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Abstract

We investigate some optimal harvesting problems concerning the age-structured population
dynamics. The goal is to maximize the profit with respect to a size-dependent harvesting
effort. The harvesting is made either by fishing or by hunting. For each studied problem,
we state the necessary optimality conditions and use them to get the structure of the optimal
control. For the problem related to hunting, we derive an iterative algorithm to improve at
each step the harvesting effort, in order to increase the profit. Numerical tests are performed
to show that the proposed methods are effective.
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1 Introduction and Setting of the Problems

In this paper we investigate some optimal harvesting problems related to age-structured
population dynamics. There are many studies that have been developed for such problems.
For basic results and methods in age-dependent population dynamics see [3, 18, 23, 25].
For particular harvesting problems related to structured population we refer to [1-6, 8-17,
21, 22, 24, 26, 27], while for optimal control related to biological models see [19, 20].
The particularity in this paper is that we study biological populations for which we can not
always accurately assess the age of an individual knowing his size. There is, however, a
certain relationship between age and size.

B4 Sebastian Anita
sanita@uaic.ro

Ana-Maria Mogneagu
anamaria.mosneagu@uaic.ro

Faculty of Mathematics, “Alexandru Ioan Cuza” University of Iasi, Iagi 700506, Romania

“Octav Mayer” Institute of Mathematics of the Romanian Academy, Iagi 700506, Romania

@ Springer


http://crossmark.crossref.org/dialog/?doi=10.1007/s10013-019-00370-6&domain=pdf
mailto: sanita@uaic.ro
mailto: anamaria.mosneagu@uaic.ro

882 S. Anita, A.-M. Mosneagu

We shall consider optimal control problems for the following age-structured population
dynamics:

aly(av t) + aay(a! t) + l’l’(av t)y(at t)

A
+ cy(a, t)/ y(a,t)da = —u(a,t)y(a,t), (a,t) € (0,A) x (0,T),
A 0 (D
y(0,1) = / B(a,t)y(a,t)da, te0,T),

0
y(a70) = )’0(61)7 ac (O, A)

This is McKendrick’s well-known model, where A € (0, +-00) is the maximal age for the
population species, and T € (0, +00) is the final moment of the harvesting. Here y(a, )
is the density of the population of age a at time ¢, and yg(a) is the initial density of the
population of age a; w(a, t) is the mortality rate and S(a, t) is the fertility rate for individ-
uals of age a at the moment . The term cy(a, t)fOAy(a, t)da is a logistic one, with ¢ > 0
a constant, where ¢ fOA v(a, t)da is an additional mortality rate due to the competition for
resources. The population is subject to a harvesting effort u = u(a, t). The control u can be
seen as an additional mortality rate.
Here are the hypotheses that we are going to use in the following:

HD) g e C(0, Al x [0, T], n € C([0, A) x [0, T],
Bla,t) >0, V(a,t)el0,A]lx[0,T], pla,t)>0, V(a,t)el0,A)x[0,T];

H2) yo € C([0, AD, yo(a) > 0,a € (0, A).

We denote by U = {w € L*((0, A) x (0,T)); 0 < w(a,t) <L ae.in (0, A) x (0, T)},
with L € (0, +00) a constant. We say that function y € L*°((0, A) x (0, T)) is the solution
to problem (1), if it is absolutely continuous along almost any characteristic line (of equation
a —t = const., (a,t) € [0, A] x [0, T']), and satisfies

Dy(a, 1) + p(a, t)y(i, 1)
+ cy(a, t)/ y(a,t)da = —u(a,t)y(a,t), ae.(a,t) e (0,A) x(0,7T),
0
A

lim y(s,t—l—s):/ B(a,t)y(a, t)da, ae.1€(0,T)
e—>0+ 0

1ir(r)1 y(a +¢,¢) = yola), ae.a € (0,A),
e—>0+

where Dy is the directional derivative, Dy(a, t) = limg_g w For the defi-
nition of the solutions to age-dependent population models we refer to Chapter 2 in [3]. It
follows that, for any u € U, there exits a unique solution y* to problem (1) (see [3]).

Our first goal is to investigate the following optimal control problem

Maximize ® (u), (2)
ueld
where @ (1) = fOTfOAu(a, t)y(a, t)da dt, and represents the total harvest.
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Using the ideas in [1], it can be proved the following result:
Theorem 1 Problem (2) admits at least one optimal control u*.

In the following, we shall state the necessary optimality conditions and use them to get
the structure of the optimal effort. Let us denote by p = p(a, t), the solution to the following
problem:

atp(a’ t) + aap(a, t) ; ,U,((l, Z)p(a! t) = ;:B(as [)P(Oa t)
+ ¢ p(a, t)/ y”*(a, tda + c/ y”*(a, tHp(a,t)da
0

0
+ u*(a, t)(1 + p(a,t)), (a,t) € (0,A) x (0, T),
p(A, 1) =0, te0,7),
p@a,T)=0, a€(0,A),
3)

where u* is an optimal control for (2), and y"* is the solution to (1) corresponding to the
harvesting effort u*. As above, we say that a function p € L*°((0, A) x (0, T)) is the solu-
tion to adjoint state system (3), if it is absolutely continuous along almost any characteristic
line, and satisfies

Dp(av t) - M(avAt)p(av t) = _ﬂ(a’ tA)p(Os t)

+cpla, t)/ ¥ (a,tda +c/ ¥ (a.n)p(a, nda

0 0

+u*(a,t)(1 + p(a, 1)), ae. (a,1) € (0,A) x (0,7,
lim p(A—¢g,t—¢)=0, ae. te€(0,7),
e—>0+
lim pla—e, T —¢)=0, ae. aec(0,A).
e—>0+

By p(0, ) we mean lim,_, o+ p(e,t + ¢€) a.e. t € (0, T). The existence and uniqueness of
the solution to (3) follow a fixed point result (for details, see [3]).

It is possible to prove that the following necessary optimality conditions hold (see
Section 2)

Theorem 2 If u* is an optimal effort for problem (2), and p is the solution to (3), then

0 if 1+ pla,t) <0,

L if 14+ p(a,t) > 0. “)

u*(a,t) = {

When we intend to develop a harvesting strategy for a population species, we are inter-
ested in determining the age of individuals. In order to do that, we try to estimate their size.
We know that the size of individuals is a nondecreasing and continuous function of age. We
denote by s = s(a), a € [0, A] the size of an individual over its lifetime. An individual
grows beginning from his birth until he reaches a certain age a, a € (0, A), when the growth
stops and the size as well. Actually, the function s is a strictly increasing on [0, a] and con-
stant on [a, A] (see Fig. 1). Thus, s : [0, A] — [0, S] is a nondecreasing and continuous
function, with § = s(a).

We can precisely specify the age of an individual, if his size is less than s(a). Otherwise,
if his size is equal to s(a) = S, we can only say that its age is in the interval [a, A].

It is obvious now that a special attention is due to the problems where the harvesting
effort is dependent on the size of individuals. We shall deal with two such problems: the
first is specific to fishing and the second, to hunting.
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The lifetime size of an individual

b N ¢
o
T

Fig.1 The function s = s(a), a € [0, A]

For the first kind of problem, let assume that we are interested in industrial fishing. Such
problems were studied in [6]. Because we cannot distinguish between individuals of age in
the interval [a, A], the harvesting effort will be the same for them. In this case, we can vary
in time the intensity of harvesting effort. We denote by v(¢) the intensity of the harvesting at
the moment ¢. The individuals with a size greater than a certain value, which corresponds to
ages greater than another certain value y (¢) € [0, a], are harvested at the same rate. The two
functions, v : [0, T] — [0, L], and y : [0, T] — [0, a] has to be determined. In order
to maximize the harvest, we must obtain the optimal intensity of the harvesting, denoted by
v*, and the optimal minimal age of the harvested population y *, which indicates the optimal
region where the control acts (the hashed area in Fig. 2). Thus, we can treat this problem as
a shape optimization one.

The optimal control problem (2) becomes

Maximize J1 (v, y), ©)
(v,y)eV G

where Ji (v, y) = fOTfOAv(t)H(a —y@®)y(a,dadt,V = {r € L0, T); 0 <r(t) <
Lae.in(0,T)},G; ={¢ € L®°0,T); 0<¢(t) <a ae.in (0, T)}, and y is the solution
to (1) corresponding to the harvesting effort u(a, t) = v(t)H(a — y (¢)).

If we have to pay a cost in order to harvest in the hashed region (see Fig. 2), the optimal
harvesting problem becomes

Maximize J>(v, y), (6)
(v,Y)EVXGy

where J>(v, y) = fOTfoAv(z)H(a —y(®))y(a, t)dadt —kaT(l + y’(z)z)%dt, assuming that
y is smooth, k € (0, +00) is a constant, and Gy = {¢ € C]([O, TD;0 <¢() <a Vt e
[0, T1}. Here, the cost is proportional to the length of {(z, y(¢)); t € [0, T]}.

Let assume now that we are interested in hunting. In this case, the harvesting effort is no
longer the same for the individuals with a size greater than a certain value. Because the size
of an individual is a strictly increasing function on [0, a] and constant on [a, A], we may
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Fig.2 The region where the control acts

consider that the harvesting effort is constant on [a, A], with respect to age. This means that
the harvesting effort satisfies u(s(a), t) = u(S, t) forany a € [a, A]and ¢t € [0, T].

We denote by W = {w : [0, S] x [0, T] — R; w is measurable, 3» € L>(0,T)
suchas w(s(a),t) = w(S,t) = h@)ae.in(a, A) x (0,7)}, and by Y = {w €
W; 0 <w(s(a),t) < Lae.in (0, A) x (0, T)}. We shall investigate the following optimal
harvesting problem related to hunting:

Maximize J3 (1), )
uel

where J3(u) = fOTfoAu(s(a), ty(a,t)dadt, u = u(s(a), t) is the harvesting effort, and y
is the solution to the following problem:

3:)’(“, t) + aay(& t) :— ,LL(CZ, t))’(a, t)
+ cy(a, t)/ y(a,t)da = —u(s(a), t)y(a,t), (a,t) € (0,A) x (0,7),
0

A ®
y(0,1) = / B(a,t)y(a,t)da, te(0,7),

0
y(a, 0) = yo(a), a € (0, A).

The cost of the harvesting effort (if is not negligible) can be taken into account for this third
problem as well. One possibility is to modify the cost functional by

B T rA T rA
J3(u) = / / u(s(a),t)y(a,t)dadt — nf / u(s(a), t)dadt,
0 JO 0 JO

where n > 0 is a constant. The approach in this case is similar.

The paper is organized as follows. The proof of Theorem 2 is given in the second section.
In Section 3 we remind the results obtained in [6] for the two optimal problems related to
fishing. The optimal harvesting problem proposed for the case when the harvesting is made
by hunting is treated in Section 4. In Section 5 is derived an approximation for the optimal
harvesting effort obtained for the problem (7).
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2 Proof of Theorem 2

This proof follows the lines in [3]. Let us consider w € L*°((0, A) x (0, T)), arbitrary but
fixed, such that u* + ew € U for sufficiently small & > 0. It can be proved that

u*tew _ u*

yorer o L T o in 1%((0,4) x (0, T)),
&
as ¢ —> 0+, where z = z(a, t) is the solution to
0rz(a, t) + d,z(a, t) + ula, Hz(a, t)

A A
+cz(a, t)/ y“* (a,t)da + cy"*(a, t)f z(a,t)da
0 0

= —[u*(a,Hz(a,t) + w(a, t)y“*(a, ], (a,t) € (0,A) x (0, T), )
A

z(0,1) :/ B(a, )z(a, t)da, te(0,7),

2(a,0) = 0(3 a € (0, A).

A function z € L*°((0, A) x (0, T)) is a solution to (9) if it is absolutely continuous along
almost any characteristic line and satisfies

Dz(a,t) + u(a, t)z(a,t)

+cz(a, t)/Ay”*(a, tda —I—cy“*(a, t)/Az(a, tda

= —[u*(a, (t))z(a, 1)+ wa, )y* (a, t)],0 a.e. (a,1) € (0,A) x (0, 7),
gg%lJrz(s, t+e)= /OAﬂ(a, t)z(a, t)da, ae. te€(0,7),

81_i)r(1)1+z(a +é&,6) =0, ae. aec(0,A)

(for the existence and uniqueness of the solution to (9), see [3, Chapter 2]).
From the optimality of u*, we know that ® (u*) > ®(u* + ew), and than

T pA u*+ew t) — u* t T rA .
/ / u*(a,t)y @n -y @, )da dt-l—/ / w(a, Hy* 7% (a, t)da dt < 0.
0o Jo & 0 Jo

Passing to the limit for e — 0+, we get that

T pA T pA .
/ / u*(a, t)z(a, t)dadt +/ f w(a, )y* (a,t)dadt < 0. (10)
0 Jo 0 Jo
Multiplying the first equation in (3) by z and integrating over (0, T') x (0, A), we obtain
T pA
/ / z(a,1)[Dp(a,t) — p(a, 1) pa, t)ldadt
0 Jo
T pA A
= [ [0 | -p@.0p0.0daar + ot 5 @nda
0 Jo 0

A
+c/ y”*(a, tp(a,t)da +u*(1 + p(a, t))] dadt.
0
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Integrating by parts with respect to ¢ and to a, and using also (3) and (9), we get that

T T rA
—/ z(0, 1) p(0, r)dt —/ / pla,t)[Dz(a,t) + u(a, t)z(a, t)]dadt
0 o Jo

T T pA A
= —/ z(0, 1) p(0, t)dt + f / z(a,t) |:cp(a, t)/ y* (a,t)da
0 0 JO 0

A
+C/ ¥ (a, t)p(a, yda + u*(a, 1)(1 + p(a, t))} da dt,
0

T pA A X A
/ / pla,t) |:cz(a, t)/ y* (a,t)da +cy" (a, t)/ z(a, t)da
0 JO 0 0

+u*(a,t)z(a,t) + w(a, t)y”* (a, t)]da dt

T A A,
Z/ / z(a, 1) [cp(a,t)/ y* (a,t)da
o Jo 0

A
—i—c/ v (a,t)p(a, t)yda + u*(a, t)(1 + p(a, z))] dadt.
0

and

We may infer now that

T (A T pA .
/ f u*(a, t)z(a, t)dadt :/ / w(a, H)y" (a,t)p(a,r)dadt.
0 JO 0 JO
Using (10) we get
T (A . .
/ f w(a, 1) [y” (@, 1)+ " (a,t)p(a,t)]da di <0
0 JO

for any w € L°°((0, A) x (0, T)), such that u™ + ew € U, for sufficiently small ¢ > 0.
Since y”* (a,t) > 0ae. (a,t) € (0,A) x (0, T), we obtain (4).

Remark 1 This implies that p is the solution to

atp(a! t) + 8ul7(as t) - u'(aa [)p(aa t) = —ﬂ((l, t)]’(()’ t)

A A
+c p(a, t)/ y”* (a,t)da + c/ y“* (a,t)p(a,t)da
+L(1+ p(c(z), T, ’ (a,t) € (0, A) x (0, T),
p(A, 1) =0, te(0,7),
pa,T)=0, ac (0, A).

If p(a,t) # —lae.in (0, A) x (0, T), then u*(a,t) = LH(1 + p(a,t)), where H is the
Heaviside function. It can be found sufficient conditions on the mortality and fertility rates
such that p(a,t) # —1 a.e.in (0, A) x (0, T).

If, for example, for almost any ¢ € (0, T') and for any real number n, u(-, t) +np(-, ) is
not a constant on a subset of positive measure of (0, A), then the set

{(a,1) € (0,A) x (0, T); p(a, 1) =—1}

is negligible, and we get the conclusion. This also implies that the optimal control is of
bang-bang type.
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Remark 2 Multiplying the first equation in (3) by y”* and integrating over (0, T') x (0, A),
we get the maximal harvest

A T A A X
™) = _/0 yo(a)p(a,O)da—c/O /0 [0 Y@, typd,Hy" (a,t)da'dadt.

3 Optimal Harvesting by Fishing

In [6] we have investigated both optimal harvesting problems related to the fishing issue,
namely the problems (5) and (6). For these problems we have stated the necessary optimality
conditions and we have used them to get the structure of the optimal effort.

Firstly, let us remind the results that we have obtained in [6] for the optimal harvesting
problem (5).

Theorem 3 Problem (5) admits at least one optimal control (v*, y*).

We denote by p = p(a, t) the adjoint state, meaning the solution to:
O pla,t) +da.pla,t) — pla, t)p(a,At) = —B(a,t)p(0,1)
+¢ pla, t)/ ¥ (a, t)yda + c/ ¥ (a, t)pla, )da

0 0
+v* () H @ —y*@) (1 + p(a, 1)), (a,t) € (0,4) x (0, T),
p(A, 1) =0, te(0,7),
pa,T)=0, ae (0,A)),
(11)

where (v*, y*) is an optimal control for (5), and y”**?’* is the solution to (1) corresponding
to the harvesting effort u(a, t) = v*(¢) H(a — y*(t)). The following result has been proved
in [6].

Theorem 4 [f (v*, y*) is an optimal control for problem (5), and p is solution to (11), then

2 [0 oy @+ pa.nda <o
Lif [}y @00+ pa,n)da >0

and
0 if v*(t) > 0and y*"V" (y*@), ) (1 + p(y* (1), 1)) > 0,

a if vi(t) > 0and y*" 7 (y* (1), ) (1 + p(y*(1), 1)) < O. (12)

AOES {

Remark 3 1f y**¥*(a, 1) > O ae. (a, 1) € (0, A) x (0, T), then we may rewrite (12) as

(1) = 0 if v*(r) > O0and p(y*(¢),t) > —1,
V=0 G i o) > 0and p(y* (1), 1) < —1.

Based on these theoretical results, we have developed in [6] an iterative algorithm to
increase the profit at each iteration, by varying the intensity of the harvesting effort and
changing the region where the control is acting. Some numerical tests are given in order to
illustrate the effectiveness of the theoretical results.

A particular problem was also studied in [6], which was obtained for y = 0. In this situ-
ation, the harvesting effort is v(¢), the intensity of the fishing. Remark that, when v(¢) = 0
we have prohibition periods for fishing, and when v(¢) > 0, the intensity of harvest is the
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same for all ages. The unique solution to (1) is separable. Based on necessary optimal-
ity conditions, it was obtained the structure of the optimal control (which is in this case

u(a,t) = v(t)).
Regarding the optimal harvesting problem (6) we obtaind in [6] the following result:

Theorem 5 Problem (6) admits at least one optimal control (v*, y*).

If (v*, y*) is an optimal effort for problem (6), and p is solution to (11), then

0 if [,y (@ 0 + pa,1)da <0,

U*([) = . A vy
L if [, y" (@, 0 + p(a, 1)da > 0
and the gradient ascend with respect to y is

Oy (t,0)

GRS 2200k
+0* )y (v (1, 0), (1 + p(y(2,6),0) = Y (¥ (1,0), 1 €O, T), 6>0,
0,y (T,0) + ¥ (y(T, 0) = 3,y(0,0) — ¥ (¥(0,0) =0, 6 >0,

where i = dW is the subdifferential of W,

[0  ifrefoal
) = { +oo ifr € R\ [0,al.

doy(t,0) =k

As in [5], we may derive an iterative algorithm to improve, at each step, w and y, in order
to obtain a bigger value for J;.

4 Optimal Harvesting by Hunting

Q

The goal of this section is to investigate the optimal harvesting problem (7). If a >
the harvesting effort is constant with respect to age, thus u = u(s(a),t) = u(s(a),t)
u(S,t) =u(t), fora > a. Following the ideas in [1] it can be proved that

Theorem 6 Problem (7) admits at least one optimal control u*.

Let us denote by p = p(a, t) the the solution to the problem

8tp(a7 t) + aapfga» t) - M([l, t)p(‘L t) = _lg(a’ I)P(O’ t)

A
+c p(a, t)f y”*(a, t)da + c/ y“*(a, tHp(a,t)da
0 0

+u*(s(a), ) (1 + p(a, 1)), (a,t) € (0, A) x (0, T),
p(A, 1) =0, te(0,7),
pa,T)=0, a € 0,A),
(13)
where u* is an optimal control for (7), and y"* is the solution to (8) corresponding to the
harvesting effort u™*. For the existence and uniqueness of the solution to (13) see [3].

Theorem 7 If u* is an optimal effort for problem (7), and p is solution to (13), then

0 ifl+ p(a,t) <O,

s = { L ifl+pa.n) >0 fora € 0.a), W
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890 S. Anita, A.-M. Mosneagu

and
0 if [2 (@ (1 + pla,n)da <0,

u*(t) = L if faA v (a,1)(1 + p(a,1))da > 0 fora > a.

s)

Proof We take w € W, arbitrary but fixed, such that u™ + cw € U for sufficiently small
e > 0. It is possible to prove that

) ; yu*+£w _ yu*
yoE — i, ———— —z in (0.4 x0T,

as ¢ —> 0+, where z = z(a, t) is the solution to
orz(a,t) + dyz(a,t) + ula, t)z(a, t)
~+cz(a, t)/Ay”*(a, Hda + ¢ y* (a, t)/Az(a, tyda
= —[uo*(S(a), Nz(a, 1) + w(s(a), t)oy”*(a, Nl (a,1) € (0,4) x 0, 7), (16)
z(0, 1) = /Aﬂ(a, t)z(a, t)da, te(0,7),
72(a,0) = 0(3 a e (0,A).

From the optimality of u* we have that

T A T A
//u*(s(a),t)y”*(a,t)dadtzf / W*(s(a), 1) + sw(s(a), )y ¥ (a, t)dadt,
0o Jo o Jo
and than

T pA u*+ew ) — u* ¢ T pA .
0> / / u*(s(a), t)y (@, 3 ' @, )dadt—l—/ / w(s(a), )y" ¥ (a, t)dadt,
0 Jo 0 Jo

for any sufficiently small ¢ > 0 and w € W such that u* + ew € U. We pass now to the
limit for ¢ — 0+, and we obtain that

T (A
0= / / u*(s(@). z(a, 1) + w(s(@), H)y" (a,1))dadt, A7)
o Jo

for any w € W, such that u* + ew € U, for sufficiently small ¢ > 0. Integrating the first
equation in (13) over (0, T) x (0, A), after multiplying it by z, we get that

T pA
//z(a,t)[Dp(a,t)—M(a,t)p(a,t)]dadt
0 JO
T pA A
:/ / z(a, 1) |:—,8(a,t)p(0,t)dadt—i—cp(a,t)/ y* (a, t)da
0 JO 0

A
+c/ ¥ (a,t)p(a, hda + u*(s(a), (1 + p(a, t))] dadt.
0

Integrating by parts with respect to ¢ and to a, and using also (13) and (16), we obtain that

T rA T rA .
/ / u*(s(a), t)z(a, t)dadt = / / w(s(a), )y (a,t)p(a, t)dadt.
0 JO 0 JO

Using (17) we get

T rA
0 z/ / wis(a), )y* (a,t)(1 + p(a, t))dadt
0 JO
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for any w € W, such that u* + gw € U, for sufficiently small ¢ > 0. Equivalently, we may
write

T a
Oz/ f w(s(a), Hy* (a, )1 + p(a, t))da dt
0 0

T A
+/ f w(s@), Hy* (@, t)(1 + p(a, t))da dt
0 a

and

T a
0 3/ / w(s(a), )y (a, t)(1 + p(a, t))da dt
0 0

T A
+/ w(s(a), t)/ y”*(a, t)(1 + p(a,t))dadt, (18)
0 a

for any w € W, such that u™ 4+ cw € U, for sufficiently small ¢ > 0.

To complete the proof, let suppose by contradiction that exists a set By C [0, @) x (0, T),
with m(By) > 0, such that 1 + p(a,t) < 0 and u*(s(a),t) € (0, L] on By, a € [0, a).
In order that 0 < u*(s(a),t) + sw(s(a),t) < L, we take w = —1 on By, and w = 0,
otherwise. We get that

0> / (=Dy* (a,t)(1 + p(a, t))dadt > 0,
Bo

which is a contradiction. We obtain that u*(s(a), t) = 0, for 1 + p(a, 1) < Oanda € [0, a).
In the same manner we can also prove that u*(s(a),t) = L, for 1 + p(a,t) > 0 and
a € [0, a). Let now suppose by contradiction that exists a set B; C (0, T'), with m(B;) > 0,
such that f&A y”*(a, (1 + p(a, t))da < 0 and a*(r) = u*(s(a),t) € (0, Ll on By, a > a.
Because 0 < u*(s(a), t) + sw(s(a), t) < L, we consider w(s(a),t) = —1 on By, and 0,
otherwise. From (18), we get that

A
oz/ (—1)/ v (a, ) (1 + p(a, t))dadt > 0,
B a

which is absurd. Thus, it*(¢) = 0, for faA y”*(a, t)(1 + p(a,t))da < 0,a > a. In the same

manner we can prove also that #*(t) = L, for féA y“* (a,)(1 + p(a,t))da > 0,a > a.
Thus, we obtain the conclusion of the theorem. O

5 An Iterative Algorithm for Problem (7)

Using Theorem 7, we can develop an iterative algorithm to improve, at each iteration, the
harvesting effort u, in order to obtain a higher value for the cost functional J3.

@ Springer



892 S. Anita, A.-M. Mogneagu

Step 0: Set k:=0 and J3(0) to a small value;
Initialize u@(s(a),1);

Step1: Compute y**D the solution of (8) corresponding to u®;
Compute the integral

T rA
ey =/ / u®(s(@), ny**V(a, ndadr.
0 Jo

Step2: If JS(kH)—J;k)‘ < g or J;kﬂ) < J3(k) then STOP;
Else go to Step 3.
Step 3: C?{mpute p* D the solution of (13) corresponding to
u
Compute ak+h according to the formulae (14) and
(15) .
Define a0tV =au® + (1 —na®th, for relo,1].
Compute A* € [0,1] the solution of the maximization
problem

Maximize J3 (ﬁg\kH)) subject to A €[0,1];

Set u%th =
Step4: If [u*t) —y®| <¢ then STOP.

Else k:=k+1;

Go to Step 1.

~ 1
i h.

The constants €1 > 0 and e, > 0 (in Step 2 and Step 4) are given prescribed convergence
parameters, and || - || is the LZ-norm. The algorithm is a gradient type one. For details about
the gradient methods see [7, Section 2.3].

The domain [0, A] x [0, T] is discretized by a grid of M x N equidistant nodes (a;, t;),
witha; = @G —Dh, i = 1,2,.... M, M = 1+ A/h,and t; = (j — Dh, j =
1,2,...,N, N=1+4T/h, where h > 0 is the grid step.

System (8) (Step 1) is approximated by an Euler type scheme, ascending with respect
to time levels. We approximate also system (13) (Step 4), descending with respect to time
levels.

For the numerical test, we take the fertility rate B(a,f) = 30a%(A — a)(1 +
sin(r/Aa))(sin(2t))*, and the mortality rate u(a) = exp(—a)/(A — a), with a € [0, A]
and ¢ € [0, T']. These rates are represented in Fig. 3. We also consider pg(a) = c1(A — a),
withc; > 0anda € [0, A, A=1,T =0.8,h=0.005,L =10,a =03,c=1,¢c1 =1,
and 1 = g = 0.000001.

The algorithm stops in 20 iterations, when the first condition in Step 2 is fulfilled. As we
can see in Table 1 below, the algorithm gives a higher value for J3 at each iteration.

The control u corresponding to the last iteration is given in Fig. 4a. The control u(s(a), t)
for the time level = 0.1 and # = 0.6 can be seen in Fig. 4b,c.

Remark 4 We see that the suboptimal control is of bang-bang type. Figure 4 shows that
there are periods when the best strategy is to hunt only individuals older than a certain age,
periods when the best strategy is to hunt only young individuals (and to allow the matures
to produce offsprings) and, as it was expected, when we are close to the end of hunting, a
period when the best strategy is to hunt at the maximum individuals of any ages.
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Function §(a,t) % R Functionp@)
70
60
50
40
30
20
10
0.4 0.6
: 0.4 0 r n .
Time t 0 o Age a 0.1 0.2 0.3 0.4 0: 0.6 0.7 0.8 0.9 1
(a) The fertility rate 8 (a,7) (b) The mortality rate u(a)
Fig.3 The fertility and mortality rates
Table 1 J;5 for each iteration
Iteration I3
1 0
2 0.4757085681364940
3 0.533321665809279
4 0.554101830342712
5 0.568331164047589
6 0.576608831379407
7 0.581035285632760
8 0.583332908850150
9 0.584560826649836
10 0.585227134622686
11 0.585562528362632
12 0.585730721638206
13 0.585814967570220
14 0.585857127896071
15 0.585878217403755
16 0.585888764494402
17 0.585894038624005
18 0.585896675834886
19 0.5858979944768438
20(STOP) 0.585898653806959
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Control u

Time t

(a) u(s(a), ) from the last iteration

Control u for t = 0.1

Control u fort=0.6

2 L L L L

L L L
0.5 0.1 0.2

Age a
(b) u(s(a), t) for t = 0.1

0.3 0.4 0.6

Fig.4 The harvesting effort

05 06 07 08 09 1

Age a
() u(s(a), t) fort=0.6

03 04

Additional numerical tests and the analysis of the convergence of the algorithms will be

performed in a future paper.
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