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1 Introduction

In the memorial work of Lions[6] the optimal control theory for distributed parameter
systems has been developed in full extent. The optimal control theory of [6] covers a wide
variety of distributed parameter systems, e.g., elliptic, parabolic, hyperbolic and other
types of systems, and a great number of results including optimality conditions in terms
of adjoint state equations for quadratic cost problems are established. Especially in [6]
Lions studied the quadratic cost control problems for hyperbolic controlled systems of the
form

j+ Alt)y = f+Bv, v €Uy CU, } (L5
y(0) =yo €V, §(0)=y1 € H, | :
where H,V are Hilbert spaces, V < H «— V' is a Gelfand triple, f is a forcing fﬁnc’cion,
A(t) is the differential operator defined by some bilinear form on V', B is a controller, v
is a control and y = y(v) denotes the solution state for given v € U,q C U, U, is an

admissible subset of the Hilbert space U of control variables. The attached quadratic cost
functional to (1.1) is given by

J(v) = ICy(v) = zalliy + (Bv,0)y, v €U, )

where M is a Hilbert space of observation variables, zy is a desired obvervation state in
M and C is an observation operator, and R is a positive definite, symmetric operator on
U. The quadratic optimal control problem is to find and characterize an element u € Uyq,

called optimal control, such that

vieII}lid J() = J(u). (1.3)
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In this paper, we study the quadratic cost optimal control problem for linear nonau-

tonomous systems governed by damped second order equations of the form

(1.4)

() + As(t)9(v) + A1 ()y(v) = f(t) + B, v €Upq C U, }
y(0;v) =y €V, 9(0;v) =y € H,

where A;(t) is the operator defined by a bilinear form on V, and Aj(t) is the operator
defined by another bilinear form on V. We assume that inclusions V C Vo C H are
continuous embeddings. The quadratic cost subject to the system (1.4) is given by (1.2).
The optimal control theory for the system (1.4) is not devoloped in Lions [5], Barbu[2],
Lasiecka and Triggiani[4]. The following five practical partial differential equations having

damping terms are covered by the system (1.4).

Example 1.1 (Damped wave equation)
Let © C R"™ be a bounded domain and let I' = 952 be a smooth boundary of 2. We denote
Q@=(0,T)xQand ¥ = (0,T) xI'. Then the damped wave equation is described by

9?2 17} .
a—gy(t, z) = kA zy(t o) — Ay(t,z) = f(t,z) in Q,
2-[utt2) 4 n s, 0] =g(i0) on 3,

9
y(O,.'z:) = yO(x)a 'a_ty(O’ (L‘) = y1(:c) in Q,

where k is a positive constant.

Example 1.2 (Air damped wave equation)
The wave equation having air damped effect is described by

d? ] .
5{2-y(t,11!) + aay(t, .’Z:) - Ay(ta 31) = f(t’ .'17) m Q’

y(t,z) =0 on X,
) .
y(0,z) = yo(z), ay(o,x) =y1(z) in Q,

where a > 0.

Example 1.3 (Euler-Bernoulli beam equation)

The transverse vibration of a beam of length 1 is described by the following Euler-Bernoulli



beam equation with damping

5? & [ & 3 )
@y(t, z) + 322 E (»’U)'@y(t, r) + CDI(m)my(t, )
= Zf(t) in (0,T) % (0,1),

I, ,
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922 y(t, z) 323 y(t, ) 0, te(0,T),

=1 =1

t,0) = — =0, t
y(t,0) axy(t, ) - 0, te(0,T), |
y(01x) = yﬂ(w)’ E'Zy(ovx) = yl(x) in (07 1), J

where I, EI,CplI are physical constants.

Example 1.4 (Periodic Viscous damping of beam equation)
In the dynamics of vibrating beams we consider the case where the damping effect is

viscous and periodic in time. This vibration equation is described by

2 .
Zo(t,9) + a1 2gy(0,2) + 00 Sa(6,7) = £ 5(0) in (0.T) X (0,1),

\

at?

52 3
-6_(132-y(t’ :L‘) = 'éFy(t, .’I)) =0, te (OaT): }
=1 z=1
y(ta 0) = 'a_my(ta (1)) , t€ (OsT)v

=0

y(0,z) = yo(z), 551/(0,33) = yl(?ﬂ) in (0,1),

where p(t) is a periodic function in ¢ and I, a; > 0 are physical constants.

Example 1.5 (Structural damped plate equa’cibn)
The structural damped plate equation is described by

o2 o )
a—tiy(t, :1:) - QZA'é?y(t’z') + Azy(ta :II) = f(ta w) m Q?

y(t,z) =0, '{?_ny(ta z)=0 on I,
0 .
y(0,2) = 30(2), z:y(0,2) =wi(z) in

where as > 0 is a constant.

The purpose of this paper is to extend the general quadratic optimal control theory
for the hyperbolic (undamped) system (1.1) with (1.2) in Lions [6] to the damped second
order system (1.4) with (1.2), which includes the examples 1.1-1.5. Further discussions
and results for (1.4) are explained in Ha [3]. For related researches of damped second

order systems, we refer to Banks, Ito and Wang (1], Lions [5, 8], and Lions and Magenes

[7].



2 Damped second order evolution equations

Let X be a Hilbert space. (-,-)x denotes an inner product on X with the induced
norm || - || x. X' denotes the dual space of X and (-,-)xs x denotes a dual pairing between
X' and X. Ax denotes the canonical isomorphism from X onto X’. Let us introduce
underlying Hilbert spaces to describe damped second order system equations. Let H be a
real pivot Hilbert space, its norm || - || g is denoted simply by |- |g. For i = 1,2, let V; be a
real separable Hilbert space. Assume that each pair (V;, H) is a Gelfand triple space with
the notation, V; — H = H' — V/, which means that the embedding V; C H is continuous
and V; is dense in H, so that the embedding H C V/ is also continuous and the identified
H = H'isdensein V. From now on, we write V; = V for notational convenience. We shall
give the exact description of damped second order evolution equation. Let 0 < T' < oo be

a fixed terminal time.

Let a1(t; ¢, 9),t € [0,T] be a family of bilinear forms on V x V satisfying

) atéY) =alty,¢) forall ¢4V and telo,T], (2.1)

i) there exists ¢1; > 0 such that

|a1(t; 6, 0)| < culldlivlielly forall ¢,4 €V and ¢€[0,T] (2.2)

and there exist @3 > 0 and A\; € R such that

a1(t; ¢,6) + Mlély > aul|¢ll}, forall g€V and ¢€0,T], (2.3)
iii) the function ¢ — a1(t;¢, ) is continuously differentiable in [0, 7]

and there exists ¢;3 > 0 such that

a1t 6,0)| < crollgllvliglly forall ¢4 €V and t e [0,T]. (2.4)

where " = a‘%. Then we can define the operator A;(t) € L(V,V'),t € [0,T] defined by the

relation
a'l(t; , (P) = <A1 (t)¢) <p>V’,V forall ¢,p€V. (25)
Similarly by (2.4) we have the operator A;(t) € £(V,V'),t € [0,T] defined by

a'l(t7 ¢) (P) = (Al (t)¢> (p)V’,V for all ¢, (RS V. (26)

In order to consider a class of damping operators we introduce the second family of

bilinear forms as(t; @, p),t € [O,T] on V3 x V4. It is assumed that

i) ax(t; ¢,9) = as(t;4,¢) forall ¢,9 € Vy and t € [0,7], (2.7)
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ii) there exists co; > 0 such that

laz(t; ¢, ©)| < carll@llvallllv, for all ¢,9 € V3 and t € [0,T] (2.8)

and there exist a9 > 0 and Ay € R such that

ax(t; 4, 8) + Xoldlfy > azl|¢ll}, for all ¢ € V5, (2.9)
iii) the function t— ay(t; ¢, ) is continuously differentiable in [0, T

and there exists cgo > 0 such that

a2t 6, @)l < canlldlallelly, forall e Vs and tel0,T].  (2.10)

Then we have a family of the operators Ay (t) € L(V,, V), t € [0,T] by the relation

ax(t;$,9) = (A2(D), 0}y v, forall ¢, € V. (2.11)

Also by (2.10) we have Ay(t) € L(V3, V4),t € [0, T) defined by

a2(t; $,0) = (A2(t)$, Phvyzv, Tor all ¢, € V. o (212)

We suppose that V is continuously embeded in V5. Then we see that V «— Vs H =

H' — VZI — V' and <¢7‘P)V’,V = <¢) §0>V.A,I,V2 for ¢ € VYZI’(P € V and (¢: (p>V’,V = (¢) QO)H
forg e HpeV.

We consider the following abstract damped second order evolution equation

i+ 40i+ A4y =1 @ (0,1), )
y(0) =y €V, ' (2.13)
§(0) =u € B,

where f € L2(0,T; V) and"= 71(%

We define a Hilbert space, which will be a solution space, as
W(0,T) = {glg € L*(0,T3V), § € L*(0, T3 V&), § € L*(0, T;V")}
with inner product

(91, 92)w(o,r) = /OT{(gl(t)agz(t))th + (91(8), 92(1))vy + (G1(2), Go(2)) v+ }dt

and induced norm

ol=

”g“W(O,T) = (Hglliz(o,nw + ||9'H2L2(0,T;V2) + ”gllsz(O,T;V’)>
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Definition 2.1 A function y € W(0,T) is a variational solution of (2.13) if y satisfies the
following equation for every t € [0,T]

(?j(t)a ¢>V’,V + a?(t; y(t)) ¢) + al(t§ y(t)a ¢) = <f(t), ¢)V2',V2) Vo ev,
y(0) =y €V, (2.14)
y(0) =y1 € H.

We shall state the existence and uniqueness result of solutions of (2.13).

Theorem 2.1 Assume that a; and ay satisfy (2.1)-(2.4) and (2.7)-(2.10), respectively and
f € L*(0,T;V;). Then the equation (2.13) has a unique variational solution y in W (0, T).

Moreover, the solution y depends continuously on the data, that is, the map
(fry0,91) =y
is continuous from L?(0,T;VJ) x V x H into W(0,T).
A proof of Theorem 2.1 is given in Ha [3]. The next regularity of solution is important.

Theorem 2.2 Assume that the conditions in Theorem 2.1 hold. Then y € C([0,T]; V)
and gy € C([0,T); H).

The following energy equality for (2.13) is essential in proving Theorem 2.2 (cf.[3]).

Lemma 2.1 Assume that all conditions in Theorem 2.1 hold. Let y be the solution of
(2.13). Then, for each t € [0, T] we have the following energy equality

o (t53(0,4(0) + 30 +2 [ 0a(o39(0), i (0))do

= a1(0;90,%0) + [0} + /Ot a1(o;y(0),y(o))do + 2/0t(f(<7),?](0))vz',wd0- (2.15)

3 Optimal control problems and adjoint systems
Let U be a Hilbert space of control variables. Let B be an operator satisfying
B € LU, L*(0,T;Vy)), (3.1)

which is called as a controller. For each v € U/, we consider the following controlled damped

second order system:

{ i(v) + As()3(v) + AL (B)y(v) = f+ B in (0,T), 3

y(0;v) =yo €V, y(0;v) =y; € H.



Here in (3.2) A;(t), A2(t) and f are operators and a forching function satisfying the as-
sumptions given in Section 2. By virtue of Theorem 2.1 and (3.1), we can define the affine
solution map v — y(v) of U into W(0,T). We shall call y(v) the state of the controlled
system (3.2), where y(v) is the solution of (3.2). The observation of the state is assumed
to be given by z(v) = Cy(v), where C € L(W(0,T'), M) is an operator called the observer,
and M is a Hilbert space of observation variables. The cost function associated with the

controlled system (3.2) is given by
J(v) = ||Cy(v) — z4||3 + (Rv,v)y for all v €U, (3.3)

where zg € M is a desired value of 2(v) and R € L(U) = L(U,U) is symmetric and
positive, i.e.,

(Rv,v)u = (v, Ro)u 2 7llvl, (3-4)

for some v > 0. Let U4 be a closed convex subset of ¢, which is called the admissible set.
The quadratic cost optimal control problems for (3.3) subject to (3.2) are:
i) Find an element u € Uyg such that
viE%{Ed J(v) = J(u). (3.5)
ii) Give a characterization of such the u.
We shall call  the optimal control for the optimal control problem. It is easily verified as
in the proof of Lions [6, Chap.1] that under the assumption (3.4), there exists a unique
optimal control u for the cost (3.3) enjoying (3.5). Thus the problem i) is solved and the
problem ii) is solved generally in [6, Chap. 1] as that the optimality condition for u is

given by the variational inequality
J'(u)(v—u) >0 forall v €Uy, (3.6)

where J'(u) denotes the Gateaux derivative of J(v) in (3.3) at v = u. The objective of
this section is to write down formally the optimality condition (3.6) in terms of adjoint
state systems. By Theorem 2.2 we know that y(v) € C([0,T]; V) and y(v) € C([0,T); H).
Therefore, in order to avoid the complexity of setting up observation spaces, we consider
the following four types of distributive and terminal value observations. That is, the

following cases:

1. We take C; € £L(L?(0,T;V), M) and observe z(v) = C1y(v).
2. We take Cy € L(L?(0,T;V3), M) and observe z(v) = Cag(v).
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3. We take C3 € L(V; M) and observe z(v) = C3y(T;v).
4. We take Cy € L(H; M) and observe z(v) = Cyy(T;v).

For each case we can introduce an adjoint state system, and formally calculate the con-
dition (3.6) and derive necessary optimality conditions, which solves the problem ii) in a
satisfactory manner. Further the justifications of such conditions under stronger assump-
tions on observers C;(i = 1,2,3) can be given. Because of the lack of space we consider
two cases of C; € L(L?(0,T;V), M) and C, € L(L*(0,T;V3), M).
3.1 Case of C; € L(L*(0,T;V), M)
If we choose z(v) = Ciy(v), then the cost function is given by

J(v) = [[C1y(v) = zallis + (Rv,v)u, v € Uga. (3.7)
Then it is verified easily that the optimality condition (3.6) is written as

(Cry(u) — 24, C1(y(v) —y(w))m + (Ru,v —u)y > 0 Vv € Uypg, (3.8)

where u is the optimal control for (3.7). Using the canonical isomorphism Az, we can

transform the condition (3.8) to
T
[ (A (Cra050) = 2a(0),9(031) = (s O+ (Rt =t 2 0, Vo € Uoa. (3.9)

We want to write down the condition (3.9) in terms of adjoint state equations. For this,

we introduce the adjoint system by

B(u) — Az (£)p(w) + (A1 (t) — As(£))p(u) = CiAM(Cry(u) - 24) in (0,T), } (3.10)
p(w;T) =p(w;T) =0,

where p(u) denotes an adjoint state depending on the optimal control u.
Now we proceed the formal calculation. Multiply both sides of the equation in (3.10)
by y(v;t) — y(u;t) and integrate them on [0,7]. Then we have

T T
| s, w6031) = 9w )t = [ (Aa(0p(wi0), 9(w30) - ylas )t
T T |
+ [ (Aaplust), o5t - ylwi )t — [ (Aa(pCus ) y(vst) - y(us )t
T

= [ (Cima(Cuy(ust) = 2a(8), y(w3t) — y(us )
= (Cry(u) — 24, C1(y(v) — y(u))) M- (3.11)
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Using integration by parts and using the symmetricity of A;(t) and As(t) and p(u;T) =
p(u; T) = y(v; 0) — y(u; 0) = y(v; 0) — y(u;0) = 0, the left hand side of (3.11) is calculated

formally as
— [ a0, 9005 = 9605 )t — [ 5050, x50 st
+ [ (8, 410 ao30) — y(as )t
[ Aateyptas ) ~ Ax(01s ), (05 ) — (s )
= [ 0050, 50050) ~ s Dt + [ (o8, s 0003 ) =yl )
— [ aaterptas ), w0039 - s )t
0
T d2
= /0 (p(u; 1), (a‘t‘g + Al(t)> (y(v; t) — y(u;t)))dt
T
+ [ (AalOp(us),9(03t) — (ust))at
. T . d2 A d A . . d
= [ 00, | G+ A0+ 4r0) ) (o5 t) — gl 0)de

_ /0 ¥ (o 2), B — w)(t))dt |
= (Bp(u),v — uhgt = (A Bp(u),v — v (3.12)
Thus, by (3.11) and (3.12), the condition (3.9) is established formally as
(A7;'B*p(v) + Ru,v — w)y >0 Vv € Ugg. (3.13)
Here in (3.13) we do not know that B* can apply to p(u), i.e., p(u) € L?(0,T; V) or not.
The above calculations suggest us that if C; ,
Cy € L(L*0,T;V3), M), (3.14)

then by CiAu(Cy(u) — z4) € L*(0, T3 V) and Ay € I2(0,T5 £(Va, V3) (by (2.10)), we
know that the adjoint system (3.10) is well-posed and permits a unique solution p(u) in
W (0,T). Thus the above calculations have exact meanings under the assumption (3.14).

Hence we have the following theorem.

Theorem 3.1 Assume that all conditions of Theorem 2.1 hold. Assume further that C;
satisfy (3.14). Then the optimal control u for (3.7) subject to (3.2) is characterized by the
following system of equations and inequality:

§(u) + A2(B)j(w) + A1 ()y(u) = Bu+ f in (0,T), }

. (3.15)
y(w;0) =yo €V, 9(u;0) =91 € H,
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Blu) — A2()p(u) + (A1(t) — A2(8)p(u) = CfAM(Cry(u) — z5) in (0,T), (3.16)
p(v;T) =0, p(w;T)=0, '

(A;;*B*p(u) + Ru,v —u)y > 0, Vo € Uy, (3.17)
with

y(u), p(u) € L*(0,T3V), } (3.18)

y(u), p(u) € L¥0,T;Vs).
For a detailed proof of Theorem 3.1, see Ha [3].
3.2 Case of C, € L(L*(0,T;V,), M)
When the observation z(v) is given by z(v) = Cay(v), the cost function is defined as
J(v) = ||Ca9(v) — 24|l%s + (Rv,v)y, v € Upg. (3.19)
Let u be the optimal control for (3.19) and assume that A; satisfies
A1 € L®(0,T; L(Va, V). | (3.20)
Then we have the following theorem.

Theorem 3.2 Aséume that (3.20) and all conditions of Theorem 2.1 hold. Then the
optimal control u for (3.19) subject to (3.2) is characterized by the following system of

equations and inequality:

§i(u) + A2(8)§(u) + A1()y(w) = Bu+ f in (0,T), } (3.21)

y(u;0) =yo €V, y(u;0) =y, € H,

p(u) — A2(t)p(u) + A1(t)p(u) + /t ' Ay (0)p(0)do = C3Ap(Cay(u) — z4) in (0,T),
p(v;T) =0, p(u;T) =0,

(3.22)
(—A7'B*p(w) + Ru,v — u)y > 0, Yo € Uy, (3.23)
with
2 .
y(w), p(w) € L(0,T;V), } (520
9(w), B(u) € L*(0,T; V7).
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4 Applications to optimal control problems

In this section we develop the optimal control theory for practical damped second order

partial differential equations. Let us consider the bilinear forms defined by

a1t b, ) = Z/ (%, )3¢(‘”) 8¢($)d +/ a0(t, 2)$(@)b(z)dz, Vo, €V (4.1)

3,5=1

and

ay(t; ¢, ) = Z / bij(t,

1,J=1

D2 de + [ wto)blenpl)e, Vi, €, (42

where a;;, b;;, ag, bo are the functions satisfying
() i =aj, bij = b,
(i)  aij, bij, a0, b0 € C1([0,T); L®(92)),
(i) Xfj=1ai(te)éé; 2 (€ +---+&2), a1 >0, &ER,
(iv) Y0y bij(t,2)€lj > 0n(El +++-+€2), a2>0, &€R.
Let f € L%(0,T;Vy) and B € L(U, L*(0,T;V3)). Since the bilinear forms given in (4.1)

(4.3)

and (4.2) satisfy all conditions of Theorem 2.1, we have a unique solution y € W(0,T') of
(H(v; 1), d)vr,v + a2(t; (v 1), 4) + a1(t;y(vs 1), 8) = (f(t) + Bu(t), vy, vs
a.e. in (0,T), Ywel, Vo€V, (4.4)
y(v;0) =y €V, y(v;0)=y1 € H.

In order to consider distributed observation and control for the Dirichlet problem,
we set V = V3 = H}(Q), H = L*(R2). We choose a control variable space Y = L*(Q) =
L?(0,T; L*(Q)) to treat a distributed control. Then it is clear that Ay = I. Let f € L?(Q)
and let us take B = I, the identity operator. From (4.4) we find a unique solution y(v) of

2
%y(v) + Az(t)%y(v) + A1()y(v) =f+v in Q,
y(v) =0 on X, (4.5)

3]
y(v;0,2) = yo(x), g-iy('v; 0,z) =y1(x) on

and also the solution y satisfies

dy(v) dy(v) 8%y(v)
y(v), ox; ’ ot ’  Otdx;

where A1(t) = Aq(t, z, -(%), Ax(t) = As(t, =, 5%) are operators given as

A(t) = A (t z, 88 ) - iﬁi— (au(t 7)o 0 ) + ao(t, 7),
Ag(t) = Ag (t,:v,-é%) . i 9 (b,,(t x)ai ) +bo(t,z), ()€ Q.
2y}

€ L*(Q), (4.6)

(4.7)
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In what follows we assume R € £(L?(Q)). Here we study only the case where C; = I :
L%(0,T; H}(Q)) — L?(Q) is an identity distributive observation. Since M = L2(Q), we

have Apr = I and the cost functional J(v) is given by
J(v) = / (y(v;t,x) — za(t, z))*dxdt +/ Ru(t,z)v(t,z)dzdt, v € Usq C L*(Q), (4.8)
Q Q

where 24 € L%(Q). Then the optimal control u subject to (4.5) with (4.8) is characterized
by

[ Wt 2) = zalt, ) (ws ) — y(s ) dac
+ /Q Ru(t, z)(v(t, ) — ult, z))dzdt > 0, Vo € Upg. (4.9)

For the optimal control u satisfying (4.9) we introduce an adjoint state system in accor-

dance with Theorem 3.1 as follows:

2 .
T p(w) — 45(0) 2p(u) + [41(0) — An(8)] pw) = y(w) — 2 i €,

p(u) =0 on I, (4.10)

o
p(u; T, z) =0, —é—t-p(u; T,z)=0 in Q,

where

: g 0 .8 (0 0 0
Az(t) = 5t-A2 (t, Z, -55) = —ijzz:l EI;; (%bij(ta .’L‘)a—xz) + abo(t, :L') (4.11)

Since V' = V3, by Theorem 2.1 there exists a unique solution p(u) of (4.10) in the sense of

distribution on Q and the solution p(u) satisfies

dp(u) Ip(u) &*p(u)

p(w), oz; ' ot ' Otdm;

€ L*(Q). (4.12)

Consequently, by Theorem 3.1 we have the following optimality condition
/ (p(us t, @) + Ru(t, ) (v(t, 2) — u(t, @))dedt > 0, Vo € Usg. (4.13)
Q

Note that we can derive this optimality condition (4.13) directly by multiplying (4.10) by
y(v) — y(u) and integrating it on Q.

Example 4.1 We consider the case without any constraint, that is, U,y = U = L?(Q).
In this case it follows from (4.13) that

p(u)+Ru=0 in Q.
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Thus, the optimal control w = —R™p(u) is obtained by solving the following system of

partial differential eqautions:

2
S5v(w) + A0 5u(w) + 4 (Ou(w) = F - R7p(w) in @,
2 .
2 () — Ax(t) () + [A1(9) ~ Ax(8)] p() = y(a) ~ 24 n &
) (4.14)

y(w) =0, p(u)=0 on T,
15] .
y(w:0,2) = 90(2), £y(:0,2) =y1(e) in 9,

J

p(u;T,z) =0, %p(u; T,z) =0 in Q.

Example 4.2 We shall consider the unilateral problem in this example. Let us consider

the case where
Uga = {v]v > 0 almost everywhere in Q}.

Then we can deduce from (4.13) that

p(u) + Ru >0  almost everywhere in Q,
©u>0 almost everywhere in Q, (4.15)

(p(uw) + Ru)u =0 almost everywhere in Q.
Accordingly, the optimal control u is characterized by the solution of the system of uni-

lateral equations:

2 yw) + 420 2yw) + A (yw) - £ 20 in @,

%t;y %
bgp(u) — As(t) a—p(U) + [A1(t) — As(8)]p(w) = y(u) — 24 in Q,

2
p(u) + R ( r3u(u) + Aa(0)5ry(u) + Ar(D)y(w) - f) >0in Q

2

[p(u) +R (gt—iy(u) + Az(t)%y(u) + A1(t)y(u) — f) X \ (4.16)

d? 4 ) 0
@y(“)*‘ 2(t)é—ty(u)+A1(t)y(u)—f =0 in Q,

y(u) =p(u) =0 on X,
y(u; 0, z) = yo(x), %y(u;O,w)Zyl(m) in Q,

/

p(u; T, z) =0, ap(u;T, z)=0 in Q.

Let us study (4.15) in details. From the last condition of (4.15) there are three possibilities

such that
u=0 and p(u)+ Ru=p(u) >0 almost everywhere in Q,

(1)



(i) p(u)+ Ru=0 and u >0, almost everywherein O,
(iii) there exists a region Q; C Q such that meas(Q;) >0 and
vu=0 and p(u)=0 in Q.

If the condition (iii) hold, then we have y(u) = z4 in @, which implies

2 o .
b—tfzd + Ag(t)gizd + Al(t)zd =f in Q. (4.17)
Hence we assume that
9?2 0
52 % + Ag(t)azd + Ai(t)zg # f almost everywhere in Q. (4.18)

Then the case (i) and (ii) are possible. Thus, the optimal control u satisfies either v = 0

or u = —R™!p(u). In particular, when R =v x I,v > 0, we have
1, .
v = ——inf{0,p(u)} almost everywhere in Q. (4.19)
v

At this time, such the optimal control u is determined by the solutions of following equa-

tions:

2 )
SV(8) + Aa(9)5ru(e) + A (By(u) + - int{0,p(w)} = £ in 0,

E%:
%p(u) - Az(ﬂ%p(u) +[A1(t) — Ay(®)]p(w) =y(u) — 24 in Q,
y(u) =0, p(u)=0 on X, > (4.20)

9 .
y(u; 0, z) = yo(x), -égy(u;O,w)=y1(w) in Q,

o]
p(u; T,z) =0, EP(U; T,2) =0 in Q.

/
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Finally we note that other types of observation operators can be treated as in Example

4.1 and Example 4.2.
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