DIFFERENTIAL EQUATIONS
AND

de' CONTROL PROCESSES
\ dt N 1, 2006
Electronic Journal,

reg. N P23275 at 07.03.97

http:/ /www.neva.ru/journal
e-mail: diff Qosipenko.stu.neva.ru

Optimal control

Boundary Control For Cooperative Parabolic Systems
Governed By Schrodinger Operator

G. M. BAHAA

Mathematics Department,
Faculty of Science,
Beni-Suef University, Beni- Suef, Egypt
e-mail: Bahaa_gm @Qhotmail.com

35K20, 49J20, 49K20, 93C20

Abstract

In this paper, we study the existence of solutions for a cooperative parabolic systems
governed by Schridinger operator defined on R™, then we discuss the optimal control of
boundary type for this systems.
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1 INTRODUCTION.

The linear quadratic optimal control problem described by a distributed param-
eter system has a variety of mechanical and technical sources and applications.
The fundamental class of optimal controls and its mathematical approaches can
be found in Lions (1971). The necessary and sufficient condition of optimality
for systems (n x n systems) governed by different types of partial differential
operators defined on spaces of functions of infinitely many variables and spaces
of infinite order are discussed in El-Saify & Bahaa (2001,2002a,b,2003,), Ko-
tarski (1989,1997),Kotarski & Bahaa( 2005), and Kotarski & El-saify & Bahaa(
2002a,b). Interest in the study of this class of operator is stimulated by prob-
lems in quantum field theory. Various optimization problems associated with
the optimal control of distributed parameter cooperative systems have been
studied by Gali & Serag (1994,1995), Fleckinger (1981,1994) and Fleckinger &
Serag (1995).

We consider the following cooperative parabolic systems :

(9
St (At gy =ay+bp+ i in R
) o
%-I—(—A—Fq)yg =cy+dyp+fo in R
) =g as [zr|— o0 (1)
Y=gz as |z] — oo,
yi(z,0) = yro(z) in R”
\ Y2(7,0) = yao(z) in R”

where :

(2)

{a, b, c&d are given numbers such that b, ¢ > 0

in this case, we say that the system(1)is cooperative
q(z) is a positive function and tending toocat infinity. (3)

In [14], Gali et al. proved the existence of optimal control for system like (1)
with ¢(z) = 0 and with positive weight function. Also they found the set of
inequalities which described the distributed control for systems (1) with ¢(z) =
0 and defined on bounded domain [13]. The case of semilinear cooperative
system with ¢(z) = 0 is discussed in [12].
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In [11] Fleckinger, obtained the necessary and sufficient conditions for hav-
ing the maximum principle and the existence of positive solutions for coopera-
tive system (1) which are:

{a < Mq), d<\q)
(AMg) —a)(Mq) —d) > be,

where \(q) is defined later.

Here, we shall use the same conditions (4) to prove the existence of the state
of our system (1); then using the theory of Lions [19], we study the existence of
boundary control for system (1). Our model in this problem is the Schrédinger
operator.

(4)

2 Operator equation.

To prove the existence of the state y = {y1,y2} of system (1), we state briefly
some results introduced in [10] concerning the eigenvalue problem:

{(—A+q>¢x<q>¢ in R" -

¢(x) -0 as |z|—o00, ¢>0.
The associated variational space is V,(R"), the completion of D(R"), with
respect to the norm :

yllq = (/R IAyl2+q|yl2dw> :

Since the imbedding of V,(R") into L?*(R") is compact. Then the operator
(—A +¢q) considered as an operator in L?(R") is positive self-adjoint with com-
pact inverse. Hence its spectrum consists of an infinite sequence of positive
eigenvalue tending to infinity; moreover the smallest one which is called the
principle eigenvalue denoted by A(q) is simple and is associated with an eigen-
function which does not change sign in R”. It is characterized by:

M) [ o< [ JAgR +alide vy € ViR, )
Now, to study our system (1) we have the embedding
Vy(R") x Vy(R") — L*(R") x L*(R")
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is continuous and compact then, we define a bilinear form
a: (Vy(R™)?* x (V(R"))* = R

by
1

(Y1, 42), (01, 92)) = 5 Rn[Ay1A¢1 + qui1]dz + %/R[Awﬁ@ + qyaco]dx

— /n Y1¢odr — CEZ/” Yopodr — %/n yip1dx — /ny2¢1dﬂ3-
(7)

It is easy to check that 7 is a continuous bilinear form; and then by lax Milgram
Lemma, we have the following theorem:

Theorem 2.1 For fi,f, € L*(OR"), there ewists a unique solution y =
{y1, 92} € (V,(R™))? of system (1) if conditions (4) are satisfied.

Proof We choose m large enough such that a +m > 0 and d +m > 0 and
define on V,(R") the equivalent norm

2 / 1Ay + (m + @)lyP)da

||yl
and we write (6) as:
1 a+m
(Y1, 2), (d1, P2)) = g/ [Ay1A¢y + (g + m)y1d1]dx — b /. y1¢1dx
1
— / yarde + = / [Aya D¢y + (q + m)yas]dx
d+m
— YoaPodx — / Y1 Pad.
C Rn n
Then
1 a+m
(). ) = 7 [ 180+ o mlon e = 22 [

1
[ da [ (180 + G+ m)lgaPlds

d+m
— |y2|2dx — / y1yodr.
R® R”

C
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By Cauchy Schwarz inequality, we have

a-+m

1
(Y1, y2), (Y1, 92)) > g/ 1Ay [* + (g + m) |y [*)dz — o ) ly1 [P da
1 d+m
+ - A 1Ay |* + (g + m)|y2|*]dz — | |yo|*da

- 2( 912d$> ( 922d$> ,
R" Rr
from (5), we deduce

1 a+m 5 1 d+m 9
> 11— — 11— —
W((ylayQ)a(ylvy2)) = b( )\(q)+m>y1|q,m+ C( )\(q)+m>|92|q,m

2

H—mHylHq,mHyﬂ ’q,m-

If (4) holds, then

((y1,2), (W1, 92)) = Clynllgm + [lyellgm)

which prove the coerciveness of the bilinear form 7. Then for fi, fo € L*(R"),
system (1) has a unique solution by Lax Milgram lemma.

3 Formulation of the control problem

The space L?(T") x L*(T") is the space of controls. For a control u = {uy, us} €
(L?(T"))?, the state y(u) = {y1(u), y2(u)} of the system is given by the solution

of
(), (A 4 ua(a) = ) + ) + i T R
83%5“) + (A + @)yo(u) = cyy(u) + dya(u) + fo in R” )

y1=u as |r|] — o0

\ y2=uy as |z[— oo,

The observation equation is given by z(u) = {z1(u), 22(u)} = y(u) =
{y1(u), y2(u)}. For given zq = {z41, zg2} in (L*(R™))?; the cost function is given
by:

I0) = [ n0) = za)? + (o) - zlde + Vo) O
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where N € L((L*(T))?, (L*(T"))?) is hermitian positive definite operator:
(Nu, u) = nlful (2@ (10)

The control problem then is to find

{u = {uy,us} € Uyg such that 11)

J(u) < J(v)

where Uy, is a closed convex subset of(L*(T))?.

Under the given consideration, we may apply the theorem of Lions [19] to
obtain the following result:

Theorem 3.1 Assume that (7) and (10) hold. If the cost function is given by
(9), then there exists an optimal control u = {uy,us}; Moreover it is character-
1zed by the following equations and inequalities:

— ) 4 (A4 q)pr(u) — apa(u) — epa(u) = pi(u) — 214 0 R

_8p§—§m + (_A + q)pg(u) - bp1(u) - dp2(u) = yz(u) — 29q tn R"
p(u) =0 po(u)=0 on T

Op1(u) Opa(u)

T aVA 8VA
together with (8), where p(u) = {p1(u), p2(u)} is the adjoint state.

(Ul — Ul) + (UQ — UQ)CZF + (Nu, v — u)(L2(F))2 >0 YveUy

Proof

The control u is characterized by
J(u)(v—u) >0 Yuée Uy
which is equivalent to
(y(u) = 24, y(v) — y(u))r2@mry2 + (Nu,v —u) 2y = 0
ie.,
(y1(w) =214, Y1 (v) =y1(w)) L2re) + (Y2 (W) =224, Y2(V) = Y2 () L2(Re) +(Nu, v—1) (£2(r))2 > 0
Since (A*P,Y) = (P, AY'), where -

A(p = {¢1,92}) = Ap = {(=A + q)p1 — ag1 — bga, (—A + q) P2 — c1 — da}
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for ¢ € (V/(R™))*.
Then

(P,AY) = (p1, (=A + @)y1 — ayr — byz) + (p2, (A + q)y2 — cy1 — dyp)
= (p1, (A + @y1) — alpr, y1) — b(p1, y2) + (P2, (A + @)y2) — c(p2, 1)

— d(p2,y2)
= ((=A+q)p1,y1) — a(p1,y1) — c(p2, y1) + (A + @)p2, y2) — d(p2, y2)
— b(p1,y2)
= ((=A+q)p1 — ap1 — cpa, 1) + ((—A + @)p2 — bpr — dpa, o)
= (A"P)Y)
where

A*(P = {p1,p2}) = {(=A+ ¢)p1 — ap1 — cp2, (—A + q)p2 — bp1 — dp2}

where A* is the adjoint for A, P is the adjoint state. Then A*P =Y (u)—Z,
can be written as

0
- péiu) + (=A +q)p1 — ap1 — cp2 = y1(u) — 214

0
— p;iu) + (—A + q)p2 — bpr — dpa2 = ya(u) — 224

p1(u) = pa(u) = 0.
So (12) is equivalent to

(= 6pé§u) +(=A+q)p1—ap1—cpz, y1(v) =y (w)+(— apgiu) +(=A+q)pa—bp1—dp,,
y2(v) = y2(u)) + (Nu, v — u) 2wy = 0
(a0, 010 =31 )= Ao (0) =31 )y~ ) )
(p1(u), %(yl(v) —y1(u) 2y — a(p1(w), y1 (v) =1 (u)) = b(p1 (u), y2(v) = y2(u))+
(o), ()= (= D)o 0) ) (2, )y
(1), 5 (3(0) = 1200)) ) = €, 91(0) = 1)y — pal)

y2(v) — yg(u))Lz(Rn) + (Nu,v — u)(L2(F))2 >0
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From (8), we obtain
(p1(u), a(yr(v) — y1(w)) +0(y2(v) — y2(u)) + f1 — f1 — a(y1(v) — y1(w))) L2 (wn)
)y 0, (1 (0) =3 ) ) (), 1 0) =3 () e
(pa), () — 33 () + ) — () + fo = o — ey — 1)
O, )y 0, 5 (0) =)y~ o (), 12(0) — ) e

+(NU, v — u)(Lz(F))z > 0.

Then we have

Op1(u Opa(u
<—81V(A ) U1 — )2y + (827(/1)’ vp — Ug)r2(ry + (N, v — w2y 2 0.
le.,
9, 9,
O 1)+ 2228 )+ (Vo )y 2 0 V€ Ui € U
r aVA aVA

Which completes the proof of the theorem.

Remark 3.2 To study the optimal control for the scalar case

0
a—i+(—A+q)y:ay+f in R"
y(x) =g in T,

we define a bilinear form m: Vi (R") x V,(R") — R by

w(0.0) = [ (VyVorayoldn—a [ yods

n

As in theorem (1), we can prove 7 is coercive if a < A(q) and then there exists
a unique solution of (13) for f € L*(R™). Therefore, the state of the system is
given by the solution of:

o+ A+ Q) = ay(u) + [ +u in R (14)

y(u) =u in T,

where u is given in the space L*(I') of controls. For given zq in L?(R"), the
cost function is given by

J(v) = N ly(v) — z4*dx + /F(Nv)vdF
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where N is a given hermitian positive definite operator. Then we have the
following characterization of optimal control for this system :

Op(u)
ot

+ (=A + q)p(u) — ap(u)

y1(u) —zg in R"
p(u) =0

T,
Op(u)

r Ova

together with (14), where p(u) is the adjoint state.

(v —u)dl' + (Nu,v —u)r2r) > 0, V v € U,

Remark 3.3 Also it is evident that by modifying:
- the boundary conditions,

- the nature of the control (distributed, boundary),
- the nature of the observation,

- the initial differential system,

an infinity of variations on the above problem are possible to study.
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