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Abstract

This paper investigates the local convergence of the Lagrange—SQP—-Newton method applied to an optimal control
problem governed by a phase field equation with distributed control. The phase field equation is a system of two
semilinear parabolic differential equations. Stability analysis of optimization problems and regularity results for
parabolic differential equations are used to proof convergence of the controls with respect to the £2(Q) norm and
with respect to the L°°(Q) norm.
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1 Introduction

In this paper we investigate the local convergence of the Lagrange—Sequential-Quadratic—Programming— (SQP)—
Newton method for the solution of an optimal control problem governed by a phase field equation. Phase field equa-
tions are used to model solidification. They are systems of partial differential equations (PDESs). The unknowns in the
system of PDEs are the order parameter ¢ (also called phase function) and the temperature u. Unlike in the classical
Stefan problem which models a sharp solid-liquid interface, phase field models allow for a mushy region. The phases
are identified using the order parameter . Assuming a suitable normalization, {x € Q|¢(x) = 1} is the liquid region
and {z € Q|p(z) = —1} is the solid region. The interface is described by points z € € for which the order param-
eter takes values in (—1,1). We consider the phase field model introduced in [7], [13], [18] that consists of the two
differential equations

0 G,
inQ x (0,77,
0
Tof = EAp+glp)+2u (1.2)
with boundary conditions
0 0
a—nu = 0, % = 0, on 69 X (0,1—')J (13)
and initial conditions
U=ug, @ =g in Q. (1.4)
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The function —g(=) is the derivative of a so—called double well potential G(z). Often G(z) = §(2? — 1). We assume

that g(z) = az + bz? — ¢23 with bounded coefficient functions a, b, ¢ and strictly positive c. In the model x denotes
the heat conductivity, £ the latent heat, 7 is the relaxation time, and ¢ is the length scale of the interface. Other, more
complicated phase field equations have been derived. See, e.g, [28, 29, 38, 39, 41].

In this paper we study a constrained distributed control problem in which the state equation is given by the phase
field model. The objective is to find a heat input f such that the resulting temperature » and phase ¢ match desired
temperature and phase profiles «; and ¢4, respectively. Mathematically, the problem is formulated as

min J(f), 15
e (f) (1.5)

where the objective function is given by

T
J(u, ¢, f) = /0 /ﬂ %(u(.r,t) — ud(x,t))2 + g(go(.r,t) — gpd(:v,t))2 + %(f(aﬁ,t))2 dxdt. (1.6)
The set of admissible controls has the form

Faa={f €L Q% (0,T)) | f(x,t) € Fae.}, (1.7)

where F' C IR is a closed interval, e.g., F = [—1, 1]. We do not require F' to be bounded. In the objective function
u and ¢ are the solutions of (1.1) to (1.4) corresponding to the control f. Thus, the right hand side f is the control
and the pair (u, ) is the state. In the objective function « and 3 are weighting parameters, and % fOT [|F(#)]|? dt is a
regularization term. We assume that

Ug, Pd € L2(Q X (OJT))

are given functions and that «, #, and + are positive constants. Later we will require that u.4, ¢q € LI1(Q x (0,7))
withg > 2 ifn = 2and ¢ > 5/2 if n = 3 to derive regularity estimates for the adjoint variables and our strongest
convergence estimates for the optimization algorithm. The requirement v > 0 is important for our second order
sufficient optimality condition. It can only be expected to hold if v > 0.

The infinite dimensional phase field model (1.1) to (1.4) has been analyzed in [7, 17, 24, 10]. In [7, 17] the case
f = 0is considered. Numerical investigations of the phase field model (1.1) to (1.4) can be found e.g., in [18, 34, 19,
8, 12, 10]. Numerical simulations using other phase field equations have been performed, e.g., in [9, 25, 29].

The control problem stated above has been analyzed in [10, 11, 24]. In [10, 24] the infinite dimensional control
problem is considered. Existence and uniqueness results for the optimal control are derived and the differentiability
of the state with respect to the control is analyzed. In [10, 11] a discretization of the control problem is introduced
and some of its approximation properties are analyzed. The gradient method for the numerical solution of the control
problem (1.5), (1.6), (1.1), (1.2), (1.3), (1.4) is studied in [11]. For optimal control problems governed by the Penrose—
Fife phase field model [38] existence of solutions and their characterization is studied in [25, 42, 43].

The purpose of this paper is the analysis of the Lagrange SQP—Newton method for the solution of the above men-
tioned control problem. SQP methods are used to solve nonlinear constrained optimization problems. Their success
for finite dimensional problems has sparked the research on their application to optimal control and other infinite di-
mensional problems. SQP methods treat states and controls as independent variables. The nonlinear problem is solved
using a sequence of linear quadratic problems. In the context of control problems with linear control constraints the
constraints of the quadratic program are given by the linearized state equation and the linear control constraints. In our
analysis we use exact second order derivative information and, since we are interested in the local convergence anal-
ysis, we use the quadratic model of the Lagrangian about the current iterate as the objective function in the quadratic
programming subproblems. This method is called Lagrange—SQP—Newton method. If no control constraints are given,
then near to a local minimum point that satisfies the second order sufficient optimality conditions the Lagrange—SQP—
Newton method is equivalent to the Newton method applied to the necessary optimality conditions. In the presence of
control constraints it is equivalent to the generalized Newton method applied to a set of generalized equations [1, 40].

Since states and controls are treated as independent variables the nonlinear state equation does not have to be
solved in every iteration, but is part of the constraints and is satisfied in the limit. Another attractive feature is the fast
local convergence speed of SQP methods. If exact second derivative information is used these methods show a local
g—quadratic convergence behavior. If quasi—Newton approximations for the second derivatives are used, then they
show some kind of g—superlinear convergence. SQP methods for finite dimensional nonlinear programming problems
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are discussed, e.g, in the overview article [5]. Theoretical and numerical studies of SQP methods applied to optimal
control problems in an infinite dimensional framework can be found, e.g., in [1, 2, 3, 20, 23, 27, 30, 32, 44, 45]. A
local convergence analysis for reduced SQP methods in Hilbert spaces using quasi—Newton updates is given in [31].
Studies of the local convergence behavior of the Lagrange—SQP—Newton method for several classes of optimal control
problems can be found, e.g., in[1, 2, 4, 44].

The general outline of our convergence proof for the Lagrange—SQP—Newton method for (1.5), (1.6), (1.1), (1.2),
(1.3), (1.4) is identical to the ones in [1, 44]. The details of the convergence proof, however, are very different from
those in [1, 44]. These differences are due to differences in the governing equations. In [1] the governing equations are
ordinary differential equations and in [44] the governing equation is the linear heat equation with a nonlinear boundary
condition. Here we carefully use the structure of the phase field equations (1.1), (1.2), (1.3), (1.4) to overcome a two—
norm discrepancy and to show convergence of the controls with respect to the Z%(@) norm and with respect to the
L*°(Q) norm. In particular, we will show that

s = wallyzs + hew = @ullyzn + 1 = Fellroe + 1A = A,

2 (1.8)
< Cllue = wallwzr + e = ellwzr + 1fe = fellie +11Ae = Aslla,)

where C' is some positive constantand ¢ > 2 if n = 2 0rq > 5/2 if n = 3. Here the subscripts , +, ¢ denote
optimal solution, new iterate, and current iterate, respectively, and A = (p, ¢) are the Lagrange multipliers in the dual
space A, = W' (Q) x W'(Q). A complete review of the notation applied in this paper is given at the end of this
section. The surprising feature of the estimate (1.8) is that the L°° norm of the error in the new control f, — f. can
be estimated using the much weaker L7 norm of the error in the current control f. — f..

It is necessary to discuss what we mean by a two—norm discrepancy. Often, differentiation of the objective and
constraints is only possible with respect to a rather strong norm in the control space, say the L°°—norm, whereas
the second order sufficient optimality conditions hold only with respect to a weaker norm, say the Z?—norm. This
two—norm discrepancy principle plays an important role in the analysis of nonlinear control problems and we refer to
[2, 15, 16, 36] as a selection of references in which various aspects of this and related issues are investigated. More
references can be found in those papers. In our case the situation is slightly different in that the nonlinear term g in
the state equation is a polynomial of degree three. Using H6lder"s inequality it can be seen that ¢ — g(¢) is infinitely
often differentiable as an operator from Z.¢(Q) to L?(Q). Using the smoothness of solutions of parabolic equations this
enables us to prove convergence of the controls in L?(Q). This seems to be the natural space if the set of controls F,4
is unbounded. However, if F,q4 is bounded, then the controls are in L°° (@) and one wants to establish convergence
with respect to this stronger norm. It is in this case that the two—norm discrepancy issue arises. The difficulties that
have to be overcome are the same. However, the reason for the two—norm discrepancy is different. Differentiability
can be shown if ¢ — g(i) is viewed as an operator from L¢(Q) to L%(Q). For the problem under consideration these
norms are “compatible”. The desire to have convergence of the controls with respect to the L°°(())—norm, which is
important from a numerical point of view, e.g., for the identification of active indices, causes the incompatibility.

In [22] a multilevel Newton method is applied to solve the unconstrained control problem (1.5), (1.6), (1.1),
(1.2), (1.3), (1.4) is solved and in [23] the constrained control problem studied in this paper is treated numerically. The
multilevel Newton method in [22] is an extension of the SQP method in that it incorporates an efficient solution method
for the computation of the steps. Its convergence, however, requires controls in L?(Q) with ¢ > 4. The numerical
method in [23] is a combination of the multilevel Newton method in [22] and the projected Newton method in [26].
While no convergence analysis for the algorithm in [23] exists, the strong convergence results for the Lagrange—SQP—
Newton method proven in this paper might serve as an indication why the algorithm [23] perfomed well numerically.

As in [44], our second order sufficient conditions requires the positive definiteness of the Hessian of the Lagrangian
on the space of functions satisfying the homogeneous linearized state equations. In the presence of bound constraints
on the controls this seems to be too strong, because the active bound constraints limit the space of functions on which
the Hessian of the Lagrangian has to be positive definite further. See, e.g., [37]. In the papers [20, 45] convergence
of the Lagrange—SQP—Newton method for some semilinear parabolic control problems is proven under second order
sufficient optimality conditions weaker than the ones we use. Active bound constraints are incorporated into the
positive definitness conditions. The mathematical tool in [20, 45] is the convergence analysis of Newton's method for
generalized nonlinear equations [1, 40]. The price for the relaxation of the second order sufficient optimality condition,
however, is that a constraint involving the optimal control has to be introduced into the quadratic—programming (QP)
which generates the new iterate. Since the purpose of the Lagrange—SQP—Newton method is the determination of the
optimal control such a constraint is not practical. Fortunately, its inclusion does not seem to be necessary in practice
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[20, 21]. This shows, however, that there still is a gap between practical, efficient algorithms for semilinear control
problems and their theoretical justification. This paper is meant to narrow this gap.

The outline of the paper is as follows: In Section 2 we review some results on the existence and uniqueness of
solutions of the state equation and of the optimal control problem. Necessary and sufficient optimality conditions
are discussed in Section 3. The SQP method and basic properties of the iterates will be discussed in Section 4. The
convergence proof for the SQP method is based on the observation that the iterates can be interpreted as solutions of
a perturbed quadratic problem obtained from a linearization of the original problem around the solution. This relation
and some important estimates for the solutions of the perturbed problem are discussed in Section 5. The results of
Sections 4 and 5 are used in Section 6 to derive the desired convergence estimates.

Before we start with the discussion of the control problem, we state the assumptions which are assumed to hold
throughout this paper:

(A1) The domain Q C R", n = 2,3, is a bounded C’>—domain.

(A2) The coefficients in (1.1), (1.2) satisfy
k,6,6,7>0

and the function g is given by g(z) = az + bz? — ¢23 with
a(z,t)<a, b(x,t)<b 0<c<e(rt)<e

(The results can be generalized to the case where «, &, ¢, and 7 are strictly positive, sufficiently smooth func-
tions.)

(A3) The initial conditions satisfy
Up, Po € Wo20 (Q)

and the compatibility conditions

0,0
n T Fpre T

We use the following notation: The space—time—domain is denoted by @ = Q x (0, 7"). For p € [1, co) we define

{ | u  H*u  Ou

2,1 _ Ny = g P
Wy (@) = Y o Ox;0x;’ Ot €L (Q)} .

The space W' (Q) equipped with the norm

1/p

ol ) = /|u|p+2|—|p+z| |5 dadt

is a Banach space. We often omit the space @ and use W', L” instead of W' (Q), L7 (Q), respectively. By (-, -)
and || - || we denote the scalar product and norm in 7. (Q).

In the SQP method we use the following notations: The current iterates are denoted by a subscript ¢, the new
iterates are indicated by a subscript +, and the optimal values have a subscript . Thus, (u., @c, fe), (u+, o+, f+),
(ux, «, [«) denote the current iterate, new iterate, and minimum point, respectively. Moreover, we use the notations

v= (w9 f), A=(p,¥), (1.9)

for the triple of states and control and the pair of co—states, respectively. Similar notations are used for v, , v, etc.
Finally, we introduce the product spaces

V, = W2HQ) x W2H(Q) x LUQ), A, =W2(Q) x W2 (Q). (1.10)

For ¢ = 2 we simply write V = V5 and A = As.
In all our proofs, C will be a generic positive constant.
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2 Well-Posedness of the State Equation and Existence of Optimal Controls

Existence and uniqueness of the solution of the state equation (1.1), (1.2), (1.3), (1.4) are proven in [10] and in [24].
Other proofs for the case f = 0 can be found in [7] and [17]. The following result is taken from [24].

Theorem 2.1 If the assumptions (A1)-(A3) are satisfied, then for each f € L(Q), ¢ > 2, there exists a unique
solution (u, ¢) € W(f’l(Q) X W§71(Q) of the state equation (1.1) to (1.4). Moreover, the solution obeys

lullwzr + llellwz < Cllluollwz @) + llvollwz @) + [1f]ze).
Here the parameter p is given by

[ 2% ifge[22)andn =3,
P=1 any positive number if ¢ > >andn =3, orifg >2andn = 2.

Note that since 5q/(5 — 2q) > ¢ for ¢ € [2,5/2) we may set p = ¢ in Theorem 2.1. In addition to p = q we will
frequently use Theorem 2.1 with ¢ = 2, p = 10.

The proof of Theorem 2.1 uses the Leray—Schauder fixed point theorem and the following imbedding results due
to Lions and Peetre:

Theorem 2.2 IfQ C IR? is a bounded domain having the cone property, then the imbeddings
2,1 00 ¢
W, (Q) C L®(Q), ¢>2,

and
W5 Q) C L™ (0, T; IF(Q)) N L4(0,T; L¥(Q)), p,q € [1,00)

are continuous; the imbeddings W}l(Q) C LP(Q), p € [1,00), ¢ € [2, c0) are compact.
If Q C IR? is a bounded domain having the cone property, then the imbeddings

Wl Q) C LP(Q),

where
%) ifg >5/2,
p =< any positive number ifq =5/2,

are continuous; the imbeddings quv1 (Q) C LP~(Q), where p is given as above and ¢ > 0, are compact.
Proof: The assertions are proven in [35, pp. 14,15,24,25]. O

We will frequently use this theorem withp = gorg=2,p=100rq = 10,p = co.
Theorem 2.1 allows us to define the solution operator

S LUQ) — WHH(Q)x WH(Q),

oo (we), @D

mapping the right hand side into the solution of the state equations (1.1)—(1.4). It is shown in [24] that the solution
operator is continuous and Fréchet differentiable. In particular, it holds that

ullwzs + llellwzr < e (lluollwz + lleollws, +[1fz2) (2.2)

where ¢ = ¢(¢, ¢, T), and
l[ur = usllyzr + llpr — pallyzs < Cllfi = fall 2 (2.3)
for (u;, pi) = S(fi), i = 1,2, where C depends on ||u;||yp2.1, ||illw21, % = 1, 2. Ifuj, 5, i = 1, 2, are contained in

bounded subsets B C (W,")2, which will be the case in our analysis, then ' can be assumed to depend only on 5,
but to be independent of individual u;, ¢; € B, i = 1,2. In particular, if f1, f» are in a bounded set 7, C F,g4, then
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(2.2) implies that (2.3) holds with C' depending only on F;. If F,4 is already bounded, then there is a C' such that
(2.3)isvalid forall f1, fo € Faq.

Since the objective function (1.6) includes a regularization term %fOT I£(t)||* dt, v > 0, one can show the exis-
tence of a minimizing sequence { f,, }, which is bounded in L?(Q).

Using the existence of weakly converging subsequences and the weak lower semi—continuity of the objective
function one can prove the existence of an optimal control. For details we refer to [10] and [24]. If v = 0 and if
is bounded, then one can extract a subsequence out of the minimizing sequence that is weak* convergent in L (Q).
Using arguments as before, one can establish the existence of an optimal control. In [24] it is also shown that the
optimal control is unique if the final time 7" is sufficiently small. The existence and uniqueness results for optimal
controls are summarized in the following theorem taken from [24]:

Theorem 2.3 Let the assumptions of Theorem 2.1 be valid. If v > 0 or if F' is bounded, then there exists an optimal
control £, € L*(Q). The optimal control satisfies f, € L>(Q) if F is bounded. Moreover, if ¥ > 0 and if the final
time T is sufficiently small, then the optimal control f, is unique.

For our analysis we do not need this strong result. All statements in the following sections hold for local solutions
(ux, ) that satisfy the second order sufficient conditions.

Characterizations of the optimal controls are given in the following section.

We introduce the auxiliary system

Zut+ileo = kAutpiu+tfi

inQ x (0, 7], (2.4)
THe = EAp+frp+2ut fo

with boundary conditions (1.3) and initial conditions (1.4).
This linear system will play an important role. In fact, if f1 = h, fo = 0, ug = 0,0 = 0,and 3; = 0, Ba(2,t) =
g'(wc(x,1)), then the solution (u, ) of (2.4), (1.3), (1.4) is the first Fréchet derivative (u, ¢) = (u (f.)h, ¢z (fe)h)

of (u(f), ¢(f)) at the control f.. Moreover, with fi = f, fo = g(v.), /1 = 0, and G2 = ¢'(¢.) the system (2.4),

(1.3), (1.4) essentially defines the pair (wuy, ¢4 ) of the new iterate in the SQP method. See Section 4.

Theorem 2.4 Let the assumptions (A1)—(A3) be valid and suppose that f1, f» € L4(Q), ¢ > 2. If 31,82 € L3(Q),
then there exists a unique solution (u, ¢) € W}l(Q) X W4271(Q) of the system (2.4), (1.3), (1.4). The solution obeys

lullwz + [lellwzr < Cllluollwz, @) + llvollwa @) + [1fillee + || 2l re)

with constant C' = C'(f31, 32) depending only on || 31|z, || G2/ . Moreover, the function (51, 52) — C(f51, B2) maps
bounded sets into bounded sets.

Proof: The proof is given in the appendix. O
The conditionson 3;, i = 1, 2, are clearly satisfied if 3 € L°°. However, they are also satisfied if 7 is of the form
Bi (1) = (e, 1) + b, 1)@ (. 1) — ez, 1)@z, 1)
or, more generally, of the form ~
Bi(x,t) = ejx,t)@(x, 1),

j=1
withc; € L*°(Q) and § € L™,

3 First and Second Order Optimality Conditions

The first order necessary optimality conditions for the optimal control problem under investigation are established in
[10] and [24]. We state the first order necessary conditions in the form needed for our purposes and derive second
order sufficient conditions.
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The Lagrange function for the optimal control problem is given by
T ‘
E(U,Qﬁ,f,p,’(/)) = J(uaﬁpaf)_//p[u1+§§0t_ﬁAu_f] dzdt
0JQ

T
_/ / U [ror — E2Ap — g(p) — 2u] dzdt
0Ja

which, using integration by parts, can be written as

T
I
L:(U;%fap;'l/)) = J(U;%f)_/ (ut—{—igot,p>+h7<Vu,Vp>—<f,p> dt
0
T
— [ )+ €450, 99) = (a() + 20,0 . (31)
Q
For fixed p and v the Lagrangian splits into a linear part £; and a nonlinear part L2, £ = £1 + L2, where
T
Lol o) = T D)+ [ Galio)v) de. (32)
0]
The first order necessary optimality conditions for the optimal control problem are:
L:(u,up)(u*)so*)f*;p*al/)*) = 0, (33)
'C(p,w)(u*aﬂo*af*;p*a'l/)*) = 0, (34)
Ef(“*a%"*af*ap*;'l/)*)(f_f*) > 0 V[ € Faa, (3.5)
Lo € Faa (3.6)

The equation (3.4) means that the state equation has to be satisfied. An evaluation of (3.3) shows that the pair (g, ¢«)
has to satisfy the adjoint system

—Z2p = KAp+ 29+ a(u. —ug),
L T in€ x (0, 7], @7
—Tm¥ —5mp = AU+ ()Y + Bles — pa),
with boundary conditions
0 0
= —p = Q T .
3P 0, anw 0, on 9Q x (0,7T), (3.8)
and final conditions
plz,T) =0, ¢(z,T)=0 in Q. (3.9)

The inequality (3.5) is equivalent to the variational inequality

/OT/ﬂ(p* FALN =) dedt 20 Y f € Fua
Since v > 0, a standard discussion gives
felz,t) = Pp(—y " 'pu(x,t)) ae.on@, (3.10)
where Pr : IR — F denotes the projection onto the closed set F'.

Theorem 3.1 Let the assumptions (A1)-(A2) be valid and suppose that the right hand side function f in (1.1) obeys
f € L1Q). fua,pa € LF(Q), p € [2, 00), then there exists a unique solution (p, 1) € W21(Q) x W2(Q) of the
adjoint system (3.7) to (3.9). Moreover, the solution obeys

IPllwzs +[[¥llwzs < Clllus = uallze + o« = pallz-)

where v = min 24 1if2 < q<5/2 andn = 3,and v = p if qg>5/20rn = 2. he constant C depends only
Ky 525, M I
on .
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Proof: The assumptions (A1)—(A2)and f € L? guarantee that the solution of the state equation obeys u., p. € Wf’l.
See Theorem 2.1. Thus, by Theorem 2.2, u, — ug, v« — g € L”, where v is defined above.

If one introduces the transformationt — 7' — ¢, then (3.7) to (3.9) is equal to (2.4) with homogeneous initial and
boundary conditions and with f; = a(u, — uq), fo = B(ex — @a), and B1 = ¢'(¢«), f2 = 0. Thus the assertion
follows from Theorem 2.4. ]

In the following we use the notations (1.9) and (1.10).
We will show that v, is a locally optimal point if it satisfies the first order optimality condition and

Low (v, M), 0] > o ([lullzz + llellz= + [1£11Z2) (3.11)
forall v = (u, ¢, f) € V satisfying the linearized state equation
%u-l— %%gp = kAu+f,
e = EAp+g(pa)p +2u,
with homogeneous initial and boundary conditions. Note that Theorem 2.4 shows that the solution of (3.12) obeys

111z > C(lullyyzs + llellyz)

inQ x (0,7, (3.12)

Hence,
Low(va, M) v, 0] > 64| Fl|22 (3.13)

forall v = (u, ¢, f) satisfying the linearized state equation (3.12) is necessary and sufficient for (3.11).

Theorem 3.2 Suppose that the necessary optimality conditions (3.3)—(3.6) are satisfied at (u., ¢., f«) and that (3.11)
holds. Then there exist ¢ > 0 and ¢ > 0 such that

J(u,0, ) 2 T (they 00, o) + el = wallgzn + 11 = @allfyan +11f = £lILs)
for all feasible (u, ¢, f) with || f — fi|lr2 < e

Proof: Let f € F,4 be given and let (u, ) be the corresponding solution of the state equation.
First we note that (2.3) implies the estimate

o = wallyy21 + e = ullyza < ClIf = fullz= < Ce (3.14)
The first order necessary conditions (3.3)—(3.5) imply
J) = L))
> J(v) + %,Cw(v*, A)[v — v, v — o]+ r(ve, M) [v — v, v — 0]

where

T
Lol M= vev =] = [ (00— ) i+ ()l = w0 = 0]
0

T
/0 ((2b = 6. ) (0 — 00)°, ) di (3.15)

T
+ [ allu =l + Bl = ol 1l — £
0

and the remainder term is given by

1 p7 pT
e A= oo =nl = [t = o) = "0l = ) 00) drnds

/Ol/OT/OT<—66n(so — )3, ) dt dndr (3.16)
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cf. (3.2). Thus, using (2.3) and Theorem 2.2,
|r (v, X)[v = v, v = 0] | < Cllpullz2ll = @ullZe < ClIf = fill72 - (3.17)

Let (%, @) be the solution of (2.4) with f; = F=f—Ffif2=003 =0 p = g’ (+), and homogeneous initial

~

and boundary conditions, i.e. let 7 = (u, ¢, f) solve the linearized state equation. Then Theorem 2.4 and (2.3) give
the estimate
lallze + llelle < Cllallyze + 1@llyz0) < CNF = Fullze (3.18)
The pair
(Gu, dp) = (u, ) — (us, ) — (U, 2)
is the solution of (2.4) with f1 = 0, fo = g(¢) — 9(ex) — 9" (e« ) (¢ — ¢«), 1 = 0, B2 = ¢'(¥«) and homogeneous
initial and boundary conditions. From Theorem 2.4 and the imbedding Theorem 2.2 we find that

loullLro + [l6¢]|z10 < Cllg(e) — g(ps) — g'(9:) (¥ — @) ||L> (3.19)

The definition of ¢ yields

2

9(9) = 9(24) = ' () (0 — 24) = bl — 9u)* — el + 20.) (9 — 24)° .
This equality, (2.3), (3.14), and Theorem 2.1 imply that

llg() — 9(ps) = 9" () (¢ = p)l|L2
1b( — @4)? — el + 204 ) (2 — )| 2

< Clle = eullza + Cll(e + 204)|zall — 75
< Ollp = ¢ellzs < C|If = fellfs, (3.20)
where C' depends only on || f||2, || f«|| .2 and therefore only on ¢. Inserting (3.20) into (3.19) and using (2.3) yields
[6ullL10 + (|8l ri0 < O f = full72 - (3.21)

We setdf = 0and §v = (du,dep, I f).
From (3.18) and (3.21) we obtain the inequality

T T
| Lou(vs, A)[U,00]| = |/0 ((2b — e )@ dp, by di | -|-/0 alu, du) + B{p,dp) dit

< (126~ 6cpullzal|@les 18l ellallze + alla] [16ul| + B3] I62]
< Cf = flld (3.22)

Using similar estimates we find that

T
[ Loy (vs, Ak)[0v,00] | < |/0 ((2b — 66(,0*)(530)2,1/)*> dt|

T
+ [ allsul + glsel? + 10517 ds
0

< O\f = fellzs (3.23)
Combining the convexity assumption (3.11) and the estimates (3.17), (3.22), (3.23) we can deduce that

1
Jw) > J(v*)—{—iﬁw(v*,)\*)[v—v*,v—v*]+r(v*,/\*)[v—v*,v—v*]
1
= J(v)+ iﬁw(v*, A0, 0] + Lyw (vs, As) [V, 5]

+%L’,M(v*, A)[0v, 0v] 4 (v, Ak [V — v, v — v4]
J(vs) + oul|f = fllfs = Cllf = fellza-

v
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With (2.3) this gives the desired result. O

We conclude this section with a brief discussion of the first and second order remainder terms arising in the Taylor

expansion of the Nemytski-—operator "g” defined by ¢ — g(¢).

Since ¢ is a polynomial of degree three we can view ”g” as an operator from L%(@Q) into L%(@Q). In this setting
”g” is infinitely often differentiable. Note that we apply ”¢” to solutions ¢ of parabolic equations. The regularity of
solutions and the imbedding theorem guarantee that ¢ € W' (@) C L°(Q). We make use of this particular form and
this will enable us to derive convergence estimates for (u, ¢, f) in the space W' (Q) x W2 (Q) x L2(Q). Thisisa
reasonable choice if the admissible set F,4 is unbounded.

However, we also may view the Nemytski—operator "¢ as an operator in L°° (@), which is the appropriate setting
if F,q is bounded. This setting usually also has to be chosen if g is not a polynomial. In this case one has to overcome
the so—called two—norm discrepancy: The second order sufficiency condition (3.11) can only be expected to hold in
the L%(Q)—norm, whereas differentiability is given only with respect to the °°(@Q)—norm.

In our situation the reason for having to cope with difficulties usually arising in the two—norm discrepancy is not
the lack of differentiability in a space with weaker topology than Z°°(Q), but the desire to obtain the convergence of

controls in > (Q).
The first order remainder term rg,l) of the Nemytskii—operator ”g” is obtained from

1
9(p +h) —g(e) = g'(p)h + /0 (9'(p + 7h) — g'(¢)) hdr
and is given by
. 1
r( (e, h) = /0 (9'(¢+7h) — g'(¢))hdr.

From the differentiability of g in L°°(Q) it follows that [|r{" (s, h)|| e /||| — 0 as ||h||re — 0. However, the
weaker condition

I8 (e, 1) 2
[h]zs

can also easily be shown. Similarly, one can show that the second order remainder term r§,2) given by

—0 as ||h||re —0 (3.24)

1 ! 1" 1"
D, h) = 5/0 (9" (¢ + Th) — g"(¢))h? dr

obeys
7§ (e, 1)l
1117
The conditions (3.24), (3.25) are the key observations needed to overcome the above mentioned two—norm discrepancy.
Similar relations are also to be used if g were not a polynomial.

—0 as ||h|jr= —0. (3.25)

4 TheLagrange-SQP-Newton Method

The Lagrange—SQP—Newton method solves the nonlinear, non—convex optimal control problem (1.5), (1.6), (1.1),
(1.2), (1.3), (1.4) through a sequence of linear—quadratic control problems.

We continue to use the notations (1.9) and (1.10). Moreover, we denote the current iterate by (v, A;) = (ue, e, fe, Pe, Ve)
and the new iterate by (v, Ay) = (ug, o4, fr, D4, ¥4 ).

In the Lagrange—SQP—Newton method the new iterate is computed as the solution of the following minimization
problem:

Minimize q.(v) = Jy, (ve)(v — v.) + %Ew(vc, A v —ve, v —v.] 4.1)
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subject to the linearized state equation

0 e,
inQ x (0,77,
0
To# = EAptalpe) +'(pe)lp —¢e) +2u (4.3)
with boundary conditions
0 0
6_71“ =0, a—ﬂgo =0, ondQx(0,7), (4.4)
and initial conditions
U=ug, ©=¢o in Q, (4.5)
and subject to the control constraints
fE€Fua. (4.6)

Lemma4.1 Let the assumptions (A1)-(A3) be valid. If (u.,¢.) € W' (Q) and f € L(Q), then there exists a
unique solution vy = (uy, ¢4, f+) of (4.2)-(4.5). The solution obeys

lullwzr + lletllwzr < Cllluollwz @) + llvollwz @) + 1 f+llza + lleellyz1)- (4.7)
The constant C' depends only on ¢, and can be chosen independent of ¢, if ¢, is contained in a W' -bounded set.

Proof: The pair (u4, ¢4 ) satisfies the system (2.4) with fi = f4, fo = g(¢e) — ¢’ (@) e, 1 = 0,and G2 = g'(¢.).
Since ¢ € [2,5/2) implies 5q/(5 — 2¢q) > 3q the imbedding Theorem 2.2 implies that (u.,¢.) € L3(Q) if ¢ €
[2,5/2),that (u., ¢.) € L(Q) forall v € [2, 00) if ¢ = 5/2, and that (u., p.) € L=(Q) if¢ > 5/2. Moreover, since
¢ is a polynomial of degree three with coefficients in 7>° (@) it holds that

1follze = llg(pe) = ' (@e)pellre < CligellLsa < Cllpellwz -

Inserting this estimate into Theorem 2.4 we obtain the desired result. O

The objective of the quadratic subproblem is given by
qe(u, ¢, f) // e —ud)(u—ue)+ Blee — @a)(e — pe) +vfe(f — fe) duedt
3 / / alu—u.)’+ e —¢.)” +4(f — f.)" dedt
0J0

1 ’ "y, , , 2 7,
+§/O/Q¢cg (o) (¢ — o) dadt (48)

Using standard techniques one can show that a solution (u 4, ¢4, f4) of the quadratic subproblem (4.1)—(4.6), if
it exists, satisfies (4.2)—(4.6) and

T
-/0 /g (p+(.1:,t) +vf+ (T,f)) (f(r,f) - f+(m,t)) dxdt > 0 Vf€Faa, (4.9

where (p4, ¢4 ) is the solution of the adjoint equation for the linearized problem which is given by

—%p = KAp+ 20+ a(uy — ug)
inQ x (0,77, (4.10)
—rZY—L£2p = A+ (0)V + Vg (0e) (04 — @e) + Bloy — wa),
with boundary conditions
ip:O, a10:0J on 02 x (0,7,

on
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and final conditions
p(z, T)y=0, ¢z, T)=0 in Q.

Analogously to Theorem 3.1 one can show that if uq, pq € L*(Q), p € [2, o0), the adjoint system (4.10) has a unique
solution (p, 1'4) € W2H(Q) x W2(Q) which obeys

1P+l + [0+ lyze

(4.12)
< Cllug — udlle + [lot — edlle + o4 — @ellze) -

The constant C' depends only on ¢, and can be chosen independent of ¢ if ¢, is contained in a W2"'—bounded set.
The parameter v is given by v = mm{u, T } ifqge[2,5/2)andn =3,andv = puifg¢ > 5/20rn = 2. Here ¢ is

determined by the control f, € LI(Q). Note that f+ € L>=(Q) if F,qisbounded and f, € L?(Q) otherwise.
Since v > 0, then (4.9) is equivalent to

Felx, 1) = Pr(=y " pa(z,1)). (4.12)

If q. is convex, then the first order conditions are not only necessary but also sufficient. In the following we
will establish the existence of a unique solution of the quadratic subproblem. This will be done by showing that the
objective function q. is strictly convex on the null space of the linearized constraints if v. is close to a point v, at
which the second order sufficient optimality conditions are satisfied. The following lemma shows that the positivity of
the Hessian of the Lagrangian (3.11) is preserved if (v., A.) is replaced by a sufficiently close point (u, A.).

Lemma 4.2 Let the assumptions (A1)—(A3) be valid and let v, = (u., ¢., f«) € V satisfy the second order sufficient
optimality conditions. Then there exist ¢ > 0 and & > 0 such that

Low(ve, Xe) v, 0] 2 o (|[ullzz + lellzs + [1F1IZ2) (4.13)
forall v = (u, ¢, f) € V satisfying

“+2at = kKAu+f

. , inQ x (0,7, (4.14)
e = EAp+g(pe)p + 2u,

with homogeneous initial and boundary conditions and for all ., A, with [|v. — v,

v A= Alla < e
Proof: Letv = (u, @, f) satisfy the linearized state equation (3.12). Then, by Theorem 2.4,

lullyzr + [[llwzr < Cllfllzz- (4.15)

The definitions of the Lagrangian and g give
T
2 ¢
Loy (ve; Ac)lo, 0] = / ol [l + Bllell”* + I FII* + ((2b — 6epe) @, be) dt
0

cf. (3.1), (3.2). Thus,

Em)(v*, [U U] —EM)(L(.,)\ )[U U]|
= ‘/ Ge(pe — @4) 3%, i) + <(25—6C¢c)$2,(¢*—wc)>dt‘

m%—¢MWWﬁmmmﬁ+mwwwmmWMmm—wmm)

IN

If o, is in an neighborhood of ., then ||2b — 6cyp,||L2 < C. From this bound and (4.15) we find that

Em) (U* ) )‘*)[6’ 6] - E’U’U (U(:a )‘(') [67 ;U\] |
< C(llpe = pallraligellrs + l1ge = wullze ) IFI-



LAGRANGE-SQP-NEWTON METHOD FOR THE CONTROL OF A PHASE FIELD EQUATION 13

Thus, there exists ¢ > 0 such that

e 3 . ~ 2
Low(ve, Ae)[9,0) 2 Zow ([[l]72 + 121172 + [1F1172) (4.16)
foralls = (@, 3, f) satisfying the linearized state equation (3.12) and for all v, X, With ||v. — v. || + [|A = A.|[a < €.
Let v = (u, ¢, f) satisfy (4.14). Then v — v satisfies (2.4) with i = 0, fo = (g’(go*) - g'(goc))go, 81 =0,
B2 = ¢'(¥4), and homogeneous initial and boundary conditions. Hence, Theorem 2.4 yields

= @y + e = gy

< Cll(d'(9e) = ' (p))ellra

< Clly'(pe) — o' (e lallgllce )

< Cli2b(pe — ) + Be(e + ¢0) (¢ = e sl Fllzs

< C(llpe — palles + llpe + gellzallpe — wellze) 1l

< Cllve = vellvl|Flzz (4.17)

Suppose that v., A. obey ||v. — vs||v + ||A — Ac]|]a < €. Using (4.15), (4.16), (4.17), the imbedding Theorem 2.2,
and the definition of £,, we find that

Loy (ve, Ac)[v, ]
= Lyw(ve, A)[v+ (v—2),v+ (v—"2)]
= L:vv(vc; )‘c)[ﬁ; 6] + QL:’U’U(UCJ Ac)[ﬁa (v - @)] + 'va(vc; )‘c)[l’ - i)\, v— 6]

3 N N o~
> Zou(flles + 1l + (1Fl)

T
~C [ 21((2 = el = 2). 0l + (26 = B (0 = D)7, vl

> Sou (1Al + 181 + I11I2-)
~C|2b — 6cgellallelle (1B lelle — Bllze + le — Bl13s)
> o (Il + 1813 + 1113.)
—C|fllz2llve = vallv I flle2 = Cllve = vl B 1 fl172 - (4.18)
With the equality ¥ = v + (¥ — v) and the estimate (4.17) the assertion follows from (4.18). O

The definition (4.1) of ¢. and Lemma 4.2 imply the following result:

Corollary 4.3 Let the assumptions (A1)—-(A3) be valid and let v. = (u«, @+, fx) € V satisfy the second order
sufficient optimality conditions. Then there exists ¢ > 0 such that ¢, is strictly convex on the null space of the
linearized constraints for all v, A, with |Jv, — v ||y + ||Ac — A]|a < e

The strict convexity of the objective function on the null space of the linearized constraints implies the existence
of a unique solution of the linear quadratic control problem. Moreover, one can derive an estimate for the difference
between new iterate and optimal point:

Lemma4.4 Let the assumptions (A1)—-(A3) be valid. If v, = (u«, ¢, fx) € V satisfies the second order sufficient
optimality conditions, then there exists ¢ > 0 such that if ||v. — v.||v + [|Ac — A«||a < € the linear quadratic optimal
control problem (4.1)-(4.6) has a unique solution vy = (u4, ¢4, f+) Obeying

log = vellv < C (JJoe = vallv + A = Alla)"? (419)

and
IAla < C.
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Proof: (i) The existence and uniqueness of v follows from standard arguments using the convexity of the problem
established in Corollary 4.3.
In the following we consider points v.., A, with

[|ve — vi||v + || Ae — Ak|]a < min{l, &}, (4.20)

where ¢ is determined by Corollary 4.3.

(i) First, we derive a bound for the value of the objective of the subproblem at the new iterate.

Let (u, ) be the solution of (4.2)—(4.5) with f = f.. We set v = (u, ¢, f.). Since v is a feasible point for
(4.1)—(4.6), we find that ¢ (v, ) < ¢.(v). Using the definition (4.8) of ¢, the imbedding W."' (Q) C L'°(Q), and
H"older’s inequality we can conclude that

4e(v4) < 40(v) < Ol = vellv + [Jo = vell}). (4.21)

Next we estimate v — v,. The pair (v — u., ¢ — @) satisfies 24) with @ = 0, fo = ¢'(¢e), L = fo — f«,
fo = g(¢e) — g(@+) + g’ () (¥« — ©.), and homogeneous initial and boundary conditions. Using the definition of g,
Theorem 2.4, and the imbedding Theorem 2.2, we can show that

lu = willyzs + e = eallwar < CUIfe = il + e — @allwz) < Cllve —willv . (422)

cf. (3.20). Thus,

[|v — v,

vl

v < Clve — v

v+ |Jve —ve V-

Inserting this inequality into (4.21) and using ||v. — v«||v < 1 yields

2e(v4) < C(llve = vallv + Jve = vall¥) < Cllve — v

V. (4.23)

(iii) Next we prove the uniform boundedness of the new iterates.

If the set of admissible controls F,4 is bounded, then Lemma 4.1 and (4.20) imply the boundedness of the new
iterate.

If the admissible set F,4 is unbounded, we can use the convexity of ¢. on the null-space of the linearized con-
straints to establish the boundedness of the iterate.

Let (u0+, 503_) be the solution of (4.14) with f = f; and homogeneous initial and boundary conditions. Moreover,
let (u), . ) ) solve

Sy Lt = kAu
R : , inQ x (0, 7],
Tee = EAp+glee) —g'(pe)pe + 2u,
with initial conditions (4.5) and boundary conditions (4.4). Then
(U+,g0+,f+) = (UE)l—’SDE)}-;f+) + (Ui_,gﬁi_,O).
Using Theorem 2.4 we find that
[} 2+ llek lwa < Clluollwa + leollwa + l@ellws). (4.24)

Using the definition (4.1) of ¢, the convexity of the Lagrangian (4.13), and the bounds (4.23), (4.24) we find that with
some C' > 0 depending on €, but independent of v the inequalities

o(luflizs +lledlzs + [1f+1122) = C(U+lJullza + 3 lIze + [lutllze + [letllne + 1 £+[]z2)
< qe(vy)
< Clve — s

V.

are valid. This gives the boundedness of ||u$ ||2., [|¢%||%2, and || f4||%.. With Lemma 4.1 we can deduce the bound

v <O+ o). (4.25)

[lv+
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This shows that the new iterates are bounded, if (4.20) holds true.
(iv) The definition of ¢. yields

Be(v) = Tl (v = ve) + g Lon(ve A — v, g — ]
= Jo(ve)(vg —vi) + Ju(ve) (va — ve) + %ﬁw(vc, A)[vg — ve, v — 0]
F Loy (Ve, Ae) [V — Vi, e — ve] + %»C'uv(vc; Ac)[vs — Ve, Vs — V]
> Ju(ve)(vg —vi) + %ﬁm(vc, Ac) vy — va, g — v = ClJve — vallv (4.26)

In the last estimate of (4.26) we used the boundedness of the new iterate, H0lder’s inequality and the imbedding
Theorem 2.2. These estimates are analogous to (4.18).

We will show in (v) that the estimates
—C'|ve — vi||v, (4.27)
Ox
o = vl = € (llve = vallv + 112 = Alla), (4.28)

Jo (ve) (v4 — vs)

Loy (Ve, Ae)[vg — vi, vy — 4]

AV VS

hold. Using the estimates (4.27), (4.28) in (4.26) yields
("
2:(v4) = Tllos = v} = Clloe = vally = A = Alls- (4.29)
If we combine (4.23) and (4.29) we obtain the desired H¢lder estimate (4.19).

(v) For the proof of (4.27) we proceed as follows:
From the necessary optimality conditions for the nonlinear optimal control problem we find that

Jy(ve)(v —vs) >0 (4.30)
forall v = (u, ¢, f) with f € F,q and
) Lo _ _ 1
3r(u—wd) + §§(90—80*) = kA(u—w)+(f - f), inQ x (0,71, 431)
Tai(p— o) = EA(p— i) +9'(pe)(p — ) + 2(u — w),

with homogeneous initial and boundary conditions.
Let v = (u, p, f4) be defined by (4.31) with f = f;.
Thetriple vy — vi = (uy — us, @4 — s, f+ — fi) satisfies (2.4) with 3 =0, B2 = ¢'(v«), f1r = f+ — [

fo=g(pe) —g(ps) = g' (@) (o4 — 04) + 9" () (1 — ), (4.32)
and homogeneous initial and boundary conditions.

The triple vy — 7 = (v — vs) — (U — v.) satisfies (2.4) with 3 = 0, 82 = ¢'(p«), f1 = 0, f2 given by (4.32),
and homogeneous initial and boundary conditions. Using

o= glee) — g(ex) — 9" () (o4 — 02) + ¢ (0c) (04 — #c)
= 9(pe) = g(ee) = ' (@) (e = @u) =g () (p1 — @) +9'(0e) (04 = 2c),

the boundedness of v, v., the definition of g and H6lder inequality, we can show that
1£2llz2 < Clige = @ullyzr < Cllve — vallv -
Thus, Theorem 2.4 yields

(v = 2) = (@ = va)ll = llox = Bllv < Cllve — vallv (4.33)
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Combining (4.30), (4.33) and using (4.25) yields
Jo(ve)(vy — vy) Jo(ve)(vg — vi) + (Jv(vc) — Jl,(1)*))(1.>+ — V),

> Ju(v)(vg — vi) = Clve — villv,
= Ju(vs) (0 — vyi) + Jo(v:) (v — v — (0= v4)) = C|Jve — vy,
> ()7 = v) = Clloe — vl

This proves (4.27).
The estimate (4.28) can be derived in a similar way. The boundedness of ||v; — v, ||y yields

Loy (ve, Ae)[vg — i, 04 — 0] > Loy (vs, As)[vg — va, 03 — 0] — C(ch — vV + || Ae — /\*||A), (4.34)

cf. (4.18). As before, let v = (u, &, f4) be defined by (4.31) with f = £, i.e. ¥ — v, satisfies the linearized state
equation. Using (3.11) we can show that

Loy (Va, M) vy — vie, vy — 0]
= Low (e, M) [V — 0,0 — 0] + 2L40 (v, M) [0 — i, 04 — 0] 4 Loy (vi, Al [0 — U, 04 — 7]

> ﬁw(v*,z\*)[ﬁ—v*,ﬁ—v*]—C(Hﬁ—v* vi[v—vs V-|-||v+—ﬁ||%/>
> aullf =l — (I8 = wllvlE - villv + llos — 512

> 00— vl Ol - el

2

o ||v — vs

2 _Clv. (4.35)

In the last two estimates of (4.35) we have used the boundedness of v, and the inequality (4.33). If we use v =
vy + (v — vy ), (4.25), and (4.33), the inequality (4.35) yields

Low (e, M) [vg — e, vg — 0] > 0ul[0 = w|F = Cllve — va|v
> oulvy — v} = Cllve — vil|v - (4.36)

This lower bound, together with (4.34) yields the desired estimate (4.28).
(vi) It remains to prove the estimate for the Lagrange multiplier A,. This estimate follows easily from (4.11),
(4.20), and (4.25). In fact, we find that

P+ llw2r + 14l < Cllug — wallz + lles — wallzz + lor — ¢ellr2) < C-

This concludes the proof. ]

In the following we improve the estimate (4.19). We will show that the error in the new iterate can be bounded
even in a stronger norm. The proof is based on the regularity estimates for the system (2.4). We have to require that
the iterates, the optimal point and the Lagrange multipliers satisfy v., vy, v, € V5 and A, Ay, A € Ag, where V,
and A, are defined in (1.10). The parameter ¢ > 5/2 if n = 3 and ¢ > 2 if n = 2. The regularity of states and
adjoints can be guaranteed if the initial iterate is sufficiently smooth, if the desired temperature and phase function
obey u4, 4 € L1(Q), and if f,, fy, f« € L1(Q), cf. Theorems 2.1, 3.1 and equations (4.7), (4.11). Since v > 0, the
conditions f., fy, f« € L(Q) are implied by the regularity A, , A, € A, of the adjoint variables, cf. (4.9), (4.12).

Lemma 4.5 Let the assumptions (A1)—-(A3) be valid, let F,4 be bounded, gamma > 0, and suppose that the second
order sufficient optimality conditions are satisfied at v, = (u., ¢« fi) € V.
If for ¢ € [2,00) the iterates and the optimal point satisfy v., vy, v, € V,, then there exists ¢ > 0 such that

[[ve = vi|lv + [|Ae — Ai]|a < € implies the estimates
1
o4 = vallv, < C (l[oe = vallv +[Ae = Alla)? (437)
and y
A4 = Adlla, < C(llve = vally + 1 = Adlla) (4.38)

Moreover, ifn = 3and ¢ > 5/2 or ifn = 2 and ¢ > 2, then (4.37) can be replaced by

1
g = wallwzs + lox = @allwas + 1 = falle < C (e = vally +1Pe = Afln)70. (439)
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Proof: Using (4.19) and the boundedness of F,4 we can conclude that

T
Ifs = fl%e = /0/n|f+—f*|2 i — Lol dedt < C|fy — full%
C ([[oe = vallv + Ae = Aslla) (4.40)

The difference v —v, satisfies (24) with fi = f4 —f., fo = g(c) —g(p: ) +9' () (px —2c), B1 = 0, B2 = g’ (¢c),
and homogeneous initial and boundary conditions. Using the definition of g, the right hand side £ can be estimated

by

IN

1f2llre < Cllge = @l 20 -
Thus, from Theorem 2.4 and (4.40) we obtain

lug = wallyzr + o4 = ullyyzr < Clllf1llze + [ f2llLa)
< Clf+ = fellee + [lee = @xllrs)
1
< C(Jve = vallv + he = Mlla) 4 + Clige — @ullre (4.41)

Note that W '(Q) C L?*(Q) for ¢ € [2,5/2) and W2 (Q) C L¥(Q) for arbitrary v € [2,00) otherwise, cf.
Theorem 2.2. If ¢ < 1, then (4.41) yields

v e = Adlla)? (4.42)

g =l + llox = pullyan < C(lve— .

forall v, A. with [|[v, — vi||v + || Ae — Acl|a < €.
The adjoints can be estimated in a similar way. In fact, the difference A, — A, satisfies

Zp = kAp+2¢+afug —u), (4.43)
—THY =55 = EAUHG ()Y + (9 (0e) = 9 () + 9" (0e) (04 — o) + Blet — @i,
in Q x (0, T with homogeneous initial and boundary conditions. Using the boundedness of the iterates and of the
Lagrange multipliersin V and A, respectively, and Theorem 2.4 this yields
I+ = pelloz + 144 = gz

< CO(lf+ = felloe + [lee — pxllra)

< C(llee = vallv + e = Adlla) Y+ Cllpe = el

C(Jve = vallv + [ = Aulla) %, (4.44)

IN

provided ||v. — vi|lv + [|Ac = Aifla < 1.
Suppose that n = 3, ¢ > 5/2 orn = 2, ¢ > 2. For the estimate of || f1 — f.||- We use the first order optimality
conditions. From (3.10), (4.12), (4.42), and the imbedding W' (Q) C L>°(Q) we can deduce that

|f+($;t) - f*(xaf)l = |PF(_7_1P+(mat)) - PF(_7_1p*(mat))|
v pe (2, ) — pal, )|
C(llve = vallv + [P = Aufla)'72 (4.45)

IA

IA

5 A Perturbed Quadratic Problem

In the convergence proof of the Lagrange—SQP—Newton method we will view the SQP subproblem (4.1) to (4.6) as
a perturbation of the SQP subproblem at the strict local minimizer (u., ¢., f«). To obtain convergence estimates
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we have to study the dependence of the solution upon the perturbation 7 = (7, m4) € (Lq(Q))Q. Here =, will be
a perturbation on the right hand side of the linearized state equation and 7, will be a perturbation in the objective
function, which relates to a perturbation in the adjoint equation.

The perturbed quadratic subproblem is given by:

L. 1
Minimize q.(v) + (7o, @)r2 = Ju(ve)(v — vi) + iﬁw(v*, A)[v = va, v — v + (T, )12 (5.1)

subject to the linearized state equation

0 G,
au-l— 5@30 = kKAu+f
inQ x (0,77, (5.2)
0
T5f = EBetglp) + 90— pu) +2ut T,
with boundary conditions
0 0
= 0, = 0, ondQx (0,7, (5.3)
and initial conditions
u=ug, ©=po inQ, (5.4)
and subject to the control constraints
f S fad . (55)

We recall, cf. (4.8), that the objective of the quadratic subproblem is given by
T
0 (u, 0, ) +(7a, o)1= = / / a(ue — ug)(u — ue) + Blps — ea)(e — i) + 7 (f — f) dudt
0JQ
1 T 2 2 2
3 [, el = )’ +8le = g)* +9(f - £.)° dedt
0

T T
w3 [ [esete— e dotit [ [ mapdede. o0
2 0 Ja 0JQ

Since the second order sufficient optimality conditions are satisfied at (u, ¢«, f«) the objective function is strictly
convex and one can use standard techniques to show the existence of a unique solution (ur, ¢, fx). Of course,
if 7, = mq = 0, then (ux, o, fr) = (us, @, fx). Moreover, one can show that the solution (ur, ¢, fr) of the
quadratic subproblem (5.1)—(5.5) satisfies (5.2)—(5.5) and

T
/ / (p,r(;t,t) + 7f7r(x,t)) (f(.r,t) — fw(m,t)) dzdt > 0 VféEFau, (5.7)
0JQ
where A\, = (pr, ¢r) is the solution of the adjoint equation for the linearized problem which is given by
—%p = KAp+2¢ + a(ur — uq),
inQx (0,77, (5.8)
—r 2y —L£Zp = AP+ g () + g () (0n — @x) + Blon — a) + Ta,

with boundary conditions
0

0
a—n —0, 8_111/)_0J OI’I@QX(O,T),

and final conditions
p(z, T)=0, ¢(z,T)=0 in Q.

If v > 0, then (5.7) is equivalent to

fr(z,1) = Pr(—y""pa(2,1)). (5.9)
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Using Theorem 2.4 one can see that the solution (u,, ¢ ) of (5.2) satisfies

[l llyz.s + [lx o2

(5.10)
< Clluollwz @) + llvollwe @) + [1fxllLe + [|7s||2a) |
provided f,ms € L1(Q). Moreover, if 7, € L1(@Q), then the solution of the adjoint equation (5.8) satisfies
IPxllwzr + ll9lly2e
(5.11)

< C(Jlur = uallzs + llpr = @llzs + lon — palln + lImallze) -
where the parameter v is given as in (4.11).

Lemma5.1 Letthe assumptions (A1)—(A3) be valid. If ur, u., ¢r, ¢« € W' (Q), then there exists a constant C' > 0
such that

e = Alla, < C(lue = wallyzs + llor = @ally2r + [17allra) -
Proof: The difference (p, ) = A = (Ar — A.) satisfies the system

p = KAp+2¢ 4+ a(ur — uy),

8
d 2 ? 2 ’ " in € x (O’T]’
—Tsth— 550 = EAY+ G (@)Y + B(or — 0x) + ug" (04) (0 — 04) + Ta,

with homogeneous initial and boundary conditions. The assumptions oNn wx, u«, ¢x, @« IMPlY ur, u, € L1(Q) and,
since 5¢/(5 — 2q) > 3q for ¢ € [2,5/2), 199" (¢-) (gx — @2)lI1a < [[¢ullpaallg” (@)l £2allx — @l 50 Thus, the

assertion follows from Theorems 2.2, 2.4. O
The next statement is rather standard for linear-quadratic control problems. We present the proof for convenience.
Lemmab5.2 Letthe assumptions (A1)-(A3) be valid. There exists a constant C' > 0 such that

[[or = v

v < CH’/TH(Lz)z
forall = € (L*(Q))%.

Proof: The Lagrange function for the perturbed problem (5.1) to (5.5) is given by

1
,C(U; /\7r) = Jv (U*)(U — U*) + gf’uv(v*; )‘*)[U — Uxy, U — U*] + <7Ta’ 50>L2
T {
_/ <Ut + ispt’pﬂ.> + I€<VU, Vp7r> - <fap7|'> dt
0

- /OT (et Yn) + 6V, Vo) = (9(0s) + 9 (0:) (¢ — 9s) + 2u+ 75, ) dE . (5.12)
The first oder necessary conditions for (5.1) to (5.5) are given by
Ly(vr, An) (v —v5) > 0
forall v = (u, ¢, f) with f € F,4. Using the definition (5.12) and inserting v = v, this leads to
0 < Ju(ve)(ve = va) 4 Lo (Vs M) [Vr — Vi, Ve — Uz ] +(Ta, x — )12

T
_L <(u* - uﬂ)i + g(dp* - ¢W)i:pﬂ> + K:<V(u* - UW)JVPW> - <(f* - fvr);p7r> dt

—/0 T{((px — @n)t, Yr) + E(V (2 — @n), Vir) — (g (94) (p4 — @x) + 2(ts — tz), ) dt . (5.13)
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The difference v = vy, — vr = (Ux — Ur, Px — @n, fx — fr) satisfies

[l L8

ZutiZe = kAu+f, _

ot ”6“0 'Zu ! inQ x (0,7, (5.14)
Tar = EAp+g(ps)et2u—m,

with homogeneous initial and boundary conditions. Hence, (5.13) is equivalent to

0< Jv(v*)(v* - vw) + L:vv(v*;)‘*)[vw — Vs, Ux — vw] + <7ra; Px — §0w>L2 + <7rs; ¢7r>L2 - (515)

On the other hand the first order necessary conditions (3.3)—(3.3) for the nonlinear control problem yield that £, (v., A) (v —

vx) > 0, or, using the definition (3.1) of £,
0 < Ju(ve)(ve —v)

/0 ((u i(sow = ) s Pa) + KV (ur = us), Vpa) = ((fx = [, pe) di
T
; 7' — Px, t;¢*>+£ < ( @*),vw*>_<g/(“}0*)(‘}0w_'30*)+2(U7r_u*);¢*> dt

= Jy(v)(vr — vs) — (s, s L2
Thus, J, (v4)(ve — vz) < — (s, ¥« ) 2. Inserting this into (5.15) and using Lemma 5.1 we find that

Loy (v, Ai) [Vr — Vs, U — 4]

< <7ra, Pr — S"7r>L2 - <7rsa (w* - ww)>L2
< Imallzzlles = enllne + llmsllne|lvs — ¥nllre
< Clllmallee + lImsllze) (lus — unllyza + [lox = orllwza)

+C(|Imallzs + lImall)” - (5.16)

Next we derive a lower bound for £, (v«, Ax)[vr — vs, vz — vs]. Let (u, o) satisfy the linearized state equation
(3.12) with f = f» — f.. The second order sufficient condition (3.11) implies

Low(ve, M) v, 0] 2 0w ([lull72 + el + 1fx = Full72), (5.17)

where v = (u, @, fr — f«). Moreover, the triple v = v — (v, — v,) satisfies

ot aerd U inQ x (0, 7]
Tap = AP+ ()P +2U -,

with homogeneous initial and boundary conditions. Theorem 2.4 implies that
[ollzr < Cllmsllze < Climllz)
Using this estimate, the representation v = v + (v» — v«), and (5.17) we find that

Loy (Vse, A [Vr — Vi, U — ]

o (llullzs + lellze + 1fx = FllZa) + 2Lu0 (v, A [T, 0] + Low (s, M) [7,7)

oullfx = Fillze = CliEllvlell - ClRIY

aullfx = Fllts = Clllmllzayzllve = villv + lI7llEza)2).- (5.18)

Combining (5.16) and (5.18) yields

vV IV IV

£z = FllZ2 < ClImll2yellve = vallv + lI7liEa2)- (5.19)
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Since v = v, — v, satisfies (5.14), Theorem 2.4 implies the estimate
Jur = willyzr + llox = @ellwzr < C(1fr = fillzz + 7l z2)2) - (5.20)
Inserting this into (5.19) gives
1fr = fllz < ClImllz2pell fo = fillv + 17llEr2)2)- (5.21)

If | f= — fellz2 < 2C|7||(L2)2, then the assertion follows instantly from (5.20). If || fz — f[|7. > 2C/||7[|(£2)2, then
(5.21) yields

fx = fellza < cllmllzaye - (5.22)
The assertion now follows with (5.20). O

Lemma5.3 Let the assumptions (A1)-(A3) be valid, let F,; be bounded, and suppose that the second order sufficient
optimality conditions are satisfied at v, = (u., ¢«, fx) € V.
If for ¢ € [2, c0) the solution of the perturbed problem and the optimal solution satisfy v, v, € V,, then

[[or — s

v, < Cll7l|(ne)2
forall = € (L4(Q))%

Moreover, if v > 0 and ifn = 3and ¢ > 5/2 orif n = 2 and ¢ > 2, the previous estimate can be replaced by
lux = tllgy2 + llen = pellzs + 1 = Fullze < Clallzoye

Proof: As in the proof of Lemma 4.5 we can conclude that
Ifz = Fllra < Cimllr2)e -

Since v = v, — v, satisfies (5.14), we can appeal to Theorem 2.4 to show that

lur = tallgzs + llor = @ullwzs < Clfx = folleo + Il za2) < Clirllzay

This gives the first estimate. We can use this inequality and Lemma 5.1 to conclude that

Ax = Asclla, < Climllzayz -

The desired estimate for || f» — f«||r= can now be proven analogously to Lemma 4.5. |

As we have mentioned at the beginning of this section we interpret the SQP subproblem (4.1) to (4.6) as a perturbed
quadratic problem about the solution »,. The relation between the SQP subproblem (4.1) to (4.6) and the perturbed
subproblem (5.1) to (5.5) is exploited in the following lemma:

Lemmab.4 Let the assumptions (A1)—(A3) be valid. If v, = (u., p«, f«) € V satisfies the second order sufficient
optimality conditions, then there exists ¢ > 0 such that if ||v. — v«||v + ||Ae — A«||]a < € the solutions of the SQP
subproblem (4.1) to (4.6) are solutions of the perturbed subproblem (5.1) to (5.5) with

Ts = g(pe) = 9(p) + 9 (0e) (4 = pe) — 9 () (o4 — 94) (5.23)
Ta = g'(pe)by +0eg" (@) (s — @) — 9" (e )bg — ug” (0:) (o4 — 94) - (5.24)

Proof: From Lemma 4.4 we know that there exists ¢ > 0 such that if ||v. — v«||v + [|Ac — A«||a < € there exists a
unique solution (uy, ¢+, f+) of the SQP subproblem (4.1) to (4.6) which can be characterized by the linearized state
equations (4.2)—(4.5), the adjoint equations (4.10), and the conditions (4.9), or (4.12). From a comparison of (4.2)—
(4.5) and (5.2)—(5.4) one can see that (us., ¢4, f4) satisfies the perturbed system (5.2)—(5.4) with 7 given in (5.23).
Moreover, one can see that (uy, ¢4, py, ¥4 ) satisfies the perturbed adjoint system (5.8) with m, given in (5.24). This
implies the assertion. |
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Lemma5.5 If the assumptions of Lemma 5.4 are valid, and if ., o4, ox, te, Yy, ¥ € W2 (Q), then

Irallze < Clllee = @allfan +llpe = allwaallon — gallwan) (5.25)
Imallze < ClIee = ealldanllénllwzs + s = Galzallve = ol
F(lle = iz +lloe = eullzs) (o = oullwon + ke = eullwan)] . (5.26)

The constant C' depends on ¢., ¢4, ©«, Ye, ¥4, ¥y, but is uniformly bounded if ., w4, @«, e, ¥4, 1 are contained
in a bounded set in W2 (Q).

Proof: From (5.23) we find that

T = g(pe) = g(pe) + 9" () (4 = 9c) = ' (0) (01 = 04)
= g(pe) = 9(p) =9 () (e — ) + (0 (#e) — ' (94) (P4 — #0) -
Using the definition of g, H'6Ider’s inequality, and the imbedding /" (Q) C L?(Q) which holds true since 5¢/(5 —

2q) > 3qforq €[2,5/2) or for ¢ > 5/2, this gives the first estimate.
Similarly, (5.24) can be written as

Ta = g'()¥+ +1eg" (0e) (o1 — e) = 9" ()t — g () (P4 — )
= [g'(pe) = g'(0s) = 9" (@) (Pe — 00)] g + 9" (94) (Vg — ) (e — 24
+[1heg" (0e) — Pug” (0] (P4 — ) -

Applying estimates analogous to the ones above gives the assertion. |

6 Local Convergence of the SQP Method

As we have described in Section 4, the Lagrange—SQP—Newton method solves the nonlinear, non—convex optimal
control problem (1.5), (1.6), (1.1), (1.2), (1.3), (1.4) through a sequence of linear—quadratic control problems. Given
current approximations for control, states and Lagrange multipliers (v., A.) = (u., ¢c, fe, pe, ¥.) the new approxima-
tions for control, states and Lagrange multipliers (v, Ay) = (u4, ¢+, f+,p+, +) are computed as the solution of
(4.1)—(4.6). In the previous section we have shown that this subproblem can be viewed as a perturbation of the linear
quadratic optimal control problem (4.1)—(4.6) at ». = v,. This observation and the Lipschitz continuous dependence
of the solution of the perturbed problem upon the perturbation can be used to establish the quadratic convergence of
the Lagrange—SQP—Newton method.

Theorem 6.1 Suppose that the assumptions (A1)-(A3) are satisfied, v > 0, and that for ¢ € [2, c0) the desired
temperature and phase profiles satisfy uq, ¢4 € L?(Q). Moreover let the current iterate satisfy (v., A.) € V; x A,.

(i) If¢ =2and~ > 0, then there exists ¢ > 0 such that ||v, — v.

v + |[Ac = Ail|a < e implies
o4 = vallv + g = Aulla < C (Ifve — vallv + [ = Aulla)”
(ii) 1f ¢ > 2 and if F,4 is bounded, then there exists ¢ > 0 such that [|v. — v |lv, + [|A: — A«[|a, < e implies
log = vallv, + 124 = Alla, < C (Ilve = vellv, + 12 = Aella,)”

(iii) f n = 3and ¢ > 5/2orif n = 2 and ¢ > 2 and if F,4 is bounded, then there exists ¢ > 0 such that
lve — vsllv, + [|Ae — Aclla, < € implies

2
g = vllgzs + [l — @ellwas + 1 = Fllzm + e = Alla, < C (llve = vallv, + [1he = Adlla,)”-
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Proof: By Lemma 4.4 there exists ¢; > 0 such that for all v. € V, A, € A with [Jv. — vs||v + [|[Ae — Ai|la £ @
there exists a unique solution v, € V of (4.1)—(4.6) with corresponding Lagrange multiplier A, € A. Moreover, the
assumptions uq, ¢q € LI(Q), (ve, Ae) € Vy x Ay imply that (vy, Ay), (vs, A) € V, x A,. See Theorems 2.1, 3.1,
Lemma 4.7, and equation (4.11).

(i) Lemma 4.4 guarantees the existence of ¢5 € (0, ¢1) such that ||v4||v, [[A+]]a < C forall v, € V, A, € A with
[lve — vs||v + ||Ae — A«||a < €2. The constant C' depends only on es.

If we define the perturbation = = (7, m,) as in (5.23), (5.24), then Lemma 5.5 and the boundedness of the iterates
and Lagrange multipliers imply that
v e = MR+ Ile — v

I7mallzs + lImallze < C[(|lve — v v+ A = Adla]

Since [|v. — v«||lv + ||Ae — Ax]|a < €2 this gives the estimate
[Imsllze + [Imalls < C(lJve = vallv + 112 = Aulla) - (6.1)

Lemma 5.4 shows that ». is the solution of the perturbed problem with perturbation = = (7, m,) given by (5.23),
(5.24) and corresponding Lagrange multiplier A. Hence, the estimates in Lemmas 5.1, 5.2 and (6.1) show that

v < C(Jve — vi|lv + [|Ac = Ad]la)

vy — .

and
I = Alla < C(llve = v

Inserting these estimates into (5.25), (5.26) gives

v+ e = Adla) -

2
[I7sllzz + [Imallze < C(llve = vallv + (12 = Adlla) ™ (6.2)

Using the estimates in Lemmas 5.1, 5.2 and (6.1) again we derive at the desired inequalities

log = vellv < Cllve = vallv + [|Ae = Aulla) (6.3)

and ,
At = Aulla < Clllee = vallv + A = Adlla) (6.4)

(i), (iii) These assertions can be proven analogously. We have to replace Lemma 4.4 by Lemma 4.5 and Lemma 5.2
by Lemma 5.3. |

The previous theorem shows a quadratic reduction of the error for a single iteration. Standard induction arguments
can now be used to show that all iterates (vy, Ay) satisfy [|vx — vi|lv, + [|[Ar — Aslla, < € which implies the local
quadratic convergence of the SQP method.

7 Appendix
For convenience we restate the auxiliary system and the Theorem 2.4. The system is given by
%“J’%%SD = rhutfuth inQ x (0, 7], (7.1)
Toe = EAp+fpt+2utfo
with boundary conditions
%u =0, 8%50 =0, ondQx(0,7), (7.2)

and initial conditions
u=ug, ©=po in Q. (7.3)
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Theorem 7.1 Let the assumptions (A1)—(A3) be valid and suppose that f1, f> € L1(Q), ¢ > 2. If 31,82 € L3(Q),
then there exists a unique solution (u, ¢) € W' (Q) x W' (Q) of the system (7.1), (7.2), (7.3). The solution obeys

lullwz1q) + Iellwz(q) < Clluollwz, @) + llvollwz @) + 1f1llzee) + 1f2llLece)) »

with a constant C' = C/(f1, 32) depending only on ||31|zs(q), [|82]|z3(q). Moreover, the function (31, 32) —
C' (1, 32) maps bounded sets into bounded sets.

Proof: Again, C denotes a generic constant independent of « and .

(i) An a—priori estimate:
Suppose thatu, ¢ € {v | v € L2(0,T; HY(Q)), Zv € L*(0,T; (H'())")} solve (7.1), (7.2), (7.3). Multiplying

the first equation in (7.1) by u(t) +£¢(t) and the second one by (¢ ), using integration by parts, and applying the
Sobolev imbedding H' () C L%(Q) yields

%%/ﬂ(u(t)—kgp(t))z da:—{—-/n/f|Vu(t)|2da:+%/QVu(t)Vgo(t) dx

= [ AOuo) + o) de+ [ @)+ 5010 da

< 1B Ol Ol @llul) + 5Ol + Sut) + 5o + 3170w
< OB @ luOllz@llu) + Se®)llm@ + gllu®) + 5ela + 31 0O
< T O e )y + SIT(lt) + oDy + )+ 200) ey + 21 Dl
< SV + 5ol
FO(1 + 1 O ) (In(0) + 20y + [0 i) + CILA (1) () (7.4
and
T 0

39 Q@(t)2d”7+/52|v¢(t)|2d1’
< ||/32(t)||L3(n)||80(t)||L2(ﬂ)||¢( )zso +2/ (u(t) + §¢(t))¢(t) dz + Clle)l|zaa) + Cll 20172 (q)

2 Y ?
< SIVeILaa) + 0+ 182(01Lxq) (lu®) + 5eONLe ) + le Oz @) + CllF(0l12q) (7:5)

Multiplying (7.5) by A and adding the result to (7.4) yields

5o [ )+ 500 4 gt o+ 5 [ wiVa + (15 - STl b
< CO+ B Lagg) + 1820 Lo a)) (1) +£SZJ()||L2 )+ llu®La ) + e ®lL2)
+CO A1) + ClL D720 (7.6)
If we choose A > 2(x¢?/4 4 1)/&2, then (7.6) implies
L Q(u(t)+§go(t))2+rAgo(t)2da:+%/ﬂ/{|Vu(t)|2+|Vgo(t)|2da:
< CO+AMITa @) + 182015 (@) ([[u(t) +£SZJ()||L2 ) HlluOlIz20) + eOIT2@)

+C ()| Z2() + Cl2OIL (@) (7.7)
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Integration over ¢ and by parts gives

TA
lle

1 ¢ 1 /¢
Sl + 5e0l70) + e )la) + 5 / RlIVu(s) [72(0) + 1V 0(5)[72(q ds

IA

1 /
5 (1(0) + Se(O)13 (0 + Al (0% 3y ) + CllAill3a(g) + CllallFaq)
13
"‘C/O (L+ 181 ()72 () + 182() 172 ) ()] 22y + () |72¢)) - (7.8)

If A > (1/2+ £2/4) /7, then

Y 2 2 e, 2 s 1, £, £, s 1o 1y
(a+§b)‘+TAb :a‘-l—fab-l—zb‘-l-TAb >a — 5 _Eb +Zb + 7AW > —a -|-§b

forall a, b. Thus, for A > (1/2 + ¢?/4)/r equation (7.8) gives the estimate

3
[ ey + 9Oy + | ST + IVl
< C( IO + 16O + 1l20) + 1132

1
+C/O (1 + 18 ()70 + 182(3)|Zo () ()12 ) + [l ()1 Z2(c2)) s (7.9)
Now we can use the Gronwall-Bellman inequality® to derive the inequality

lu()I720) + [le@®]72(q) < C(HU(O)H%?(Q) + le(0)l[22(a) + 11112200y + ||f2||%2(Q))'

Inserting this equation into (7.9) yields the a—priori estimate

1
lu(®)[Z2() + le®)|Z2(0) +/0 K[| Vu(s)||Z2@) + IV e(5)[I22(q) ds
< C(H“(O)H%z(n) +1e(0)[1 22y + [1f1ll72(q) + ||f‘2||%2(Q))' (7.10)

(i) Uniqueness of the solution: If (u;, ¢;), ¢ = 1,2 are solutions of (7.1), then (u, ¢) = (u1, ¢1) — (u2, p2) solves
(7.1) with f; = f2 = 0 and homogeneous initial and boundary conditions. The a—priori estimate (7.10) implies that
u=¢=0.

(iii) Existence of the solution: From the a—priori estimate (7.10) we can deduce the existence of a solution

2

(u,p) € {v |ve L0,T; H(Q)), g, € L*0,T; (Hl(Q))*)} C (C(O,T; L2(Q)))2

ot

using the Galerkin method. This proof uses standard techniques, see e.g., [14, pp. 509ff], [46, § 23.9]. We omit the
details.

(iv) Regularity of the solution: To establish the regularity result, we first consider the second equation in system

(7.1) with given u € L2(0,T; H'(€)) on the right hand side. From the L? theory of linear parabolic equations in [33,

1We use the version of the Gronwall-Bellman inequality given in [6, L. A4]: Let m € L'(0,T),m > 0, ae. [0,T], and a be a positive
constant. If ¢ € C(0, T') satisfies the inequality

t
P(t) < a -I-/ m(s)d(s)ds, t€[0,T],
0
then the following estimate is true:

W(t) < a exp (/tm(s)ds), teo,T].
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p. 341] we find that the solution ¢ is in I/[/g)z’1 (Q). Using this regularity estimate, i.e. that %g@ € L*(Q), in the right
hand side of the first equation in (7.1), we can show by the same arguments that v € Wf’l(Q).

Now we can apply the same arguments to show the desired regularity result. In the second equation in system (7.1)
we View By + 2u + fo as given. Since ¢ € L'°(Q), cf. Theorem 2.2, it holds that

1B26llzs0r150q) < IBsllracaylllnsocay -

From this we deduce that ¢ € ng}IS(Q) C L%(@). Inserting this into the first equation gives u € Vl{fd}lg(Q) C
L39(Q). Hence,

1B2¢llzsr2(q) < NIBalls@llellrsca)
and u, p € W' (Q) with p = min(g,5/2). If 5/2 < q we can use the imbedding W, C L*(Q) forall u € [1, )
and repeat the previous steps to show that u, ¢ € W2'(Q). m]
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