Our analysis is based on the following assumptions.

(A.1) We fix (m,k) € N2, and we take an initial datum py € H/"(R?), a force g €
L'([0, T1; H*(RY)) and a vector field ag € L'([0, T]; C" T (RY)), with Vay €
L'([0, TT; CJ1(RY)).

(A.2) We fix parameters (y, 8, v) € R3 such that y >0, >0andv > 0.

(A.3) Chosen u® = (u,u$) and u® = (u? ug) in R with u® < u?, we define the set of
admissible controls to be

Ua = fu e LE®RD | u* < u) = u”  forae. 1€ [0,7]] if v=0
@.1)

Uya :

IA

[u e Hy(RY) | u® < u(t) <ub  forall t € [0, T]] if v>o0.

4.2)
(A.4) We take two attracting potentials 6 and ¢ in L>(R?), in the sense specified in Sect. 1.2.

Remark 4.1 We point out that assumption (A.4) (which will be strengthened in Sect. 4.3 for
getting uniqueness, see condition (A.4)* there) is taken for simplicity of presentation, since
more general  and ¢ can be considered in our framework. For instance, we can allow for 0
to depend on time: 6 € LIT(Lz), orf e LIT(HII) in (A.4)* below. The case 6(x) = |x|?
and p(x) = |x |2 is more delicate, and will be matter of further discussions in Sect. 4.4.

Now, consider our cost functional given by

T
J(p,u) == // Q(x)p(x,t)dxdt—l-/ ox) p(x, T)dx
0 JRA Rd

+Z/T|u(t)|2dt+5/T|u(;)|dt+ ”/T‘du(,)
2 Jo 0 2 Jo |dt

Remark that J is well-defined whenever u € ]LQT ifv =0,oru € ]HI]T if v > 0, and
p € C([0, T]; L*(R?)).
Our ensemble optimal control problem requires to find
min J(p, u), (4.4)

ueUyy

2
dt. (4.3)

subject to the differential constraint

: . _ : d
{ 0p + div (a(t, X; u) p) =g in [O,dT] x R @.5)
Pli=0 = Po on R?,
where the drift function a(¢, x; u) is defined as
a(t,x;u) := ao(t,x) + ui(t) + x ouy(t). (4.6)

Under our assumptions, Theorem 2.4 applies. Thus, for every u € U,q, there exists a
unique corresponding solution p € C ([0, T); H" (Rd)) to the problem (4.5). Therefore,
resorting to the control-to-state map G defined in Sect. 3, we can introduce the so-called
reduced cost functional, given by

Tw) = J(G), u). (4.7)
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Hence, the ensemble optimal control problem (4.4)—(4.5) can be rephrased as follows:

min f(u). 4.8)

uelyq

Remark 4.2 Recall that we have defined G with values in LC;O(LZ). However, under our
assumptions, we know that the solution to the Liouville equation actually belongs to C7 (L?),
so that the ¢-term in (4.3) is well-defined, and so is J.

In the following, we prove existence of a minimizer to (4.8).

Theorem 4.1 Under assumptions (A.1)—(A.2)—(A.3)—(A.4), the ensemble optimal control
problem (4.8) admits at least one solution u* € U,q. The corresponding state p* = G(u*)
belongs to the space C([O, Tl, Hkm (]Rd)).

Proof Let us focus on the case v = 0 for simplicity; the case v > 0 follows from the same
argument.

The functional J given in (4.3) is well-defined for (p,u) € Cr (L?) x L, and U,y is a
bounded subset of IL3°. On the other hand, owing to estimate (2.16) in Theorem 2.4, and the
embedding Cr (Hm) — L°°(L2) the map ( G takes its values in a bounded set of L°°(L2)
It follows that J is bounded; in particular, J is a proper map, i.e. inf Und J > —oo,and J is
not identically equal to 4-00.

Next, we claim that Tis weakly lower semi-continuous. To prove this fact, it is enough
to use the weak-weak continuity of G, as stated in Proposition 3.2, and to remark that J is
weakly lower semi-continuous. Indeed, the last three terms in (4.3) are norms, so they are
weakly lower semi-continuous. On the other hand, the first two terms are linear in p, and
then they are weakly continuous with respect to the L3° (L?) and L? topologies, respectively.
Thus we immediately get that, if (u,,)n C Uygq is a sequence which converges weakly-* to a
u € Uyg in LS°, we have

lim inf J(un) = llm mf J(G(un) un) > J(G(u), u) = A(u).
n—+00

At this point, proving the existence of a minimizer for 7 is standard. Let us take a mini-
mizing sequence (u”)n C Uyqq. Since Uyq is a bounded set in L5, we can extract a weakly-
convergent subsequence, which we do not relabel for simplicity; let us call u* € Uqq its
limit-point. Then, by the weak-lower semi-continuity of J, we can conclude that u* is a
minimizer for J. O

We discuss uniqueness of the minimizers in Sect. 4.3 below. For this purpose, we use
characterization of minimizers as solutions to a suitable optimality system, which we derive
in the next section.

4.2 Liouville optimality systems

This section is devoted to the characterization of ensemble optimal controls as solutions of
the related first-order optimality system. For this purpose, in addition to hypotheses (A.1)—
(A.2)—(A.3)—(A.4) stated above, from now on we take

m > 1 and k> 1.
In correspondence to (4.3)—(4.4)—(4.5), we consider the Lagrange multipliers framework,

see e.g. [20,24], and introduce the Lagrange functional £ as follows:
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T
Lo, u. q) = J(p’u>+ff (0 + div (atx, 15 1)p) - g)q dxdr
0 JRY
+/Rd (p(0,x) — po(x))qo(x) dx, (4.9

where, for the sake of generality, we have included a right-hand side g. The variable ¢
represents the Lagrange multiplier. Notice that £ is well-defined whenever u € L3 if v = 0,
u e HLifv > 0,9 € L(L?, q € L* and p € Cr(L?) such that both 9,p and
div (a (x,t;u) p) belong to LIT(Lz). In particular, it is enough to have p € W}’] (L» N
LP(H 11), recall also Proposition 2.3. Notice that, a posteriori, we will find ¢ € C7(L?) and
qo = ¢q(0); see the discussion below for details.

For clarity, in order to derive the optimality system, we first discuss the case with L2 costs
only, then the case with L% — H! costs, and finally the case with L% — L' — H! costs.

Thecase & = v = 0.If § = 0, then J is Fréchet differentiable over C7(L?) x int Uyg,
since it is linear in p and the control costs with y > 0, v > 0 are given by differentiable
norms. It is then an easy computation to show that £ is Fréchet differentiable over the space

Xp = <W}’1(L2) n L‘}O(Hll)) x L2 x Cr(LY),

where ILZT has to be replaced by HIT in the case when v > 0. The Fréchet differential of £ at
(p, u, q) is given by the linearization of each of its terms at that point.

Now, consider in addition v = 0. The optimality system is obtained by putting to zero the
Fréchet derivatives of L(p, u, g) with respect to each of its arguments separately. We obtain

dp + div(a(x,t;u)p) = g, with =0 = po (4.10)
— dq —a(x,t;u)-Vg = —6, with g=r = —¢ “4.11)
0
yu;—l—/ div arp gdx , v, — u’, >0
R4 8M J J
J L2(0,T)
Yve Uy, j=12,r=1...d. 4.12)

We remark that, denoting by e” the r-th unit vector of the canonical basis of R and by x”
the r-th component of the vector x € R, by Definition 4.6 we have da/ ouy = e" and
da/du’, = x"e". Then, equation (4.12) can be equivalently written in the following form:
forany 1 <r <d,

<yu1+/‘ 3,pqu,v{—u§> >0
R4 L2(0,T)

(yug—l—f 8,(xr,0)qu,v£—u§ > 0.
R4 L2(0,T)

Further, if we sum up equations (4.12) for all m and all r, we can write, in the following

compact form

()/u +/ div((e—l—x)p)qu, v — u) >0 forall v € Uy, (4.13)
R4 H}T

where we have defined the vectore = (1...1).
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Equation (4.10) is our Liouville model (also called the forward equation in this context).
The results of Sect. 2.2 guarantee that, under our assumptions, there exists a unique solution
p e Cr (Hll). Moreover, sinceu € U,q, aninspection of (4.10) reveals that d;p € LIT(Lz).

Equation (4.11) is the adjoint Liouville equation; it is obtained by taking the Fréchet
derivative of (4.9) with respect to p. This is a transport equation that evolves backwards in
time. By setting g (¢, x) = (T — t, —x), we obtain a transport problem for g, as in (2.13),
with source term —6 and initial condition q/|,\=/o = —¢. Thus, the results of Paragraph 2.1.2
guarantee the existence and uniqueness of a Lagrange multiplier ¢ € C7(L?), provided that
6 and ¢ are in L2

From the discussion above, we get that any solution to the optimality system (4.10)—
(4.11)—(4.12), with u € Uy, belongs indeed to the space Xr.

Equation (4.12) represents the optimality condition. To better illustrate this fact, we sup-
pose from now on that

m > 2 and k > 2.

Then, the reduced cost functional f, defined in (4.7), is Fréchet differentiable; in terms of
the reduced minimisation problem (4.8), the optimal solution u* in the convex, closed and
bounded set U, is characterized by the optimality condition given by

(VuJ @), v —u*), 20, forallv € U,
T

where V,,J denotes the L?-gradient of 7 with respect to u. In fact, a direct computation of
V. J (G (u), u), with the introduction of the auxiliary adjoint variable g, gives the optimality
system above, and the following relation:

~ , . da
Vu;_J(u) =yu; + - div " p| gdx.
J

Thecase =0, ° > 0. Next, assume that § = 0 and y, v > 0. Recall that, in this case, the
set Uad is deﬁned by (4.2). TlLen, the natural Hilbert space where u™* is sought is ﬁllT (RY) :=
H} (RY) x H} (RY), where H} corresponds to the H} space, endowed with the weighted
H'-product given by

T

T
u, V)1 =y / u(t) -v(t)dt + v / ' () - V(1) dt.
T 0 0

The notation ' = d/dt stands for the weak time derivative.

Now, let i be the H!-Riesz representative of the continuous linear functional

a
v </ div<—a,0)qu,v) .
Assuming thatu € Uyg N HOl ([O, T1]; R ), then p can be computed by solving the equation
d? . (9da
v +ty|n= div—p)gdx, w0 = uw@) =0, (4.14)
dt R ou

which is understood in a weak sense. Notice that the choice u € HO1 ([0, TI; de) corresponds
to the modelling requirement that the control is switched on at t+ = 0 and switched off at
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t = T. Other initial and final time conditions on # may be required and encoded as boundary
conditions in (4.14). _
With the setting above, the H'-gradient is given, for j = 1,2 and allr = 1...d, by

%u;f(u) = + 1. (4.15)
The optimality condition (4.12) then becomes
(uj + wj, vj — )G =0 (4.16)

forallv € Uyg, j=1,2and1 <r <d.

The case > 0. In this case, a L' norm of the control appears in the cost functional. This
term is not Gateaux differentiable and the discussion becomes more involved. By using of
the control-to-state map, we start by defining

T
fu) = // O(x)G(u)(x,t)dxdt +/ ox)Gu)(x,T)dx
0 JIRY R4

T T
14 2 v
+§/O |u()] dt+§/0

g) =8 llully -

2
dt

4 ()
dtu

The L'-cost, represented by g, admits a subdifferential dg(u) = 89 (llull,1), see e.g.
Section 2.3 of [5]. If we denote by L}, := (]L‘;O (Rd))* and by (-, -) the duality product in
L% x IL3, the following formula holds true:

o) = {@ e Li | ol — lullyr = (@, v—u) Vo e Ul
_ et ] 1ol =1 0w = i) i w0
unit ball in I3 if u=0.
Now, the reduced functional can be written as T (u) = f(u) + g(u). In this case, the

Egs. (4.10) and (4.11) in the corresponding optimality system are the same; however, we
have a different optimality condition (4.12). In the case v = 0, as in Theorem 2.2 in [14],
we have the following result; for its proof, we refer to [14] and [23]. Notice that, as for Eqgs.
(4.10)—(4.11)—(4.12), Eq. (4.18) can be written even when G, and hence f are not Fréchet
differentiable.

Theorem 4.2 Under assumptions (A.1)—(A.2)—(A.3)—(A.4), where we takem > 1 and k > 1,
suppose moreover that the pair (p, u) € Cr(H}") x Uqq is a minimizer for (4.8).

Then there exists a unique q € Cr (L?) which solves 4.11), and an e ag(u) such that
the following inequality condition is satisfied:

r 'Xr di da d ro__ >0
yuj—i— j—l— . v Bu’p qdx , v; —u; >
R J L20,T)

YveUy, j=1,2,r=1...d. (4.18)
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Moreover; there exist .y and A_, belonging to L‘}O(Rd), such that (4.18) is equivalent to the

equations
yu' + / div
J R4 M]

)y =0, wb—uh =0, (0 b —u’) =0
G)j 200 wi—ut 2 0 () (W —u) =0
A, =268 aein {t e[0,T] | u'i (1) > 0}

/):; <é§ aein {t e[0,T] ’ ui(t) = 0}

/):; =3 aein {t €[0, 71| u'i (1) < O}’

gdx + (L) — 0.+ =0

forj=1,2andalll <r <d.

Remark 4.3 In our case, A’; can be understood to be § sgn(u ), where sgn(x) is the sign
function, equal to 1 or —1 depending if x > 0 or x < 0 respectlvely, and equal to O if x = 0.
Furthermore, we notice that the additional Lagrange multipliers (Ai); are due to the

constraints u? < u(r) < u® for almostall ¢ € [0, T].

Finally, the case § > O and v > 0 can be treated as done before. After resorting once again
to the space HL., let 1 be the H'-Riesz representative of the continuous linear functional

~ d
vV (A—i—/ div(—a,o>qu,v) .
Rd Bu ]L%-

Then, assuming that u € Ugg N HO1 ([O, T]; R ), we can compute (4 as above, by solving
the equation

42 ~ . da
_ dt2+y A+/1Rddlv P gdx, ) = wT) =0.

With this definition, relation (4.15) still holds true, and the optimality condition (4.12) can
be expressed once again by equations (4.16).

4.3 Uniqueness of optimal controls

In this section, we prove uniqueness of optimal controls in the situation when 6 = 0 and
v = 0 in (4.3). Our proof relies on the characterization of optimal controls as solutions to
the corresponding optimality system. The cases 6 > 0 or v > 0 read more complicated and
are left aside in our discussion.

To begin with, in order to prove uniqueness, we need additional regularity on the cost
functions 0 and ¢. We then formulate the following assumption, which strengthen (A.4).

(A.4)* Suppose that both 6 and ¢ belong to H 11 (RY).

In the constrained-control case, the characterization of optimal controls is given by an
inequality, see (4.12). This is a very weak information: this is the reason why we are able to
prove uniqueness only under a smallness condition, either on the time 7 or on the size of the
data po, g, Vao, 6 and ¢ in their respective functional spaces.

Let us recall that existence of an optimal control has been proved in Theorem 4.1 above.
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Theorem 4.3 Under assumptions (A.1)—(A.2)-(A.3)-(A.4)*, suppose that both m > 2 and
k > 2. Take moreover § = v = 0 in (4.3). Finally, define

K = Cexp(C (IVaoly ez + 7 max [ [ue], u?]}) ) (ool g + Ngloy )
x (Il + T 16114

where the constant C > 0 can be taken as the maximum of the constants C appearing in
(4.20), (4.22), (4.23) and in the definition (3.3) of K |”".

If the condition K T /y < 1 holds true, then there exists at most one optimal control u™
inint Ugyg.

Proof The previous result being classical in optimal control problems, let us just give a sketch
of the proof. Let (u, p1, g1) and (v, p2, g2) be two optimal triplets solving the minimization
problem (4.8). From (4.13) we deduce that, for all w € Uy,

(yu+/ldiv((e+x)p1)q1, M—w) <0
R(

2
H“T

and (yv + / div ((e + x)pz)qz, w — v> > 0.
]Rd

L7
Take w = v in the former inequality, w = u in the latter and compute the difference of

the resulting expressions. After setting 5p := p; — p2 and 8q = q1 — q», straightforward
computations lead to

T T
y/ lu(t) — v(t)|2dt < / </ ’div ((e + x) (Sp)ql‘ —I—/ |div ((e +x) ,02) 8q|>
0 0 R4 R4
X |u(t) — v(t)| dt. 4.19)

Now we estimate the two space integrals, at any time ¢ € [0, 7']. We start with the former
term, for which we obtain

/R div (e +x80@0) )] dx < g1 0ll2 [div (e +x)8p0))] 2

< €1 (18p@ g2 + [ (14 1x1) V8o 12) < Ci I8p@ 41

where we have also used Theorem 2.3 applied to the transport Eq. (4.11) for treating the ¢
term. Notice that the constant C can be expressed as

C1 = C exp (C (Ildivaolly oy + iy ) ) (gl + T 1012, (4.20)

for a “universal” constant C > 0 that depends on the space dimension d. At this point, we

recall that both p; and p, satisfy Eq. (4.10), with controls u1 and u;, respectively. Then, taking

their difference and applying Lemma 3.1 finally yields, for a new constant 51 =C K 1(2)

just depending on the data of the problem, the following bound:

~ t
/Rd |div ((e +x) 8p(1))q1 ()| dx < C, /0 lu(z) — v(1)|dr. 4.21)

Next, consider the second integral in (4.19). The computations are similar to the previous
ones: first of all, we can estimate

/Rd |div ((e +0)02(1)) 8q(1)| dx < 13¢(@)] 2 lo2 @l = C2 18g@D1 .2,

@ Springer



A theoretical investigation of Brockett's ensemble optimal... Page290f34 162

where we have applied Theorem 2.4 to equation (4.10) for p; to control its H 11 norm. In
particular, it follows from that theorem that

Cz = C exp (€ (IVaoll ey + lualley ) (ool + gloy) s @422)

for a “universal” constant C > 0.

Now, we use the fact that g; and ¢, are both solutions of (4.11), related to the controls
u1 and u respectively. Hence, taking the difference of those equations and arguing as in the
proof of Lemma 3.1 (keep in mind also Remark 2.3), one easily infers the existence of a
“universal” constant C > 0 such that

1840112 = € exp (€ (Idivaollp g, + Il ) )
T
X/ lu() —v(@)| ||(1+ Ix]) Vg2 (D) ||, d7
t
< Cexp (C (IVaoll gy + Nty + el ) ) (llgy +7 161

T
x / lu(z) —v()|dx.
t

Notice that the integral is from ¢ to T', because (4.11) is a backward transport equation. After
defining the constants

K" .= Cexp (c (||Vao||L1T(C;) + el + I|u2||L1T>> (IlwllHll +T IIQIIH;) (4.23)

and 52 = Cp g](l), we obtain

T
/ |div ((e + x) p2(1)) 8q ()| dx < 52/ lu(t) — v(v)|dr. (4.24)
R4 t

At this pointhe can insert estimates (4.21) and (4.24) into (4.19), and get, for a new
constant K = Cj + C», the relation

2

T T T T
)// (a(r))zdt < K/ o(t) </ U(s)ds) dt = K (/ O'(‘L')) ,
0 0 0 0

where, for simplicity of notation, we have defined o (¢) := ‘u (t) —v(t) | Hence, by Cauchy-
Schwarz inequality we easily deduce

T T
y/ (c0)) dr < KT/ (o(0)) dt,
0 0

which obviously implies o = 0 almost everywhere on [0, T'] whenever K T'/y < 1. Then,
we conclude the proof remarking that K < K. O

4.4 The case of confining 6 and @

As pointed out in Remark 4.1, from the applications viewpoint, it may be desirable to consider
the case when both 6 and ¢ are quadratic potentials. In this section, we discuss the necessary
adaptations to be implemented in our arguments in order to address this case.

Therefore, from now on we choose

0(x) = x> and @) = |x%

@ Springer



162 Page 300f34 J.Bartsch et al.

although the discussion can be further adapted, in order to treat more general polynomial
growths. In order to simplify the presentation, we also assume that 6 = v = 0.

First of all, we notice that, in view of (4.3), for J to be well-defined it is necessary that
|x|% p belongs to L. Then, we have to assume higher integrability on p, namely that

p e C([0, T1; LE(RY)), for some k > 2 + g.
This of course entails that, in (A.1), one has to take pp € H;" and g € LIT(H,:"), with the
same restriction k > 2 + d /2. However, Theorem 4.1 still holds true.

The main changes pertain Sect. 4.2, starting from the Definition 4.9 of the functional L.
First of all, let us focus on the Lagrangian multiplier g. On the one hand, we need it to
be in some duality pairing with p: then, keeping in mind Definition 2.1, we introduce, for
(m, k) € N2, the spaces

m @R = | f e HE®D | (1+1x) “DUf e LP®RY VO <ol <m].
This space is endowed with the natural norm

1l = 3 |(1+1x) D

0<|a|<m

On the other hand, we still expect ¢ to solve (4.11) to an extent, although the meaning of
that equation is now no more clear, owing to the fact that 8 and ¢ do not belong anymore to
L?. To deal with both issues, we need the following lemma, whose proof can be performed

arguing as in the proof of Theorem 2.4 above, using this time the weight (1 + |x|)7k. We
omit to give the details here.

Lemma4.1 LetT > Oand (m, k) € N? fixed, and let a be a vector field satisfying hypotheses
(2.3). Moreover, assume that qy € H k(Rd) and g € L ([O T, H k(Rd))
Then there exists a unique solution g € C ([0 T]; H k(Rd )) to the problem

dgq +a-Vqg =g, with  q=0 = qo.

Moreover, there exists a constant C > 0 such that the following estimate holds true for any
tel0,T]:

t t
lg®llgn < C exp (c / IVa(@)lep dr) <|I6I0||ka + / G dr>-
0 0

(4.25)

Let us come back to our optimal control problem. In view of Lemma 4.1, we can solve
Eq. (4.11) with 6 and ¢ equal to |x|?, getting a unique solution in the space C7 (L% i) for any
k > 2+ d/2. Let us fix, once for all, the choice!

k—3—|—d
0= 5|

Then, it is easy to see that the functional £ is well-defined on the space
Kr = (W}’l (L) N L;O(Hkloﬂ)) x L3 x Cr(L2y).

Of course, we also need to take pg and g as in assumption (A.1), withm > 1 and k > ko + 1.

! Given z € R, we denote by [z] its entire part.
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Thereafter, we can write the optimality system (4.10)—(4.11)—(4.12), as done above. In
order to characterize Eq. (4.12) in terms of the gradient of the reduced functional 7, we need
to further assume that m > 2 and k > ko + 2.

Finally, also the analysis in Sect. 4.3 works similarly as above. Of course, assumption
(A.4)* is now too strong, and we have to dismiss it.

However, it is still possible to get a result analogous to Theorem 4.3. More precisely, we
have the following statement for the unconstrained problem.

Proposition 4.1 Under assumptions (A.1)—(A.2)—(A.3), suppose also that both m > 2 and
k > ko + 2. In addition, take 5 = v = 0in (4.3), and 0(x) = ¢(x) = lx |2 Finally, define

Ri=ca+n |1+ x

a b
x exp (C (IVaoll 1 ¢z, + T max {|u?] [u"[}) ) <||po||szO+2 + ||g||L1T(szO+2)),

where the constant C > 0 is a suitable positive constant.
If the condition KT /y < 1 holds true, then there exists at most one optimal control u*
inint Ugyy.

Proof The proof is very similar to the one to Theorem 4.3, therefore we limit ourselves to
put in evidence the main changes to be adopted, and to treat the most delicate points of the
analysis.

As before, let (u1, p1, g1) and (43, p2, g2) be two optimal controls with corresponding
state and adjoint state. Arguing as above, we find that u = u; — u, fulfils estimate (4.19).
Let us now focus on the estimate of each integral appearing in that relation.

As for the former integral term, also by use of Lemma 4.1, we can write

[l (e +000@) 0] dx < a0z, faiv (e + 0 300)]
- 0
< G5 180y -
Notice that the constant C3 can be expressed as follows

Cy = CA+T) 1xP (14 1x)

s (C (IldivaollLlr(Loo) + [l ||]LIT) ), (4.26)

for a “universal” constant C > 0. At this point, the estimate for §p works as before, finally
leading to

1
/Rd |div ((e + x) 8p(1))q1 (1)| dx < 63/0 |8u(r)| dr, 4.27)

where we have defined 53 = C3K ](kﬁz), just depending on the data of the problem.
Next, consider the second integral in (4.19): we can estimate

/ |div ((e +x) p2(1)) 8¢ ()] dx < I8¢l 2 o2l < Ca Idqg®l2
R “ko ko+1 “ko
where, by Theorem 2.4 applied to Eq. (4.10) for p,, we obtain that

Cai= Cexp (€ (IVaoll g epy + Mually)) (ool | + Mgl ) 428)

for a “universal” constant C > 0. On the other hand, Lemma 4.1 applied to the equation for
8q gives, for a new constant C > 0, the estimate
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16g®ll 2, = € exp(C (Idivaollyy ooy + Iy ) )

T
x/ 1su(o)| | (1 +|x|)Vq2(T)HL2k0 dr.
; 2

Notice that |[(1 + [x[) Vg2(2) | ;2 < IVqa(T) Iz, o In order to bound this quantity, we
Zko —ko

can differentiate the equation for g with respect to x/, for1 < Jj < d, and get (notice that
djlx* = 2x7)

3 ((1 + [xf) Rt 8jqz> Tat,xiun) -V ((1 + [xf) Rt 3jq2> -

= 20 (14 ) 7 — (14 1) " 8500, x5 u2) - Vg,

with initial datum equal to 2 x/ (1 + |x |)7k0+1. Obviously, the latter term in the right-hand

side can be absorbed by a Gronwall argument; in addition, an easy computation shows that
the former is in L. Therefore, by applying an L? estimate of Theorem 2.3 to the previous
equation implies, for a “universal” constant C > 0, the following bound:

—ko+1
1Vax0)l,2, = € exp (€ (1Vanlly oy + lally ) ) A7) [xl (1 7o

By use of this latter estimate, we finally obtain
/Rd |div ((e +x) p2(1)) 8q(1)| dx < C4 /tT |8u(z)| d, (4.29)
where we have defined 54 = Cy ;Eil) and
R = exp (€ (1Vaolly ey + iy +luallgy ) ) 1+ il 14+ =0t .
(4.30)

We can now insert (4.27) and (4.29) into (4.19), and conclude as done in the proof to Theo-
rem 4.3. m]
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