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Abstract A minimum effort optimal control problem for the undamped wave
equation is considered which involves L°—control costs. Since the problem is
non-differentiable a regularized problem is introduced. Uniqueness of the solu-
tion of the regularized problem is proven and the convergence of the regularized
solutions is analyzed. Further, a semi-smooth Newton method is formulated
to solve the regularized problems and its superlinear convergence is shown.
Thereby special attention has to be paid to the well-posedness of the Newton
iteration. Numerical examples confirm the theoretical results.

Keywords Optimal control - wave equation - semi-smooth Newton methods -
finite elements

1 Introduction

In this paper a minimum effort problem for the wave equation is considered.
Let 2 Cc R% d e {1,...,4}, be a bounded domain, T > 0, Q = (0,7T) x £2,
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and X' = (0,7T) x 012. We consider the following problem

. 1 2 o 2
min 5 [Cu,y — Z”L?(Q) + 9 ||U||Loc(Q) , st

(y,u)eX xU
Ay=B, u inQ, (P)
y(0) = o in £,
Cy=0 on Y

for given state space X, control space U, initial point yg, parameter a > 0 and
desired state z € L?(Q). A denotes the wave operator, B, the control oper-
ator, C,,: X — L?(Q) an observation operator, where w,,w. C {2 describe
the area of observation and control, and C: X — L?(Q) denotes a boundary
operator. A detailed formulation in a functional analytic setting is given in the
following section.

The interpretation of the cost functional in (P;) can be described as mini-
mizing the tracking error by means of a control which is pointwise as small as
possible. The appearance of the L>—control costs leads to nondifferentiability.
The analytic and efficient numerical treatment of this nonsmooth problem by
a semi-smooth Newton method stands in the focus of this work. We prove
superlinear convergence of this iterative method and present numerical exam-
ples.

Numerical methods for minimum effort problems in the context of ordinary
differential equation are developed in publications, see, e.g., Neustadt [13],
and Ito and Kunisch [9] and the references given there. In the context of
partial differential equations there exist only few results, see the publications
on elliptic equations by Grund and Résch [5] and Clason, Ito, and Kunisch [1].

The literature for numerical methods for optimal control of the wave equa-
tion is significantly less rich than for that for equations of parabolic type.
Let us mention some selected contributions for the wave equation. In [6] Gu-
gat treats state constrained optimal control problems by penalty techniques.
Gugat and Leugering [7] analyze bang-bang properties for L>—norm minimal
control problems for exact and approximate controllability problems and give
numerical results. Time optimal control problems are considered by Kunisch
and Wachsmuth [11] and semi-smooth Newton methods for control constrained
optimal control problems with L?—control costs in Kréner, Kunisch, and Vexler
[10]. Gerdts, Greif, and Pesch in [4] present numerical results driving a string
to rest and give further relevant references. A detailed analysis of discretization
issues for controllability problems related to the wave equation is contained in
the work by Zuazua, see e.g. [16] and Ervedoza and Zuazua [2].

We will present an equivalent formulation of the minimal effort problem
(Py) with a state equation having a bilinear structure and controls satisfying
pointwise constraints, i.e. we move the difficulty of nondifferentiability of the
control costs in the cost functional to additional constraints. To solve the
problem we apply a semi-smooth Newton method. Different from the elliptic
case in [1] special attention has to be paid to the well-posedness of the iteration
of the semi-smooth Newton scheme.
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The restriction to dimensions d < 4 is due to the Sobolev embedding
theorem which is needed in Lemma 5.1 to verify Newton differentiability.

The paper is organized as follows. In Section 2 we make some preliminary
remarks, in Section 3 we formulate the minimal effort problem, in Section 4
we present a regularized problem, in Section 5 we formulate the semi-smooth
Newton method, in Section 6 we discretize the problem, and in Section 7 we
present numerical examples.

2 Preliminaries

In this paper we use the usual notations for Lebesgue and Sobolev spaces.
Further, we set

Y= H} Q) x L2(02), P! = L3(2) x Hy(92),
YO =12%(0) x H (), P = H7Y(2) x L*(0).

There holds the following relation between these spaces
(Yl)* _ PO, (YO)* _ Pl,
where * indicates the dual space. For a Banach space Y we set

LQ(Y) = Lz((ovT)’ Y)a
HY Y)=H'Y((0,7),Y).

Further, we introduce the following operators

A X=LPYHYnH (Y’ — Y =L*Y")a (H (P))",
A* Y =LA (PYNnHY(P") — X" =L*P") @ (H'(Y?)"

(0 —id . (-0 —A
A= (—A o ) A= (—id _at> (2.1)
for the Laplacian (—A): H}(2) — H~(£2) and identity map id: L?(Q) —
L*(Q). For (y,p) = (y1,y2,p1,p2) € X x Y* there holds the relation

with

(Ay,p)y,y- + (¥(0),p(0)) 20y = (y, A™p) x . x+ + (W(T),p(T)) 2(02), (2:2)

since

<<a?§,§l__ﬁjl) , (ﬁ;) >Y,Y* + (y(0), p(0)) 2o

() () 6@t 0
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We introduce the observation and control operator
Cu, = (Xw, id, 0) : Ly — Lo, (2.4)
B.. = (0, Xw. id) : Ly — Lo (2.5)
with the characteristic functions x,, and x,, of I x w, and I x w, for given

nonempty open subsets w,, w. C 2. Here we used the notation Ly = L?(L?(§2)x
L?(02)). Further, we define the boundary operators

C= C.Q?
B = Bg.
For the inner product in L?(Q) we write
() = () 12(Q)-

Throughout this paper C > 0 denotes a generic constant.

3 The minimum effort problem for the wave equation

In this section we present the minimum effort problem (P;) in detail and for-
mulate an equivalent problem in which we move the difficulty of the nondiffer-
entiability of the control costs to additional control constraints. Furthermore
we derive the optimality system for the latter problem.

To make the minimum effort problem (P;) precise we choose U = L™ (Q),
yo € Y! and the operators A, B, C,,,C and B as defined in the previous
section.

Problem (P;) can be formulated equivalently as

1 2 (0%
min J(y,c) =5 |IC -z + *02, s.t.
(y,u,c)€EX xU xR (y ) 2 H woll ||L2(Q) 2

Ay=B, u in Q,

y(0) = yo in £2, (P2)
Cy=0 on X,
ully <e.

Except for the case ¢ = 0 problem (P,) is equivalent to problem (Ps) given
by

i 1 2 Qo
vy J(y,¢) = 5 [|Cuy — 2 + ¢, st
(y,u,0) EX XUXRE <) 2 1Cw.y ||L2(Q) 9

Ay=cB,,u in Q,

y(0) = o in £, (Fs)
Cy=0 on X,
l[ull; < 1.

By standard arguments the existence of a solution (y*,u*,c*) € L3(Y!) x
U x R{ of problem (P3) can be verified.
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Remark 3.1 For ¢ = 0 any control u with ||u|, <1 is a minimizer. To avoid
this case we assume that

* % 1
') < 52l (3.1)

for a solution (y*,u*,c*). If ¢ = 0 problem (P3) reduces to
1 2
1 J = — Cw — ) 5. 1.

oun W) =5 1Cuy = 2lL2(q) s s

Ay=0 inQ,

y(0) = yo in L2,

Cy=0 onX,

[ully < 1.

Thus, y is determined by the equation and u can be chosen arbitrarily as far
as the pointwise constraints are satisfied. If (3.1) holds, we have

1 2 (0% 1 2
3 1Cu.y — 2ll72¢0) + 502 <3 1211Z2(0)
and with ¢ = 0 this leads to the contradiction

3 a0y < 5 ol
By standard techniques the optimality system can be derived.
Lemma 3.1 The optimality system for problem (Ps) is given by
A'p+C;, Cu,y—C} z=0, p(T)=0, Bp[s=0,
(=B p,6u—u) >0 for all Su with ||dull gy <1, (3.2)
ac— (u, B}, p) =0,

Ay —cBy,,u=0, y0)=y, Cylz=0

with p e Y*.

From the pointwise inspection of the second relation in the optimality system
(3.2) we obtain for (¢,x) € I x (2

1 if B, p(t,z) >0,
u(t,z) =4 —1 if B, p(t,x) <0, (3.3)
s [-1,1]if B} p(t,x) =0

or equivalently
u = sign(B;, p).
Eliminating the control we obtain the reduced system
A'p+C, Coy—CLz=0, p(T)=0, Bp|y =0,
ac—[[BLp |L1(Q) =0, (3.4)
Ay — By, sgn(BL p) =0, y(0) =yo, Cylx=0.

Under certain conditions the solution of (Ps) is unique.
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Lemma 3.2 For c+# 0 and w. C w, the solution of problem (P3) is unique if
we set the control to zero on Q\ (I X we).

Remark 3.2 The value of the control on the domain @ \ (I X w.) has no in-
fluence on the solution of the control problem as far as Hu”LOO(Q\(IXwC)) <
[ull oo (15, )- To obtain uniqueness we set u =0 on @ \ (I x we).

Proof of Lemma 3.2 Let S: U — L?(Q) be the control-to-state mapping for
the state equation given in (P). If (u1, 41, c1) and (ug, y2, c2) are two solutions
of (P3) with ¢; # ¢, then they are also solutions of (P;) with the cost given
by

1 2 o 2 .
Fu;) == 3 [Cu,S(ui) = 2[|72(q) + 3 lwill ooy, =12

For w, = {2 the map C,, S is injective and we have strict convexity of

1
9 [Cu, S(u) — Z||2L2(Q) ‘

Further, the L°°-norm is convex, so F' is strictly convex and we obtain unique-
ness.
Uniqueness in the more general case w, C w, is proved as follows. Let

Ay =By,urin Q, 31(0)=yoin 2, Cy; =0on X,
Ay, =B, uz in Q, y2(0) =ypin 2, Cyz=0o0n X

with
Cwoyl = Cwon- (35)

This implies, that y; —y2 = 0 on I X w,. Hence, A(y; —y2) =0 on I X w, and
thus, u; = ug on I X w.. Consequently, we derive y; = y2 on ). Thus C,, S is
injective and we are in the situation as above.

Remark 3.8 For general w, C {2 and w, C {2 we cannot expect uniqueness
due to the finite speed of propagation. Consider a one dimensional domain
2 =(0,L), L >0, with w, = (0,¢), € > 0 small, and w. = £2. Let (y,u) be a
corresponding solution of (P;) with y # 0 in an open subset of @ \ (I X w,).
Then there exists an open set J in Q \ (I X w,) in which the adjoint state p
does not vanish. Thus we have u # 0 on J. Let g be the solution of

Aj=B, ginQ, ¢0)=0inf2, g=0onX
with

| —sgn(u)n in By,
970 else

for 6,7 > 0 and Bs C J. Here, Bs denotes a ball with radius § with respect to
the topology of Q. Then [[u + gl L () = l[ullL=(q) and Cu, (7 +y) = Cu,y
for §,n > 0 sufficiently small. Thus we obtain a second solution (u + g, 7).
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4 The regularized minimum effort problem

The optimality system in (3.4) is not (in a generalized sense) differentiable.
Therefore we consider a regularized minimum effort problem given by

P 0 = 5 1Cay = Al + i i + e
S.t.
Ay =cB,,u inQ,
y(0) = o in £,
Cy=0 on X,
[ull oo () <1

(Preg)
for yo € Y1, parameters o, 8 > 0, and z € L*(Q).
The existence of a solution follows by standard arguments.

Remark 4.1 The regularization term scales linearly with the parameter c¢. Al-
ternative regularizations, where the penalty term is constant or quadratic in
¢, are discussed in [1].

Remark 4.2 To exclude the case cg = 0 for 3 sufficiently small we assume
* ok 1 2
Jy",e") < 5 12l ) - (4.1)

If cg = 0 we have

1 2 1 O(

9 HZHL?(Q) = 9 choyﬁ Z||L2 Q) + HUBHLQ(Q) + = 2
1 * 2 ﬁ * o
5 choy — Z”LQ(Q) + 7 HU ||L2(Q) + 5( )2

B(c)?
2

IN

<J(y" ")+ meas(Q)

B(cr)?

meas(Q)

which is a contradiction to (4.1) for all 5 > 0 sufficiently small.

1 2 . 2
< L eligy + T ¢) = ol +

The optimality system for the regularized problem is given by

(Bug — B, ps,u—ug) 20 for all u with [ull ;o) <1,
A'ps+ C, (Cu,yp —2) =0, ps(T) =0, Bpsls =0,
acs + 5 usl2a ) — (45, BL,ps) = 0.
Ays — csBu,ug =0, ys(0) =yo, Cyplz =0
with pg € Y.
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By pointwise inspection of the first relation we have

1 Bz)cpﬁ(t,l‘) >,
ug = Sgng(B:Cp@) = Tl Bchﬁ(t7z) < =B, (4'2)
3B ps(t,x) B p(t,z)| < B.

Before we prove uniqueness of a solution of (Pyes) we recall the following well-
known property. Let N = {0} x L?*(Q). Then we can introduce the inverse
operator

AV N = Ly, frey,
where y € X, y(0) = 0, is the unique solution of
<Ay7 90>Y,Y* = (fa c)O)Lz ch S Y™

By a priori estimates, see, e.g., Lions and Magenes [12, p. 265], we obtain that
A~!is a bounded linear operator. Consequently, there exists a well-defined
dual operator (A=1)*: Ly — N satisfying

(A™Hw,v)z, = (w, A7)y, (4.3)

for w € Ly and v € N.

Using this property we can guarantee uniqueness of a solution of the reg-
ularized problem under certain conditions. The uniqueness is not obvious be-
cause of the bilinear structure of the state equation.

Lemma 4.1 Let (yg,us,cg) be a solution of (Preg). Then ys and ug are
uniquely determined by cg. Conversely, cg and ys are uniquely determined
by ug. Further, for o > 0 sufficiently large there exists a unique solution of
problem (Preg).

Proof To prove uniqueness we use a Taylor expansion argument as in [1, Ap-
pendix A]. To utilize (4.3) we need to transform (P.eg) into a problem with
homogeneous initial condition. For this purpose let § € X be the solution of

Ay=0 inQ,
y(0) =yo in £,
Cy=0 onlX.

We set z = —C,,, ¥ + z and introduce problem (Pyom) given by

B Ts0) = 5 1Cuy ~ Flag) + 5 Il + 5
s.t.
Ay=cB,.u in (@,
y(0) =0 in £2,
Cy=0 on X/,
Jully < 1.

(Phom)
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The control problems (Preg) and (Phom) are equivalent. Thus, without re-
striction of generality we can assume that the initial state yq is zero.

We define the reduced cost
1 -1 2 Be 2 a,
F(U,C) = 5 HCWoA (Cchu) - Z||L2(Q) + ? ||u||L2(Q) + 50 .

To shorten notations we set M = C,, A~'B,,_, i.e.

B AL C.,

we o

M: L*(Q) N Ly L*(Q).

Since M is a linear, bounded operator and using (4.3) we derive the optimality
conditions

cs(Bus — M2 + cgM"Mug,u —ug) 20 for all |uf i) <1,  (44)
B 2 % 2
acg + b) ||u/3||L2(Q) — (ug, M"2) + ¢cg ||MuﬁHL2(Q) = 0. (4.5)
The partial derivatives of F' at (ug,cg) are given by
Fyu = c3M*M + Begid,
2
F..= ||MUﬁHL2(Q) +a,
Fu..= QCBM*MUB —M*z+ Bug,
Fuue = 2¢cgM™™M + 1,

Foeu = 2M*Mug,
Frruce = 2M*M.

Let (u,c) be an admissible pair. Then we set
Ut=u—ug, ¢=c—cga.

The Taylor expansion is given as follows, we use the fact, that F.(ug,cg) =0,
see (4.5), and that the derivatives commute

F(u,c) — F(ug,cg) = cg(Bug — M*z + cgM*Mug, )
C% 12 Beg 2
T IMa]|72 ) + N 1l 72(g)
1 2 R
+ 5 (IMusll7 ) +a) &
+ (2esM*Mug — M*z + Bug, )¢
3 12 . 112 .
+ = (209 Ml ) ¢+ B 1132 €)
+ (Mug, Ma)é?

6 2 2
+ 52 M7z ) %
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Using twice (4.4) we further have

C% 2 B A A2
F(u,c) = Flug, cp) 2 o [Mallpaq) + 5 (cs + &) lall2(q) +
1 R N\ A
+5 (||Muﬁui2@) + a) & + c5(Mug, Mit)é

2
+ g [Mal|72q) ¢

A~ A 1 5 ;
+ (Mg, Ma)e? + o || M7 g, ¢,

With

. - N n 2 1 )
(Mug, Mii) = (y/qMug, (/7)~'Ma) > 3 [Mugll72 gy — o M| 72 )

we obtain
F(u,c) = F( )>§(1—1)HMAII2 + 5 [l
u,c ug, Cg) Z ) Wiz Ty clitlinzg) (4.6)
1 2 ~2 A2 A
+ 5(04 -n ||M“,6’||L2(Q))C +¢p HM“||L2(Q) ¢

Set K :=sup{ ||MuH2L2(Q) | llull oo (qy < 1} and choose n = 1. For o > K? we
have

1 . 12 A
5(04 —K?)é* +cp M| 72g) ¢ = 0.

(4.7)

B a2
F(u,c) = F(ug, cp) 2 Sellullzzq) +

Let (ug,cg) and (ugr,cg) be two solutions. Then we obtain from (4.7), that
(up,cp) = (ugr, cpr).

From (4.6) we see, that for cg = cg also ug = ug for any n > 1 and
for ug = ug we have cg = cg for n > 0 sufficiently small. These last two
statements do not require any assumption on a.

In the following we analyze convergence of the the solution of (Preg) for
B — 0 and proceed as in [1].

Lemma 4.2 For § > 0 let (yg,ug,cg) denote a solution of (Preg). Further
let (P3) have a unique solution (y*,u*,c*). Then for any B < ' we have

2 2
cp ||u,3'||L2(Q) <c¢p HuﬂHL2(Q) ) (4.8)
J(yp, cp) < J(ypr,ca), (4.9)

ﬁc 2 * % BC* * (12
(s, ep) + 57 NlusllZeg) < T ¢) + 5 ullZag) - (4.10)
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Proof We recall the proof from [1] and apply it to the time-dependent case.
Since (yg,ug, cg) is a solution of (Peg) we have for 0 < 8 < ' that

Bes 2 Beg: 2
J(ys,cs) + N lugllzz(g) < J(yprs up) + 5 lupll72(q) -
Thus, further

Beg 2 (B" = B)epr 2
Ty, co) + = lusllieig) + 5 lluglliz (o)

B'ep 2
< J(ypr,cp) + 7ﬁ lup |72 (o) (4.11)
B'cp 2
< J(yg,cp) + N ||“ﬁ||L2(Q) .

From the outer inequality we have (8" — 8)(ca ||ug ||2LQ(Q) —cp HUgHQLQ(Q)) <0
implying the first assertion. From (4.11) we derive

J(ys, cg) — J(ypr, cpr) < Bleg: Huﬁ/HiQ(Q) —CB ||U5Hi2(Q)) (4.12)

and the right hand side is smaller than or equal to zero by the previous result
and thus (4.9) follows. Assertion (4.10) follows from the last inequality in
(4.11) and (4.9) by setting ' = 8 and § = 0.

After this preparation we prove strong subsequential convergence of mini-
mizers of (Preg) following [1].

Theorem 4.1 Let (Ps) have a unique solution. Then any selection of solu-
tions

{ (ys,up, cs) } 3~ of Pp are bounded in X x L>(Q) x R{ and converges weak *
to the solution of (Ps) for B — 0. It converges strongly in X x L9(Q) x R
for g € [1,00).

Proof The point (¢, 4,¢) = (yo,0,0) is feasible for the constraints. Thus we
have

2 2 2
1Cw,yp — Z||L2(Q) + Beg HU’/HHLZ(Q) + @C% < [Cuuyo — Z”L?(Q)

and consequently, the boundedness of cg follows. The controls ug are bounded
by the constant 1 in L*°(Q) and hence, yg is bounded in X.

Therefore, there exists (7,%,¢) € X x L=(£2) x Ry such that for a subse-
quence there holds

(Y, up,cg) =" (4,4,
in X x L>®(£2) x R. By passing to the limit in the equation we obtain that
(g, @, ) is a solution of
Ay =cB,,u in Q,
y(0) = o in £,
Cy=0 on X.
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Since the L>*-norm is weak * lower semicontinuous, we have ||t/ gy < 1.

Further, by the weak lower semicontinuity of Jz: L?(Q) x L*(Q) x Ry — R
we derive that (§, @, ¢) is a solution of (P3). Uniqueness of the solution of (Ps)
implies that (7, @,c) = (y*,u*, ¢*). Thus we have proved weak * convergence.

For strong convergence insert the weak limit (u*,c*) in (4.8) with 5 =0
and obtain for all 8’ > 0 from the lower semicontinuity of the norm that

2 * %112 . . 2
Cp! H“ﬁ’HLZ(Q) <cu HLz(Q) < hé?_l)%f Cp ||UB’HL2(Q)'
This implies
limsup [lug 122 o) < lu*[22 ) < liminf fug |2
8150 (@) B0 (@
and consequently, strong convergence in L?(Q). Using

l|ue — UHLP(Q) < lww — UHL2(Q) l|ur — UHLoc(Q)

we obtain strong convergence of ug — u in every L9(Q), g € [1,c0). Further-
more, this implies strong convergence of the corresponding state yg.

From the strong convergence of ug we can derive a convergence rate for the
error in the cost functional.

Corollary 4.1 Let (P3) have a unique solution (y*,u*,c*). Then there holds
Sy, cs) = J(y", ¢") = o(B)
for B — 0.
Proof From (4.12) we have
0 < J(yg,cp) — J(y*,u") < Bles ||U/3||L2(Q) - Hu*||L2(Q))
which proves the assertion.

From know on we will assume, that problem (P,cg) has a unique solution.

5 Semi-smooth Newton method

In this section we formulate the semi-smooth Newton method and prove its
superlinear convergence. To keep notations simple we omit the index /3 for the
solution of the regularized problem. Using

||UHL}3(Q) :/ p(t, z)|gdzdt, |p(t,z)|s = :p(t,x) - g %f p(t, ) < =P,
Q ﬁp(t,$)2 if p(t,:c) < ﬂ
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we reformulate the optimality system for the regularized problem. We elimi-
nate the control u using (4.2) and obtain

A*p+C; (C,,y—2)=0, p(T)=0, Bp|ls =0, (5.1)
ac — HBZCPHLE(Q) =0, (5.2)
Ay — By, sgug(B, p) =0, y(0)=y Cyls=0. (5.3)

To write the system equivalently as an operator equation we set

W=XxY; xRt

Z=X*xRxY xY"
For convenience of the reader we recall that X = L3(Y1)n HY(YY), Y! =
Hy(2)xL*(2),Y? = L2(2)xH~1(2), Yy = {p € L*(P") N H'(P°) | p(T) =0},

Pt = (Y% P’ = (Y)* and Y = L3(Y°) & (H*(P"))". Then, we can define
the operator T by

A*p+C; C,y—Cj 2z

o

ac — ||B]
T:W — Z, T(z)=T(y,p,c) = “’CPHL%(Q) (5.4)
Ay — cB,, sgng(B}, p)
y(0) = %o
and obtain (5.1)—(5.3) equivalently as
T(z)=0 (5.5)

forx € W.
To formulate the semi-smooth Newton method we need Newton differen-
tiability of the operator T. Let

WR =X x Yy xR.

Lemma 5.1 The operator T is Newton differentiable, i.e. for all x € W and
h € WR there holds

IT(z +h) = T(x) = T'(x + h)hll; = o(h)  for ||hllyx — 0.
Proof The operator
max: LP(Q) —» LUQ), p>q¢g>1

is Newton differentiable with derivative

(Dy max(0,v — B)h)(t,x) = {g,(tvﬁ)’ ZEE:Q z g’

for v, h € LP(Q), 8 € R, and (t,x) € Q, see Ito and Kunisch [8, Example 8.14].
For the min operator an analog Newton derivative can be obtained. Since

sgng(v) = %(v —max(0,v — ) — min(0,v + B))



14 Axel Kroner, Karl Kunisch

we obtain for the operator

sgng: LP(Q) — L1(Q), p>q=>1

the Newton derivative

s 1= {25

for v,h € LP(Q), f € RT, and (t,2) € Q.

The mapping w: R — R, — |w|g defines a differentiable Nemytskii opera-
tor from LP(Q) to L?(Q) for p > 4 according to Troltzsch [15, Chapter 4.3.3].
Thus, the mapping

||'HL23(Q) CLP(Q) =R, p>4
is Newton differentiable with Newton derivative
DN(||U||L}3(Q))h = (sgng(v), h)

for v, h € LP(Q), see Clason, Ito, and Kunisch [1].
Further, since BY, p € C(H'(£2)) = L%(Q) for ¢ = 2% the mappings

prBL p— HBZCPH% Y* = LYQ) = R,

(@

(5.6)
p+ BI p— By, sgng(BL p), Y*— LYQ) — L*(Q) —» X*

for d < 4 are Newton differentiable. Consequently, we obtain the assertion.
To formulate the semi-smooth Newton method we consider
T: W — L(IWR, 2) (5.7)
with
A*ép+ C;, C,, 0y

adc — (Sgnﬂ (B},.p), B op)
Ady —cB,, sgnﬂ(BZCp) - %B%Bfuﬁpx]

dy(0)

T/((E)((Sy,(sp, 66) = (58)

for x = (y,p,c) € W and (dy, 6p,dc) € WE. Here x; denotes the characteristic
function for the set I = I, given by

Iy ={({t,z) e QB p(t,x)[ <} (5.9)

The operator T'(z) is invertible on its image as we see in the next lemma.
The proof is presented in the appendix.
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Lemma 5.2 For x € W the operator
T (z): WB — Im(T'(x)) € Z
is bijective and we can define
T (z)~t: Im(T'(z)) — W&
Furthermore, there holds the following estimate
1T (@)~ @[y < Cll2l5 (5.10)
for z € Im(T'(x)) N Z1 uniformly in x € W where
Z1=SxRxMx{0}CZ

and S = { (xw,v,0) | v € L*(L*(12)) }, M = {(0,v) | v € L2(H (1)) }.

Directly applying the Newton method to equation (5.5) leads to the itera-
tion

T/ (2%)(0z) = —T(2"), (5.11)
"t =5+ ab 2% e W, (5.12)

where in every Newton step the following system

A*ép+C}, C,, 6y =—A*p" - C; C,y" +Ci 2,

op(T) =0,
B(Sp‘z = 0,
ade — (sgng (BL,p"), BL 0p) = —ac® + [[BL p"[| 1 )
k

C

Ady — dcB,, Sgng(B:cpk) ~ B

B, B, opxi, = —Ay" + "By, sgng (B, p"),

6y(0) = —y*(0) + yo,
Céy‘g =0
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with I, = I, has to be solved. To simplify the system we reformulate it
equivalently as follows

At + ¢k C,, YT = C 2, (5.13)
p*HH(T) =0, (5.14)
Bp*tls =0, (5.15)
acktt — (sgnﬁ(BZcpk), Bchk+1) -
— (sen(BL, "), BLPY) + [BL2" 1y )
(5.16)
AyEtL _ k1B — _f * k1 :_é « k
Y "By, sgng (B, p") ﬁchchp XIi 3 B, B, P X1
(5.17)
" (0) = o, (5.18)
Cy|s =0, (5.19)
Sy =yt =y (5.20)

for k € INy.
Under certain conditions the well-definedness of the Newton iteration can
be shown.

Lemma 5.3 For z° € W the Newton iterates x* satisfy
e w, T(2F) € Im(T'(2*))
for k € Ng if & > 0.

Remark 5.1 Let x* be the solution of (Peg). In Theorem 5.1 we will show that
for 8 and ||x0 —z* HW,R sufficiently small the iterates ¢* remain positive.

Proof of Lemma 5.8 For given iterate z* € W we consider the control problem

: Te.uy) = 51C 22 + 2 el
min c,u, — oy — 2|7 2C nall?.
(y,u,0) EX XU XRS Y 2w y L?(Q) 2 L2(Q)

(0%
+ §‘C—Z1|2,

S.t.
Ay —cB,, SgnB(Bchk) — "B, ux;r =z in Q,
y(0) =yo in £,
Cyls=0 onX

(5.21)

with I = I, 20 € L2({0} x L?(2)), 21 € R, yo € Y, 2% = (y*,p", ") and

a, B,y0 as in (5.13)—(5.19). This problem has a unique solution (y,u, ¢).
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The optimality system of (5.21) is given by (5.13)—(5.19) if we choose

— 1 * k * k % k
21 = _a ((Sgn,@(chp )7 chp ) - Hchp HL%(Q)) ) (522)
ck .k
29 = —EB%B%p X1y - (5.23)

From (5.13)—(5.15) we derive that p € Y. This implies 2% € W for all New-
ton iterates. Since (5.11)—(5.12) and (5.13)—(5.20) are equivalent, the second
assertion follows, when setting oy = y — y/*.

To apply (5.10) we need T(z*) € Z;. For k > 1 this follows immediately
from (5.13)-(5.19). To obtain T(z") € Z;, we choose 2° = (y°,p°, ) € W,
such that

y°(0) = v, (5.24)
A = u3, (5.25)
AP’ +Cf C,,y’ —Ch z=0. (5.26)

To prove superlinear convergence of the Newton method we need the following
estimate.

Lemma 5.4 Let * € W be the solution of (Pueg) and let 2° € W satisfy
(5.24)—(5.26). Then the Newton iterates satisfy

" — 2t = T/ (%) (T (2%) — T(2*) — T'(a) (2" — 27)) (5.27)
and there holds the following estimate

||xk+1 g

|WR <C HT(xk) —T(z*) — T'(z*)(z* — a:*)HZ
for k € Ng if & > 0 with 2% = (y*, p¥, c*).

Proof There holds T(2*) = 0 and T/(z*)(2* — 2*) € Im(T'(2*)), and accord-
ing to Lemma 5.3 we have T(z*) € Im(T’(z*)). Consequently,

T(z*) — T(z*) — T/ () (z* — 2*) € Im(T’ ()

for all k& € WNy. Further, we derive from (5.13)—(5.20) and (5.24)—(5.26) that
for k € INy

T(z*) — T(z*) — T/ (2%) (2% — %) € Im(T'(z*)) N Z,.
Thus, the assertion follows with Lemma 5.2.

The superlinear convergence of the Newton method is shown in the next
main theorem.
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Algorithm 5.1 Semi-smooth Newton algorithm with path-following

1: Choose n = 0, y, = (Y5 ¥y,) € X satisfying (5.24) and (5.25), ¢y € RT,
q € (0,1), tol, tolg, Bo € RT, and i € IN.

2: For given Y, solve the adjoint equation (5.1) and obtain P, € Y.
3: repeat
. _ 0,0 .0y _
4: Set k=0and (y°,0°,c) = (y,,p,,cp)-
5: repeat
6: Compute the active and inactive sets Aﬁ, Ay, and Iy:
Ay ={(t,2) € Q| By p*(t,2) > B},
I = {(t;2) € Q| IBL, p"(t,2)] < B},
Ay ={(t2) € QB p"(t,2) < -}
7 Solve for zF = (y*,p*, c*) system (5.13)—(5.20) and obtain
ghtl = (k1 ph+l okl
8: Set k=k+1.
9: until ka — a:k_1HW]R < tol.
10: Set (gn+1,gn+1,gn+l):xk+1.

11:  Compute uFt! = sgng (B, (PF+1Y).
12: Set Brn+1 = ¢Bn.-

13: Set n =n+ 1.

14: until 8,11 < tolg or n > n.

Theorem 5.1 Let 2* = (y*,p*,c*) be the solution of (Pueg) and 5 suffi-
ciently small, such that ¢* > 0 (cf. Remark 4.2). Further let 2° € W sat-
isfy (5.24)—(5.26) and let ‘ 20 — z* we e sufficiently small. Then the iterates
zF = (yF,p*,cF) € W of the semi-smooth Newton method (5.11)-(5.12) are
well defined and they satisfy

ka-‘rl —x*

we < O(Hack — x*HwR) (5.28)

for ka — a:*|

wr — 0.

Proof The assertion follows from Lemma 5.1, Lemma 5.4 and Ito and Ku-
nisch [8, Proof of Theorem 8.16].

To realize the semi-smooth Newton method we introduce the active sets

Ay ={(t,2) € Q| B p"(t,z) > B},
Al; :{(t,l‘) € Q | B:)Cpk(t,lﬂ) < 75}

for iterates p* € Y*. With I, = I, (cf. the definition in (5.9)) we have Q =
I, U A; U A, . The Newton method is realized as presented in Algorithm 5.1.

Remark 5.2 The solution of system (5.13)—(5.20) in Step 7 of Algorithm 5.1
can be found by solving the control problem (5.21) if we assume that the scalar
c is always positive.
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6 Discretization

To realize Algorithm 5.1 numerically we present the discretization of problem
(5.21) for data given by (5.22)—(5.23).

For the discretization of the state equation we apply a continuous Galerkin
method following Kréner, Kunisch, and Vexler [10]. For temporal discretization
we apply a Petrov—Galerkin method with continuous piecewise linear ansatz
functions and discontinuous (in time) piecewise constant test functions. For
the spatial discretization we use conforming linear finite elements. Let

J={0YUJiU---UJy

be a partition of the time interval J = [0, 7] with subintervals J,,, = (£;,—1, tm]
of size k,, and time points

O=to<ti < - <ty_1 <ty =T.

We define the time discretization parameter k as a piecewise constant function
by setting k|j,, = kn,, for m =1,..., M. Further, for

O=ly<h<---<In1<Iy=L
let
7;L:L1U"'ULN

be a partition of the space interval {2 = (0, L) with subintervals L,, = (In—1,15)
of size h,, and h = maxy,—1 . a hy. We construct on the mesh 7}, a conforming
finite element space V}, in a standard way by setting

Vi, ={veH;) | vlp, € PY(L,) .
Then the discrete ansatz and test space are given by
Xin = {1} € C(j, LQ(Q)) | U|Jm S Pl(Jm,Vh) },
Xin = {v € LA(J,HY(2)) | v]4,, € Po(Jm, Vi) and v(0) € L*(2)},

where P,.(Jp, Vi) denotes the space of all polynomials of degree lower or equal
r = 0,1 defined on J,, with values in V},. For the discretization of the control
space we set

Uri = Xpn-

In the following we present the discrete optimality system for (5.21) as-
suming that the iterates ¢* are positive. With the notation

(), = /J () eyt
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for the Newton it~erates Ek € R, uf, € Ukn, ¥, = (y¥,v5) € Xin X Xgn, and
Pk, = (pk,p%) € Xin x Xgn, k € IN, the adjoint equation is given by

M-1
- Z (W (), DY (tr1) — P]fH(tm))L?(Q) + (Vo' , Vphth)

m=0

+ (W ) PV ) 20y = — (W X, (T = 2)) VY € Xi,  (6.1)

-1

- Z (@2 (tm), D5 (1) = D5 () 22 (2) — (0, )

m=0

+ (W2 (tm), P5(tn)) 122y =0 VY2 € Xp,  (6.2)

the optimality conditions by

ac™*h = (s (XwoPs) XwoPs ) = = (5805 (XwoP5), XeooPs) + [PxeP3 |1y ()
(6.3)
(ﬁuzzla Tu) = (XIthwangrlaTu) VTu € Ukha (64)

for Iy = I, and the state equation by

@yt €Y g — (b N+ (W (0)~yo0,1,€1(0)) 2 () = 0 VEL € Xy,

(6.5)

M=

1

3
Il

s, €%) s, + (VyFT, VED) + (1571(0) — yo,2,€2(0)) 122

M=

1

3
I

— " (sgng(Xw, 1), €2) — ¢ (Xwo ) X1, €)
= —c"(sgng(xw.p5),£%) VE* € Xp  (6.6)

Wlth yo = (y071,y072).

When evaluating the time integrals by a trapedoizal rule the time stepping
scheme for the state equation results in a Crank Nicolson scheme.

To solve the system (6.1)—(6.6) we introduce the control-to-state operator
for the discrete state equation (6.5)—(6.6)

SEy U x R — L2(Q),  (ugn,¢) — 11
and the discrete reduced cost functional

gt U x R — RY,
B

. 1 2 C 2 «
]I’:h(ukhac) =3 ||XwoSkh(ukhac)HL2(Q) + o [urn |y + §|C -2
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with 1
_ . k k k
a=-= ((sgnﬂ(chpg),chpg) — HchP2HL;<Q>> ,

where pF, = (pf,p5) results from the previous iterate. Then the solution of
the system is given as a solution of the reduced problem

min ji, (wgn, €), - (wkn, ¢) € Upn X R.
The necessary optimality condition is given by
(&) (g, €)(6u, 6¢) =0 V(du,dc) € Upp, x R.

We solve this reduced problem by a classical Newton method, i.e. the Newton
update (Tu,7c) € Ugp X R is given by

(GEY (urn, ) (Tu, ¢, du, 6¢) = —(j&n) (ugn, ¢)(du, 6¢)  V(5u,dc) € Uy, ><( ]R.)
6.7

The explicit representations of the derivatives of the reduced cost functional
are given in the Appendix 8.2.

7 Numerical examples

In this section we present numerical examples confirming the theoretical results
from above. In the first three examples we consider the convergence behaviour
of the Newton iteration in the inner loop of Algorithm 5.1, i.e. we consider
the case with path iteration number 2 = 0. Further, we present an example in
which we consider the algorithm with 72 large and analyze the behaviour for
86— 0.

The computations are done by using MATLAB, for the plot in Figure 7.3
the optimization library RoDoBo [14] was used.

Example 7.1 Let the data be given as follows
z=—sin(2rz), a=10"2 B=10"% yo=(x(1—=x),0), A =0
for x € 2 =(0,1) and T = 1. The control and observation area is given by
wo =(0,1), w.=1(0,1).
As an initial point for the algorithm we choose
y° = (z(1—2),0), =10

satisfying (5.24) and (5.25). We discretize our problem as presented in the
previous section and choose N = 256 and M = 255.

In Table 7.1 we see the errors in the scalar ef = |c* — ¢*|
eg = Hyk fy*HX and in the adjoint state e’; = ||pk

, in the state
7p*||L2(P1)ﬂL2(P0) m
every Newton iteration k. For the exact solution (y*,p*, ¢*) we choose the 8th
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Table 7.1: Error of the Newton iterates

k c ek ef/eﬁk_l) ef eZ/eék_l) ek eg/eék_l) am ap
0 10.0 8.49 - 9.63 - 0.74 - 42025 17450
1 1.214853  2.95e-01 3.48e-02 8.30e+00 8.63e-01 2.32e-01 3.12e-01 32298 25740
2 1.393382 1.17e-01 3.95e-01 7.51e-01 9.05e-02 3.12e-02 1.34e-01 22186 33754
3 1.489242  2.08e-02 1.78e-01 3.14e-01 4.18e-01 8.52e-03 2.73e-01 26101 31073
4 1.509587  4.43e-04 2.13e-02 3.28e-02 1.04e-01 1.04e-03 1.22e-01 24874 31490
5 1.510022  8.19e-06 1.85e-02 1.48e-03 4.52e-02 4.40e-05 4.22e-02 25120 31450
6  1.510031  9.14e-08 1.12e-02 5.53e-06 3.73e-03 9.35e-08 2.13e-03 25133 31448
7 1.510031 1.62e-10 1.77e-03 3.70e-10 6.69e-05 6.97e-12 7.45e-05 25133 31448
8 1.510031 0.00 0.00 0.00 0.00 0.00 0.00 25133 31448

iterate. We do not consider the full norm of Y for the adjoint state, since we
discretize the adjoint state by piecewise constants in time. By am we denote the
number of mesh points in set A~ and by ap the number of mesh points in set
AT. As the stopping criterion for the Newton iteration we choose tol = 107°.
If we go beyond this tolerance the residuums in the conjugate gradient method
to solve the Newton equation (6.7) reach the machine accuracy. The behaviour
of the errors presented in Table 7.1 indicate superlinear convergence.

Ezample 7.2 In this example we keep the data as above except for

Wy =

(0,1),

we = (0,1/3),

i.e. the control domain is a subset of the domain of observation, cf. Lemma
3.2. In Table 7.2 the behaviour of the errors of the Newton iterates are shown.
For the exact solution we choose the 6th Newton iterate and as in the previous

Table 7.2: Error of the Newton iterates

k c ek en/e_1) ek ez/e?kil) ek ei/e?kil) am

0 10.0 9.62 - 11.64 - 8.67e-01 - 19923
1 0.346298  2.88e-02 3.00e-03 4.43e-01 3.80e-02 1.71e-02 1.97e-02 15559
2 0.374087  1.06e-03 3.67e-02 2.81e-02 6.35e-02 1.21e-03 7.10e-02 15892
3 0.375135 9.41e-06 8.89e-03 2.13e-04 7.59e-03 8.98e-06 7.40e-03 15875
4 0.375145  4.24e-09 4.51e-04 5.15e-08 2.41e-04 1.64e-09 1.83e-04 15875
5 0.375145  3.36e-13 7.93e-05 1.31e-12 2.54e-05 4.86e-14 2.96e-05 15875
6 0.375145 0.00 0.00 0.00 0.00 0.00 0.00 15875

ap

2782
1699
1784
1785
1785
1785

example the iterates converge superlinearly.

Ezample 7.8 In this example we choose the data as above except for

wo = (1/2,1),

we = (0,1/3),

i.e. we ¢ w,. Further, we set tol = 10~7 for the reason already mentioned in
Example 7.1. The behaviour of the errors of the Newton iterates is presented
in Table 7.3. As the exact solution we take the 4th iterate and again we obtain
superlinear convergence.
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Table 7.3: Error of the Newton iterates

c ek ek jeht ek elqj/e;j*l ek 65/6571 am ap

10.0 9.45 - 10.67 - 0.41 - 0 10075
0.491219  1.28e-02  1.35e-03  3.91e+00  3.67e-01  1.81e-02  4.36e-02 0 11444
0.503892  1.57e-04  1.22e-02 1.07e-02 2.73e-03  2.63e-05  1.45e-03 0 11927

0
0

0.504049  1.10e-08  7.01e-05 2.01e-08 1.89¢-06  4.69e-10  1.78e-05 11927
0.504049 0.00 0.00 0.00 0.00 0.00 0.00 11927

W= O

We note that in these three examples above am and ap are identified before
we stop. In fact not only the cardinality of the sets A~ and A stagnates but
the sets themselves are identified.

Ezxample 7.4 In this example we apply a simple path-following strategy by
choosing in every iteration the new regularization parameter by the rule

ﬁn-‘rl =qBn, mn € Ny,

with some given ¢ € (0,1) and 5y > 0.
We choose

z=-1, a=10"2, By =10"", yo(x) = (sin(27x), —4sin(27rz)), @ = 6.
(7.1)

for x € 2 = (0,1) and T = 1. Further we set ¢ = 0.2 and w, = w, = 2. We
solve the problem on a spatial and temporal mesh with N = 100 and M = 127.
For initialization we choose

y° = ((t — 1)*sin(27z), 4(t — 1)®sin(27z)), =1 (7.2)

for (t,z) € Q. The results are presented in Table 7.4. For decreasing 8 the
corresponding values of the cost functional and the behaviour of the error
ep, = J(ug,,cp,) — J(u*,c*) is shown. For the exact solution (u*,c*) we take

(uﬁe ) CBe ) .

Table 7.4: Error in the cost functional

n Bn J(ug,,,cg,) J(ug,,cs,) — J(u*,c*) eén/eé”il cg,, am ap
0 1.0 0.25171 3.77e-02 - 2.94061 2590 0
1 2.00e-02 0.22346 9.47e-03 0.25 3.70135 6833 0
2 4.00e-03 0.21623 2.24e-03 0.24 3.96424 8720 722
3 8.00e-04 0.21444 4.53e-04 0.20 4.04065 9702 1563
4 1.60e-04 0.21407 8.57e-05 0.18 4.05790 10164 1915
5  3.20e-05 0.21401 1.47e-05 0.17 4.06136 10371 2054
6 6.40e-06 0.21400 0.00 0.00 4.06209 10520 2120

The values of the cost functional decrease which confirms the theoretical
result in (4.9). Further, the behaviour of the errors indicates superlinear con-
vergence for § — 0, which confirms the result of Corollary 4.1. The number of
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time

Fig. 7.1: State for the controlled and uncontrolled (u = 0) problem

active points in A~ is larger than in AT which we expect for the given desired
state.

For 8 smaller than presented in Table 7.4 the number of active and inac-
tive nodes remains constant up to 3 switching nodes, however one looses the
superlinear convergence.

In Figure 7.1 we compare for time horizon T' = 2 the state of the regularized
control problem for data given in (7.1), (7.2) and 8 = 4-10~3 with the solution
of the state equation for u = 0. The plots show the behaviour of the state with
respect to time. The first plot indicates that the state tries to reach the desired
state z = —1 different from the second (uncontrolled) one.

If we go beyond the time horizon 7" = 2 the tracking of the desired state
by the optimal state of the regularized problem further improves.

In Figure 7.2 we see the corresponding optimal control of the regularized
problem which is nearly of bang-bang type.

Figure 7.3 shows the optimal state for problem (P;) when replacing the
L%~ by L?-control costs with o given as in (7.1). The tracking of the desired
state is nearly the same as in case of the regularized problem presented in
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time

Fig. 7.2: Optimal control

time

Fig. 7.3: Optimal state for L2—control costs

Figure 7.1. But we see that in some parts the deflection in positive direction
is less than for the regularized problem. This reflects our expectation, since
the L?-control space is larger than the L>-space and thus allows a better
approximation of the desired state.

8 Appendix
8.1 Proof of Lemma 5.2
In the first step we show the bijectivity of the map T’(z): WE — Im(T'(x))

for x € W. The surjectivity is obvious. To verify injectivity we proceed as
follows. Assume T'(x)v = T/(z)w for given v,w € WE. Then v — w is the
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solution of the following optimal control problem

. 1 2 Be 2
(6y76u75fcf)1g(xeﬁ J(6y,6u,dc) = B [Cu, by — ZOHL2(Q) + o5 ||5u||L2(Q)

Qe 2
+ 2|(Sc| , st
Ady —dc By, sgng(By, p) — B, duxr =0 inQ,
oy(0) =0 in £,
Ciylzs =0 on X.

(8.1)
with z = (y,p,c¢) and 2y = 0. Existence of a unique solution follows by con-
sidering the reduced functional j(du,dc) = J(dc,ou,dy(du,dc)), where dy is
the solution to the constraining partial differential equation as a function of
(du, dc). The solution is necessarily zero.

In the second step we prove the estimate (5.10). Let @ = (y,p,c) € W,
Sz = (6y,0p,0c) € WR and z = (29,21, 22,0) € Im(T'(z)) N Z;. Then the
equation T'(z)~!(z) = dz is equivalent to the following system

A*op+C}, C,, oy = C, 2, (8.2)
op(T) =0,
B(Sp|2 = 0,

ade — (sgns(BS, p), BL, 3p) = 21, (8.3)

Ady — 5cBy,, sgng(Bg, p) — %BMBZ,ﬁpm = 23, (8.4)
dy(0) =0,

Multiplying (8.2) with dy and (8.4) with —dp and adding both equations we
obtain
2 * C * 2
HCwoéyHL?(Q) + 6C(Sgn5(Bwup), ch(sp) + B "chépXIHLz(Q)
= —(22,0p)y,y~ + (CJ, 20,0y). (8.5)

Here we used (2.2) and that dy(0) = 0 and ép(T") = 0.
By multiplying (8.3) with — 2 (sgng(B,_p), B}, dp) and adding it to (8.5)
we have

2 1 .
1Cusa 8032 gy + — (5805 (B ), B 99)* < 1zl 68y
* 1 * *
(/€2 20ll 2 gy 1€l g + | (5805(BL, p), B 0)] 1.

From the priori estimate in [12, p. 265] we have

[16p|

y- <C||CL, (Cu, by — 20)| ., (8.6)
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with Y* = L2(P') N H'(P?). Using Young’s inequality we further derive

1Cw, 8yll72 () < Cllz2lly + i 1Cu, Y1172 + C1IC2, 0],
e, w0ll2, + 10w 02 g) + § 1Cu,59l22 gy +Cla
and hence,
1Cw,0yll2q) < C (l2oll, + 21l + [I22]ly) - (8.7)
This implies
10p]ly < Cll2ll (8.8)
and together with (8.3)
0] < Cllzll 5 - (8.9)
Finally, from (8.4), (8.8), (8.9)

16yl x <Cllzllz -

8.2 Tangent and additional adjoint equations

Let dypn = (§y]f+1, 5y§+1) be the solution of the tangent equation

(0t €YY g, —(Bya €N (Y (0),€4(0)) o) = 0 VEL € Xy,

M=

3
&

(0p0y5 T, €2) 5, + (Voyy T, VE?) + (6y5711(0),€2(0)) L2 (0

B

3
l

— 6T (sgng (X, P5), €2) — ¢ (w0l X100, €2) = 0 VE? € Xipp,

and dpgp = (5plf+l, 6p§+1) of the additional adjoint

M—1

= > @ () P (tmr1) — PV (b)) L2 () + (Y, VopE )
m=0

+ (W (), 5T () r2(2) = — (V1 X, 0T Vbt € X,

M—1

- (¢2(tm)7 5p§+l(tm+1) - 5p§+l(tm))L2(Q) - (¢275p]1c+1)
m=0

+ (¥ (tar), 0p5 (tar))r2(2) =0 Vp? € Xpp,
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then the first and second derivative of ji, at a point (ugp,c) € Ugp X R are
given by

o 1
(in) (ukn, ©)(6u, ¢) = Bc* (upn, ou) + ac + a(sgna(chpé“ )s Xew.P5))dc

- ||chp12€|| 1oy 0C— 5C(SgnB(X%p§),p§+1) - Ck(XwCJUXIkhvpé-i_l)
Ly(Q)

and

(7kn)" (urn, ) (Tu, ¢, 8u, 6c) = B (Tu, du)+ade-Te—de(sgng(xw p3), 695 ')

—c (XUJCTUXIML ) 5p11€+1)

for du, 7u € Uy, and dc, 7c € R.
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