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Abstract

In this paper, we consider a kind of time-varying bang—bang property of time optimal
boundary controls for the heat equation. The time-varying bang-bang property in
the interior domain has been considered in some papers, but regarding the time
optimal boundary control problem it is still unsolved. In this paper, we determine that
there exists at least one solution to the time optimal boundary control problem with
time-varying controls.
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1 Introduction

Let R, = (0,+00), and let  be a nonempty open bounded domain in RN (N > 1) with
smooth boundary 9. Let I' C 92 be a nonempty and open subset of 92. Consider the
following controlled system:

oy—Ay=0 inQ xR,
y=u onI" xR,
y=0 on(0Q2-T) xR,

(1.1)
¥(0) =0 in Q.

Here, y, € L2(Q2) is a given function, and u € L®(R,; L?(I")) is the control. We denote the
solution to (1.1) as y(-; yo, 4).
In this paper, we let

LP(R,) £ {v e L™®(R,) ’ v(t)>0ae.t e ]R+}.

Denote the norm and inner product of L2(2) or L2(T") as || - || and (-, -), respectively, and
the open (or closed) ball of L%(2), with a center at 0 and a radius of r > 0, as B(0,) (or
B(0,7)).

In industry and engineering, temperature control is a kind of important control, and
time optimal control of heat equation is a typical case for temperature control. There are

some optimal control problems: time optimal control problem and norm optimal control
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problem. They are important and interesting problems of optimal control theory. In [1],
these optimal control problems have been considered.

Time optimal control problems was discussed by Egorov in 1963 and he proved a bang—
bang property for his problem (see [2]), Fattorini discussed it independently in 1964 (see
[3]). Then Balakrishnan proved a maximal principle for the optimal control and which
can imply the bang—bang property (see [4]), Friedman discussed the time optimal control
problem on Banach spaces (see [5]), Fattorini proved that the maximal principle in 1974 for
some special Banach spaces. There are many other authors considering the time optimal
control problem (see, e.g., [1, 6-15]). Regarding stochastic cases, norm optimal control
problems were considered in [16, 17] for stochastic ordinary differential equations and in
[18] for stochastic heat equations.

The reader can also refer to [19-21] for the equivalence of three kinds of optimal control
problems. For some other interesting work, we refer the reader to [22—-24]. The approxi-
mate controllability of system (1.1) has been studied in much work (see, e.g., [14, 25-28]).
It is clear that, for each ¢ > 0, we have ||¥(T’; 0,0)|| < & when T is large enough.

The bang—bang property has been studied in much work (see, e.g., [1, 11, 13, 14, 29—
32]). However, regarding the time-varying bang—bang property, particularly in infinite-
dimensional cases, there is only one paper [19] in which the authors considered a kind of
time optimal control problem that involves an interior subset.

In this paper, we consider the time-varying bang—bang property of the heat equation
that affects the boundary.

For a given function M(-) € L°(R, ), we define

Uny = {V eL® (R+;L2(F)) | ”v(t) ||L2(r) <M(t) forae.t e R+} (1.2)
and
Ry, T) = {y(T;yo, ) ‘ ue L{M(.)} for each T € R,.
The time optimal control problem considered is as follows:

T*éTinﬂg {T | 9(T;0,u) € B(0, &), u € Uniy } (1.3)
€y

where ¢ > 0. In this problem, if u € Uy and y(T; o, u) € B(0,¢) for some t € R,, we call
u an admissible control; if 7% € R, and u* € Uy satisfy y(T%; 50, u*) € B(0,¢), we call T*
and u* the optimal time and a time optimal control, respectively.

If yo € B(0, &), taking the control u = 0, then it is obvious that the optimal time 7™ = 0,
this is trivial. Hence, throughout this paper, we assume that

Yo ¢ B(O, 8)’

from which we see that if 7* exists, then 7% > 0.
The main result of this paper is in establishing the following time-varying bang—bang
property of problem (1.3).

Theorem 1.1 Assume that M(-) € LY(R,) and ¢ > 0. Then the following two conclusions
are true:
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(i) There exist at least one optimal time and time optimal control for problem (1.3);
(i) Any time optimal control u* for problem (1.3) satisfies the following time-varying
bang—bang property:

||u*(t) ||L2(F) =M(t) forae te (0, T*) (1.4)
and

|y (T 30, ) Hﬂ(n) =é (1.5)

We organize this paper as follows. In Sect. 2, we prove the existence of optimal controls
for problem (1.3) and discuss some properties of the optimal controls (see Lemma 2.1).
Then we prove Theorem 1.1.

2 Existence of optimal control for (1.3) and its properties
Lemma 2.1 For problem (1.3), the following two conclusions are true:
(i) There exists at least one optimal time T* and time optimal control u* for problem
(1.3).
(i) Any time optimal control u* for problem (1.3) satisfies the following property:

||u*(t) ||L2(r) =M(t) forae te (O, T*). (2.1)
Proof Let u =0. Then, by the property of the heat equation, we have ||eATy0||L2(Q) — Oas
T — oo, which implies that T < +oo by the definition of T* (see (1.3)).
Let {T},}32,, with T), > T}, for all n € N such that

T,— T

where T* is defined as (1.3). Then there exists a sequence {u,,},>1 C U such that

|9(Tosy0, un)| <& asm— oo. (2.2)
Denote

. u,(t) in(0,T,),

un(t) =

0 in[T,, T1].
Then
||y(t;yo,12n)||L2(Q) <e forallte[T,T1].
Since

i) 2y = M(&) < IMllL7y)  forae.te(0,T1],
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there exists a subsequence of {i1,},>1, still denoted thus, and v* € L>(0, T; L*(T")) such
that

ity — v*  weakly star in L (0, Ty; L*(I)). (2.3)
According to (2.3), there is a subsequence of {1, },>1, still denoted thus, such that

¥(550,#,) = (590, 7*)  strongly in C([0, T1]; L*(2)), (2.4)
where y(-; yo, V*) is the solution to the following system:

9y—Ay=0 inQ x (0,T1),

y =7 onT x (0, Ty),

y=0 on (02 -T) x (0, T1),
¥(0) = yo in €2.

It follows from (2.2) and (2.4) that
17(T30,7) | 2y < - (2.5)
Letting # — 00, we obtain
[7(7%5 50, 7) [ 2y < &

which shows that v* = ¥*| o +) is an optimal control.

Next, we show that
7@ | ey SMO) aete (0, 7). (2.6)

By contradiction, there exist §p > 0 and a measurable set Ey C (0, T*), with |Ep| > 0, such
that

7@ | 2y > M) + 8, VteE, (2.7)

where |Ey| is the Lebesgue measure of Ey. Then we have
/ lv:@| 2 dt = / M(2) dt + 8o|Ep|. (2.8)
Ey Eo
According to (2.7), we can set

0: te (0’ T) \EO’

Vi)
o € Eo

A

@)= (2.9)
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It is obvious that ¢ € L>(0, T; L*(I")). From (2.3), it is easily verified that

T
/ JZCROMREE | 00 1006 0
T
N /0 (X5 OV (0, O . (2.10)

Since [|u,(t) [l .20y < M(E) and (|l 2qry < 1 for a.e. £ € (0, T¥), it follows from (2.9) and
(2.10) that

fE||v*(t)||L2(r)dt: lim (u,,(t),g‘(t))Lz(r)dtf M(z) dt,
0

which contradicts (2.8).

Finally, let * £ v*. Then (i) of this lemma follows from (2.5) and (2.6).

(ii) Since yo ¢ B(0, &), we see that T* > 0. The proof is carried out in the following three
steps.

Step 1. We show that y(T*; yo, u*) € 3B(0, €).

Otherwise, we have y(T*; yo, u*) € B(0,¢), i.e., [|y(T*;y0, u™)||12(q) < €. For each § > 0, we
have

T*-§
|:eA(T*—5)y0+/ eA(T*—B—s)XFM*(S) dsi|
0

”J’(T* =80 “*) _y(T*;J/O, M*) HLZ(Q) =

T*
- eAT*y0+/ eA(T*_S)Xru*(s)ds]
0

L2(Q)

= [ X (= e*)y0] 2

T*-5
+ / (1— eM)eA(T*_‘S_S)Xru(S) ds
0

L2(Q)

T*
+ / 2Ty (s) ds
T*-§

LZ(Q).

Noting that
|eA T (1 - eM)yo”Lz(Q) <[ (7-¢*)y0 ||L2(Q) -0

asé — 0,

T3
/ (- eM)eA(T*’B’S)Xpu(s) ds
0

L2(Q)

as§ — 0and

T*
/ AT yrut(s) ds Ol = 0
T LX(Q

*—8

=8|m
)
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as § — 0, we obtain
||y(T* - 8;%0, u*) —y(T*;yo, u*) “LZ(Q) —0 asd—0.
This, together with y(T*; y0, u*) € B(0, ¢), implies that, for a sufficiently small § > 0, we have
y(T* = 8;30,u*) € B(0, ¢).
This shows that 7% — § is also an optimal time in (1.3), which contradicts the definition
of T*.

Step 2. We show that R(yo, T*) N B(0, &) has only one point.

Otherwise, there exist u;, uy € Up) such that

ly(T5 30 11) [ 12 = |9(T%5 90 12) [ 12 = (2.11)
and

Y(T*550,u1) #y(T%; o, ). (2.12)
Denote

A uy () + ua(+)

i) and () A y1(550, u1) + y(; Yo, Mz)‘ (2.13)
2 2
It is clear that & € Uy and that
3)-Ay=0 in x (0,T%),
y=1u onT x (0, T*) (2.14)
y=0 on (02 -T) x (0, T*), '

5/(0) =% in Q.

Note that B(0, ¢) is a strictly convex subset of L*(2). Based on (2.11), (2.12) and (2.13), we

have
|5(T% 0, “*)”H(sz) <€ (2.15)

since & € Uy according to (2.14) and (2.15), which contradicts the optimality of .

Step 3. We prove that any time optimal control z* satisfies (2.1).

In fact, since R(yo, T*) N B(0, &) has only one point, {y(T;yo,u*)} = R(yo, T*) N B(0, &).
Since R(yo, T*) and B(0, &) are two convex sets, according to the Hahn—Banach theorem,
there exists n* € L2(R2) \ {0} such that

ye??s,EET*)(y, T hag = ze%@(‘z’ )2y = (1 9(T7550, 7)) 12 - (2.16)
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This shows that

T*
sup/ (er” ‘”)XFM(U)u(G),U*>L2(Q) do
0

uelly
T*
5[ (eA(T ’”)XFM(J)E*(G),U*>L2(Q) do,
0

ie.,

T*
suP/ (o), xrM(o)e™ T =7y 1 1 do
0

ueld
T* * *
< [ ) M@ ) do (2.17)
0
Here,
u el £ {uel®(0,T5LA D)) | |lu®)| o < 1forae te(0,T7)}
and
u*(t) = M()u*(t) forae.te (0,T%). (2.18)
Let Ey be the set of the Lebesgue points of 77*(-) and M(-) in (0, T*). For each ¢, € Ey, let

ﬁ*(t)) te (0! T*) \ (tO - )\'! ty + )\'),
g, te(to—)»,t0+)\,),

MO

where ¢ € L(I"), with ||¢ llz2qry < 1, and A € (0, min{zy, T* — £o}). By (2.17), we have

to+A

to+A
/: . (¢, xrM(o)et T _“)n*)Lzm do 5/; . (i (0), xrM(o)e™ T _6)77*>L2(r) do.
0~ 0—

Letting & — 0+, we obtain

({» Xl"M(tO)eA*(T*_tO)r’*>L2(I~) = <a*(t0)) XT'M(tO)eA*(T*_tO)T]*)LZ(F)‘

This implies that

sup <§7 )(1‘2\4(t0)eA (TitO)n*>L2(1-) = (ﬁ*(to): XFM(tO)eA (TitO)n*)LZ(F);

el 2y <1
from which we obtain

MDA T < 17 gy oM T 219)
Noting that 7* € U; and n* # 0, according to (2.18) and (2.19), we obtain

|| u*(t) HL2(1“) =M(t) forae.te (0, T*).
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This completes the proof of this lemma.
Based on Lemma 2.1, we have the following result.

Corollary 2.2 Let and u} be two optimal controls for problem (1.3). Then u} = u;.
Following from Lemma 2.1, we can now prove Theorem 1.1.

Proof of Theorem 1.1 From (i) and (ii) of Lemma 2.1, we obtain (i) and (ii) of Theorem 1.1.

Finally, we show that ||y(T*; yo, )|l ;2(q) = €.

By contradiction, we suppose that y(T*; yo, u*) € B(0, ¢), i.e., |9(T*; y0, u™)ll 2(q) < €. For
8 > 0, we obtain

|9(T* = 830, %) = 9(T*5 30, 4") | 12y =

T*-§
|:eA(T*6)yO +/ eA(T*—J—s)XFu*(S) dS:|
0

T*
- eAT*yo +/ eA(T*’S)xpu*(s) ds]
0

= [[e* (=)0 12

T*-8
+ / (1 - eM)eA(T*_‘;’S)Xru(s) ds
0

12(Q)

L2(Q)

T*
+ / A7) xru*(s)ds
T*_§

12(Q)
Noting that
|eA T (1 - eM)yo”Lz(Q) <[ (7-e*)y0 ||L2(Q) -0
as § — 0,

T*-§
/ (1 - eM)eA(T*_B_S)Xru(S) ds
0

T3
= H (I- eAS)f AT 09y Luu(s) ds
0

—0

12(Q) 12(Q)

as § — 0 and

as § — 0, we obtain

T*
/ eA(T*_S)XrM*(S) dS” =9 ”M(') ||L°°(0,T*) -0
T s 12(Q)

|y (T* = 8 y0,u) = 9(T* 90, ) | o) = O 258 — 0.
This, together with y(T*; yo, u*) € B(0, &), implies that, for a sufficiently small § > 0, we have

y(T* = 8;30,u™) € B(0, ).
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This shows that T* — § is also an optimal time in (1.3), which contradicts the definition

of T*. Hence, ||y(T*; y0, ™)l 12(q) = &- O
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