WeierstraB-Institut
fir Angewandte Analysis und Stochastik

Leibniz-Institut im Forschungsverbund Berlin e. V.

Preprint ISSN 2198-5855

Optimal boundary control of the isothermal semilinear Euler

equation for gas dynamics on a network

Marcelo Bongart{, Michael Hintermdiller' &

submitted: May 17, 2023

' Weierstrass Institute 2 Humboldt-Universitit zu Berlin
Mohrenstr. 39 Unter den Linden 6
10117 Berlin 10099 Berlin
Germany Germany
E-Mail: marcelo.bongarti@wias-berlin.de E-Mail: hint@math.hu-berlin.de

michael.hintermueller@wias-berlin.de

No. 3016
Berlin 2023

I\
NSl

-

2020 Mathematics Subject Classification. 49J20, 49K20, 35AXX.

Key words and phrases. Optimal boundary control, gas dynamics, gas networks, isothermal Euler equation, compressible
fluid dynamics, nonlinear hyperbolic PDE’s, pointwise state constraints, non-singular Lagrange multiplier.

M.B. and M.H. acknowledge support by the Berlin Cluster of Excellence Math+ under project AA4-3; and M.H. further
acknowledges support by the DFG via SFB-TRR 154 project B02.



Edited by

Weierstra3-Institut fir Angewandte Analysis und Stochastik (WIAS)
Leibniz-Institut im Forschungsverbund Berlin e. V.

MohrenstraBBe 39

10117 Berlin

Germany

Fax: +493020372-303

E-Mail: preprint@wias—-berlin.de

World Wide Web: http://www.wias—-berlin.de/


preprint@wias-berlin.de
http://www.wias-berlin.de/

Optimal boundary control of the isothermal semilinear Euler
equation for gas dynamics on a network

Marcelo Bongarti, Michael Hintermuller

Abstract

The analysis and boundary optimal control of the nonlinear transport of gas on a network
of pipelines is considered. The evolution of the gas distribution on a given pipe is modeled by
an isothermal semilinear compressible Euler system in one space dimension. On the network,
solutions satisfying (at nodes) the Kirchhoff flux continuity conditions are shown to exist in a
neighborhood of an equilibrium state. The associated nonlinear optimization problem then aims
at steering such dynamics to a given target distribution by means of suitable (network) boundary
controls while keeping the distribution within given (state) constraints. The existence of local opti-
mal controls is established and a corresponding Karush—Kuhn—Tucker (KKT) stationarity system
with an almost surely non-singular Lagrange multiplier is derived.

1 Introduction

In this paper we are interested in the analysis of optimal control problems for gas transport on a
network of pipelines. For the sake of an introductory discussion, let us start by sketching the underlying
state system in the simple case where the pipeline system consists of a single pipe only. Further, we
state the optimization problem of interest. Once these mathematical formulations are at hand, we will
set it in context in view of the currently ongoing energy transition from fossil fuels to all renewable
energy sources.

Mathematically, a single pipe can be associated with the domain 2 = (0, L) where L > 0 denotes
the length of the pipe. Given physical parameters ¢, o, A\, D and g, which will be discussed in detail
later, for modeling the gas transport in that pipe consider the semilinear hyperbolic initial boundary
value problem (IBVP):

(10p  Oq
ga + a_ZL‘ =0, (1a)
dg Op A glgl gsin(a)p
ot + or 2D p 2 (16)
p(0,7) = po, q(0,7) = qo(x), (1c)

This system is known as the isothermal Euler system for gas dynamics. It describes the evolution in
time of a given initial gas pressure py : {2 — R and gas flux distribution ¢o : 2 — R along the fixed
pipe 2. Within the scope of this work, the quantities ®1, ®, : (0,7") — R acting on the boundary of
the pipe domain €2 take the role of controls which can be influenced in order to steer the gas dynamics
in a desired way. Note that the system (Ta)—(Tb) can be derived from the compressible Euler system
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M. Bongarti, M. Hintermller 2

for an ideal gas by assuming constant temperature and a subsonic regime (i.e. gas velocity below the
speed of sound c). For more details on the derivation we refer the interested reader to [8, ISO2 model]
and [18, Sections 1 & 2]. We also point out that models of the form (1) or similar appear in a number
of contributions to the literature. In subsequent sections we will however only include references that
are very close to our context. For a more general reference we refer here to the monograph [30].

Suppose that the states p, q : (0,7") x €2 — R are appropriate solutions of the system and the
given (non-empty, convex and closed) set U encodes constraints on the controls. Then consider the
rather general optimization problem

minimize J(Pq, Do, p, q)
subject to (s.t) @, € U,7 = 1,2;and p, ¢ solve (T);
k, < p(t,x) < K, and k, < q(t,z) < K, for aimost every (¢,z) € (0,7") x §2,
(P)

where J is an objective functional that one wishes to minimize. To ease our exposition, in this work we
take J as the standard tracking-type functional which models the desire to reach a given target state
over time while keeping the (average) cost of the control low. For more details see below. We also
mention here that more general objectives can be used as long as they fulfill certain requirements.
Further, k,, k,, K,, K, € Rwith k&, < K, and k, < K, yield point-wise almost everywhere bound
constraints on the states p, g.

In view of this optimization task, one of the goals of this paper is to investigate the well-posedness
of (P) on a network of m pipes, allowing non-trivial controls to act only at the boundary of such a
network. Concerning details on the latter notion we refer to the discussion in the following section. At
internal network nodes the Kirchhoff law is imposed in order to balance inflow and outflow at such
nodes. Once optimal solutions of (P) are guaranteed, a natural next goal of this work is to derive a
suitable stationarity system for characterizing such solutions via first-order conditions.

In connection with these research goals, one of the main challenges in our present study is associated
with the analysis of the underlying state system which consists of nonlinear hyperbolic partial differen-
tial equations (PDEs) coupled via the Kirchhoff law on a network. Since pipes are connected by joints
and in view of the dynamics of (P), one needs to pay special attention to the structure of solutions and
their regularity. This entails a careful choice of function spaces to enable suitable solution concepts.
Another challenge stems from the non-linearity of () which renders the constrained problem (P) non-
convex, even if U is convex. As a consequence, both the proof of existence of optimal controls as well
as their characterization via first-order systems require a careful analysis.

Next we connect the above mathematical setting to the wider application context of implementing a
transition strategy from a current (often fossil fuel prone) energy portfolio to an (ideally) all renewable
one.

In fact, natural gas still plays a central role in the current European energy scenario. The so-called
European Green Deal [40] has set a net zero greenhouse gas emissions target for the year 2050. In
this context, natural gas is the key common factor in all proposed transition strategies (from fossil to
renewable energy sources) [39]. It is transported through large pipeline networks whose complexity
poses a challenge to currently known modeling and analysis techniques. The intricacy of this trans-
mission system encompasses much more than just the various hardware structures in a given network
[29] — which are generally difficult to represent as abstract mathematical objects and concepts that
can be dealt with. Apart from the fact that the partial differential equations (PDEs) governing the dy-
namics of gas transport are nonlinear and hyperbolic, the understanding of gas markets is constantly
confronted by the rapidly evolving European Commission’s gas policies. Such changes are often in-
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Optimal control of gas network 3

terpreted as (state, operator) constraints in regards to the structure of the gas network as well as
limitations imposed by legislation. The latter usually changes the gas market’s dynamics by adding or
removing agents (buyers, sellers, etc) or by changing their logistics. An example of such change is
the replacement of the point-to-point transport routes with the entry-exit system for capacity booking
and the establishment of a virtual trading point, which allows for transactions between agents that not
necessarily have direct physical access to gas volumes [22].

In a realistic gas market, one has to deal with non-cooperative agents pursuing specific objectives
subject to general (global) as well as individual (private) constraints. One example for such a global
constraint would be the above model of the gas flow in a pipe (or a pipeline network, more generally).
The controls may then be interpreted as the agents’ decision variables; in (), for instance, ®; may
belong to one agent (producer) and P, to another agent (wholesaler). Then, U in (P) would encode
private constraints affecting the agents.

This leads to modeling such a gas market as non-cooperative game. More precisely we will call this a
generalized Nash equilibrium problem (GNEP); see, for instance, [11, 12,17, 22, [26]. We also refer to
the seminal work [32], or [1, [15] for instance, for further references. Note that the descriptor "general-
ized” is used here to emphasize that each agent’s optimization problem has a feasible set that depends
on the decisions of its competitors. Establishing the existence and a (first-order) characterization of
associated solutions (so-called Nash equilibria) for GNEPs are typically challenged when the agents’
individual problems are non-convex or when the agents’ problems are posed in infinite dimensional
settings. The latter is for instance the case when the above PDE model of the gas network becomes
a constraint. Let us point out that GNEPs with PDE constraints are a relatively recent problem class
in the literature; see e.g. [9, 16} (17} 24| 25| 27, [34] [35] [36]. In view of our focus on energy networks
we mention that the theory in [25] is applied to study a GNEP for a gas market modeled by a simpli-
fied linear PDE for the gas transport. In [17], GNEPs are studied in the context of gas markets where
the gas transport is modeled by a linearized and viscosity regularized version of the semilinear Euler
equation.

The main study object of this paper is the optimization problem which can be attributed to a single
agent in the above GNEP context. It has the structure of (P), but with the PDE for the gas transport
posed on a tree-like network under the Kirchhoff law at interior nodes and possibly more than two
controls. Let us further point out that (P) is also of interest independent of the GNEP resp. market
context, but rather it would entail optimal boundary control of a (passive) gas network. Such a viewpoint
is of interest, e.g., in steering the physical network towards a target state in terms of gas distribution.

The two major contributions of this paper to the existing literature are the following ones:

(i) Based on semigroup theory, we prove the existence of smooth (local) solutions to the semilinear
Euler system (1) on a tree-like network and with coupling at interior nodes (joints) via the Kirch-
hoff law. Technically, our approach is based on [30], but under a weak smallness assumption of
the boundary data (controls); here only in the space of continuous functions, rather than in C*.

(i) Exploiting compactness properties of the image space of the control-to-state map, i.e., the so-
lution map for the semilinear isothermal Euler system as a mapping of the boundary controls,
existence of optimal controls for (P) for the state system of (i) is established. Moreover, the
regularity of our states allows us to derive a first-order optimality condition for characterizing a
(local) solution with almost surely bounded Lagrange multipliers.

The rest of the paper is organized as follows: In Section [2] we introduce the configuration of our state
system in detail. We also fix some notation for temporal and spatial regularity spaces and comment on
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M. Bongarti, M. Hintermuller 4

Figure 1: Example of a network with m = 6 and n = 7. Notice that in this case V° = {vq,v4,v5}, V2 = {v1,v3}
and V¢ = {vg, v7}.

some of their key properties used in this work. In Section [3| we present (without proofs) and discuss
our main results. In this way we hope to make the paper more accessible to the reader. The following
sections are then devoted to the associated mathematical proofs. In fact, Section [4]is concerned with
the well-posedness of the state system, and in Section [5 we prove the existence of optimal controls
as well as their first-order characterization.

2 The semilinear Euler system on a network of pipelines

Let G == (£,V) be a finite, directed and connected graph whose underlying undirected graph is a
tree. We denote the set of m edges of G by £ = {e1,--- ,e,,} and the set of its n vertices by
V = {vy,- -+ ,v,}. In this paper, G models the network of pipelines on which the analysis and the
optimal boundary control of gas transport are of interest, respectively. Each edge e, represents a pipe
and each vertex vy, is either a junction or a boundary node, and since G is a directed graph, we identify
the start and end points of a given pipe e, by 0, and [, respectively.

We decompose the set ) of vertices into the following three distinct subsets: entry (source or provider)
vertices, denoted by V9 exit (sink or customer) vertices, denoted by V9 and interior (junction) nodes,
denoted by V°. For the analytical description of such subsets, we first distinguish interior and boundary
vertices. For this purpose, define £, : V — {—1,0, 1} by

—1, ifv = Ok,
§k(v) = 1, ifv= Lk,
0, otherwise.

Notice that &, establishes a clear relationship between a given vertex v and every pipe of the network.
Since inner nodes are connected to more than one pipe, by introducing the set x(v) = {e, € £ :
&k(v) # 0} we can identify inner and boundary vertices via

Ve ={veV;|k@)| >1}, VI=V\V° @)
Entry and exit vertices can also be characterized by &;. Indeed, we have
V2 = {v e V?: &(v) = £1 for some k}. )

An example of a network as described above is shown in Figure [1] Also, we refer to [20] for a similar
description of such networks.
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Optimal control of gas network 5

A pipe ¢, in G is assumed to have length L;, > 0, and it is considered to be cylindrical with a circular
cross section of diameter D, > 0. We also consider its associated friction coefficient A\, > 0 and its
inclination sin(ay,), o € (—7m/2,m/2). Itis typical to assume Ly, > Dy, such that the gas dynamics
are well described by one dimensional models [8]. For each time instance ¢ > 0, the gas pressure and
flux are functions from the finite interval [0, Lx] to R, respectively. As motivated in the introduction,
the evolution of these distributions is assumed to obey the isothermal semilinear Euler system. We
restate this system here, but now with a focus on introducing suitable initial and boundary data (for
pipes connected to entry or exit vertices) and continuity conditions (for junctions).

For a fixed time horizon T" > 0, define the open interval €, := (0, Lj,) with product © = []}", 4,
and let Q%., Q1 denote the cylinders Q%. := (0,T) x Q, and Q7 = (0, T) x €2. On the k"-pipe, the
Euler system relates the quantities, pressure p* = p*(¢, z) and flux ¢* = ¢*(¢, z) via the equations

op* Oq*
é + 028_6‘; =0 a.e.in Q%, (4a)
og"  OpF q¢"|q" .
with ( )
Ak g sin( oy
= — = —— 5
ﬁk 2Dk7 Yk 02 ’ ( )

where ¢ denotes the sound speed, and g is the acceleration of gravity. Here and below, 'a.e.’ stands
for 'almost everywhere’ in the sense of the Lebesgue measure.

We shall assume that initially at time ¢ = 0 the pressure and flux distributions in each pipe are given
by an equilibrium or steady state (SS) solution of the corresponding counterpart of the Euler system.
This assumption is standard in the context of boundary control of compressible Euler equations; see,
for instance, [19] and [23]. To compute the SS solution, we assume that the pressure is known at the
entry vertex of each pipe and collect this information in the vector pI* = (pfn)Z“:l. The constant SS

m

mass flux vector is denoted by g = (¢*)", and the SS pressure p. = (p%)i™, is given, in each
pipe, by

ph(z) = \/ [@{;)2 AU ) R R

Tk

We define p& . = pF(Ly), po™ = (p&,.)i,. Finally, the SS solution on each pipe is denoted by
() = (p(-),¢*(")), and on the network by v, : Q — R*™, v, := (T%)7",. We shall assume
that pf%“ and q, are such that each component of the SS solution is continuously differentiable on its
respective domain and pfj is monotonically decreasing for all k& with p’g(x) Z plgut for all € ), =
[0, Lk]. Moreover, we assume v, to be compatible with the pressure and flux continuity conditions that

we wish solutions to enjoy. This will be further discussed below.

The condition on the continuity of the flux serves the fact that at each inner node of the network
the amount of gas that streams in needs to flow out again. We model this by imposing the so-called
Kirchhoff condition at each node. In our context the latter readd]

m

> G)Dig*(tv) =0, wveV°, tel0,T). (6)

k=1

'In equations (6) and we use v € V° as both vertex of the network and left end (resp. right end) of the kth-pipe if
&p(v) = —1 (resp. & (v) = 1).
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M. Bongarti, M. Hintermuller 6

Concerning the continuity of the pressure we require the pressure to be stable at junctions, i.e., equal
in all of the pipes meeting at a junction. Mathematically, we require that for any 1 < 7,k < m and
v € V° such that both & (v), &;(v) are nonzero

P(tv) =p(t,v), forallt €[0,T). 7)

The main goal of this paper is to study how controls acting on the boundary of the network can drive
the SS solution (assumed to be the state at ¢ = 0) to a given target distribution while satisfying fixed
state constraints. We are going to assume that the pressure is controlled at the set V9 of entry vertices
and the flux is controlled at the set V¢ of exit vertices. That is, p*(-, 0) (if 0, € V?) and ¢*(-, Ly)
(if lp € Vj?) are given functions on (0,7") of appropriate regularity. Again, this structure (pressure
controlled at the entry and flux at the exit) is not new in the context of the (optimal) control of gas
transport; see [10], for instance.

Notation. We now introduce the notation which we are going to use throughout the paper.

For an openset O C Rand 1 < p < oo, LP(O) denotes the space of Lebesgue measurable
functions whose absolute value to the p"-th power is Lebesgue integrable. For p = oo, the set L>({2)
denotes the set of Lebesgue measurable functions which are also almost everywhere bounded in O.
When equipped with the norm

1/p
</ |p(x)|pda:> for 1 < p < oo,
[ullr(o) = § \Jo

ess sup |u(z)], for p = o0,
zeO
LP(O) is a Banach space. In the case p = 2, L*(O) is a Hilbert space if equipped with the standard
inner product

(u,v) 1200 ::/Ou(x)v(x)dx.

The latter induces the norm || -|| 2. For a non-negative integer s we denote by 1/*?(O) the Sobolev
space of LP(O) functions whose distributional derivatives up to order s are also in L?(O). With the
norm

1/p
il <Z<: HDauHip(O)) for 1 < p < o0,
u Ws,p(o) = a<s
o [D%ul| L 0y, for p = oo,

a<ss
W=r(0O) (for s € NU {0}, 1 < p < o0) is a Banach space. In the case p = 2, the associated
spaces are also Hilbert spaces. It is then common to write H*(O) instead of W*2(O). The inner
product
(u, 'U)HS(O) = Z(Dau, Da’U)Lz(O)
a<s
induces the norm || - || g (0.

We denote by C'(O) the set of functions u : O — R which are continuous on O and can be extended
continuously to 0O, the boundary of O. In the particular case where O = (a,b), with a, b € R and
a < b, we denote by M (O) the dual of C'(O). It is well known that M (O) can be identified with
the set of regular and finite Borel measures. More specifically (since we are in dimension one), any
[ € M(O) can be uniquely (up to a countable set) represented by a function 1 of bounded variation

and such that pi(a) = 0 and

i) = / ’
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Optimal control of gas network 7

forall f € C(O). This justifies the duality pairing between M (O) and C(O) to be defined as
(1 ) meoy.c0) = / fdu.

If I C Ris an interval and X a Banach space, then we denote by C"™(I; X) the set of X -valued
functions u : I C R — X which are m-times continuously differentiable on 1. When I is compact,
then the space C"™(I; X') when equipped with the norm

[ullemrx) = SUPZ 10Fu(t)| x

k=0

is a Banach space.

For 1 < p < oo we denote by LP(I; X) the Bochner space of functions u : I C R — X such that
t— ||u( )||X belongs to LP(I). Equipped with the norm

1/p
</ Hu(t)det) for1 < p < oo,
[ullo(rx) = I

esssup ||u(t)| x, for p = oo,
tel

LP(I; X) is a Banach space, and if X’ denotes the topological dual of X then [LP(I; X)] =
Li(I; X') where pg = p+ qfor1 < p,q < oo. If X is a Hilbert space, then L?(I; X) is a

Hilbert space when equipped with the inner product

(1, 0) 2rx) = /I (u(t), v(t)) x .

Similarly, W#*P(I; X') denotes the space of functions in LP([; X') whose distributional derivatives up
to order s are also in LP(I; X'). With the norm

1/p
<Z||Dau||m1x) for1 < p < oo,
[ullwerixy = § Noss
Yo D%l Lo (1,5 for p = oo,

a<ss

When p = 2 and X is a Hilbert space, the Hilbert space W *?(I; X) is denoted by H*(I; X) and
the inner product is given by

(u,v)gs(1,x) = Z(Dau, D) p2(1.x)-

a<ss

Since, in our application context, on each pipe the description of the evolution is given by two functions
— pressure and flux — and we have m pipes, we are led to work with Cartesian products of Lebesgue
and Sobolev spaces. To ease notation, we use bold typeface (L, H, etc) to denote the products on
each pipe and double-struck typeface (IL, H, etc) when extending it to the network.

For the sake of convenient reference let us state the following definition where we write . € (0, Ly,) =
(). in order to refer to the space variable along the kth pipe.

Definition 2.1. We say that the vector-valued function v : (0,T) x Q — R*™ js a solution of the
isothermal semilinear Euler system on the network G if for each (t,x) € (0,T) x €, v has the form

v(t,x) = (T*(t, Tk))iy, X = (@), with 7 = (p*, ¢*) and
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M. Bongarti, M. Hintermuller 8

(i) each v* solves the corresponding system (4);

(ii) the initial, boundary and continuity conditions are satisfied.

Later in the text we will also specify in which sense ©* is required to solve the PDE on the kth pipe.
For the time being, we are merely interested in structural aspects of our setting. Below we will also
use LZ(Q) == L*() x L?*(£2,) with the norm

112 @) = D (lwrliZaqa,) + Ellws iz, )
and H}.(Q,) = H*(Q,) x H () equipped with the norm
||1U||%{;(Qk) = ||U7||ii(9k) + ||V7«U||i§(ﬂk)'

On the network, we let L?(€2) = [];", L7(Q%) and H'(Q) == [~ Hz () both endowed with
the induced Euclidean norm.

In view of regularity in time, given two Banach spaces X, Y, with X continuously embedded in Y,
i.e., X — Y we define

Xr(X,Y) = C([0,T]; X) N CY([0,T};Y),
with the norm ||| x,.(x,v) = supsepo.r) (|0(+ 1) || x + [|@:(+, ?)[ly), and for 1 < p < o0
YL(X,Y) = LP(0,T; X)N H*(0,T;Y), (8)

with the norm ||| yz (xy) = [[@(, 8)l| Loo,r:x) + [0 (- D) | 2 0.0y )-

In this paper we will often use the spaces defined above with X = H!(Q2) and Y = LL%(2), or spaces
of similar structure. A key observation related to this choice is that, due to the Aubin-Lions lemma [37,
Corollary 4, p. 84] the space Yg (p < o0) (resp. YJ) lies in between two spaces contained in

L? (0,T; [C(D)]?) (resp. C ([o, T] % 52)). Namely, we have

Xop(H'(Q), L2(Q)) = Y7(H'(Q), L*(Q)) — L? (0, T; [C(Q)]?), 9
with the second embedding being compact and

Xp(HY(Q), LA()) — YE(H!(Q), LA() — C ([o, 7] % 52) , (10)

with the second embedding being again compact. We finish this section by defining yet another im-
portant space for us used when showing the well-posedness of the semilinear Euler system. Given a
compact set K C R?™, we define for some fixed real numbers K, ke >0

v(t,x) € Kforall (t,x) € Qp,

Xg(Hl(Q),]L?(Q)) = Vv € XT(Hl(Q),L2(Q>> . ||DtV||C([O’T];[L2(Q)) g K, . (11)
I Dxvlleqomiee) < Fx

DOI 10.20347/WIAS.PREPRINT.3016 Berlin 2023



Optimal control of gas network 9

3 Main results and discussion

As indicated in (P), in our main optimal control problem we work with pointwise a.e box- constraints
on the state. In this paper, we use K C R?™ to indicate this particular compact set.

With .
Vr=C <[0,T];HC (%) x C (Qj)) ,

and given a compact K C R?*™ we introduce the K—admissible set

Vile = {v € Vr: v(t,x) € Kforall (t,x) € Qr}. (12)

Due to the structure of the nonlinearity in the Euler system, the compact set XC cannot be arbitrary.
This requires us to introduce the notion of suitable compact sets.

Definition 3.1. Let K C R?™ be a compact set. We say that K is suitable for state constraint
representation if there exists an element v.(x) € int(K) for allx € Q) and K is a product of special
two dimensional boxes located in the positive half-plane of R?. More precisely,

K=]]Kk
k=1
where K, .= K} x I} with K = [ay,, b] C R*, K} == [ck, di] C R and, foreach k, ax+pk, < by.

Throughout we invoke the following assumption concerning the initial state.

Assumption 3.1. With reference to the SS solution v, introduced before, the vectors q. and pé” are
taken such that %, p¥,, pt ., > 0 forall 1 < k < m and the continuity conditions (6) and (7) are both
satisfied. Moreover, we assume that v, € int(KK) where K is the suitable compact we will later fix as
a description of our state constraints.

We notice that Assumption above is sufficient to guarantee that v, is continuously differentiable
and each component is, in addition, strictly monotonically decreasing. However, to comply with the
state constraints, we also needed to add the interiority condition on v,.

We now define the several control spaces. Since we want to introduce a framework that is able to
handle the whole network at once, the basic feature of our control spaces is that any of their elements
will have possible nonzero actions only at controllable entry/exits nodes.

Let U C [H?(0,T)]*™ be defined by

(13)

U= {CD e [H*(0,7))*™ Doy = 0if 0, ¢ V2, 0 <k <m — 1,}

Do, =0if l, ¢ V2, 1<k <m

and let Uy be defined as
Uy = {® € U: ®(0) = 0}. (14)

Notice that Uy is a subspace of U and both are Hilbert spaces when endowed with the inner product
of [H?(0,T)]*™. We now define the set of admissible controls.

DOI 10.20347/WIAS.PREPRINT.3016 Berlin 2023



M. Bongarti, M. Hintermuller 10

Definition 3.2. Let ®° := (®%)™, be defined by

k41 - )
P if 0 € V7,
o5, =< forO<k<m—1,
2kt 0 otherwise, ST

¢ iflyeV?,

s, =
2k 0 otherwise,

for1 <k <m.

We say that ® € U belongs to U, the set of admissible controls, if

(i) & — ®° € Uy, ie, P(0) = ®°, and

2m

2
Z |®s, — ZHH?(O,T) < 772
k=1

for a fixedn > 0.

(ii) ||CI) - ®e||[c([0’T])]2m < Ky with fixed ky > 0.

We will later take x to be sufficiently small. See Theorem (3.5
Remark 3.1. Notice that U*! is a bounded, closed and convex subset of [H*(0, T')]*™.

Remark 3.2. In this paper we work with a so called passive network. This means that non-zero
controls act only on its boundary. The structure of the set U in allows for the incorporation of
non-passive elements like valves and compressor stations (see [19]) — at least from the abstract point
of view — although their modeling would probably require smoothing techniques in order to impose
pointwise state constraints.

Remark 3.3. In Section[d we said that the boundary data were given functions of appropriate regu-
larity. For studying the general well-posedness problem as we do in Section[4, boundary conditions
are assumed to be fixed. However, when we study the control problem, those become the variable of
interest. In any case, by appropriate regularity we mean that = (@k)zﬁl is defined as

k+1(0,.)  if 0 € V?
(I)Qk+1: p (7) U _77 for()ékgm—l,
0 otherwise 16)
K(Ly., - if {, € VI
q)Qk = Q(ka) ok .+’ forlék’im,
0 otherwise
and belongs to U2,
Remark 3.4. Let
U ={®e€Uo: |®lu<n, [®licqomye < su} (17)

and notice that ®+®° € U for all ® € U{. Moreover, by defining ¢ : Uy — U as (P) = ®+d°
we see that U] and U™ are isomorphic.

Now that all the relevant spaces have been introduced, we present a Sobolev embedding and interpo-

lation theorem in one dimension. The version presented here is a combination of the Theorems 2.5.4
and 2.6.4 in [28] p. 90 and p. 94, respectively] and [31] p.19], adapted to our setting.
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m
Proposition 3.2. For ) := [] Q4 andT > 0 we have that
k=1

(i) the embedding H'(Q2) < LLP(Q) (1 < p < o0) is continuous and the inequality
[ullur @) < Fipllulla @), (18)
holds for allu € H*(12).
(i) the embedding H'(Q) — C(Q) is compact and the inequality
lalle@ < Frellullm ), (19)
holds for all u € H'(2).

(iii) forany0 < e < 1/2, the embedding H'/**¢(Q2) — C(Q) is continuous and the interpolation

inequalities
alloy < Feellullm e q), (20)
1/2+ 1/2—
ullg /2=y < Rellulliifes Il sia; (21)

hold for allu € H'/?*¢(Q) andu € H'(Q2), respectively.

(iii) the embedding U — [C*([0,T])]*™ is continuous and the inequality

[@]licr (o.rppm < K1ull®lw, (22)

holds for all ® € U.

It should be noted that we introduced the above with distinct indices. But particularly in Section (4] the
various embeddings will be used without further explanation or possibly any reference to m.

In order to formulate our main results, we reintroduce our state equations in a unified abstract setting.
For this we first formally introduce several abstract operators and some notation. Let B’g and B¥(x)
act, formally, on a vector W = (w;, w) according to

2 L, — _
0 o« kL l’wl L, —=x 0
Biw = | 4 Li| @,  Bb(z)w = o —| L . |@  (23)
— 0 il 0 —
Ly, Lka Ly,
and define
By = diag{B},--- , B},  Bi(x) = diag{Bi(z1), - ,B"(zm)}. (24)

For the rest of the paper, we will not carry on the dependence of By on x = (x)7; € R™. Next,
recalling that v, = % sin(cy,) we introduce operators Ay, and Py, as
c

o —co, Jo o0
won 8] e 0] o
and
A =diag{Aq,- -, A} P :=diag{P1, -+ ,Pwn}, (26)
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M. Bongarti, M. Hintermller 12

with domains to be appropriately defined after equation below. Finally, with 7% := (p*, ¢%), v :=

A
(7%)™_, and recalling that 3, := ——, we define
2Dy,
k| k
q-1q
FF(v) = (0,—5k ]lk |) (27)

and F(v) == (F*(v))7 . Then, for a (network)-boundary datum ® € U?! represented as in (T6),
the semilinear Euler system (4) can be rewritten as

w = (A+P)u+Bd+F(v), (28a)
{ u(0) = uy, (28b)
whereu = v —B®, B := By + PB; — D,IB; (here D, = derivative (in time) operator), the domain
of Pis D(P) = L?(£2) and D(A) is characterized by: u € D(A) if and only if
() u= (i, -, tn) € H(Q), @ = (5", ¢");
(ii) 7*(0x) = 0 for all k such that 0, € V?;
(iii) ¢°(Ly) = 0for all k such that [, € V?; and

(iv) both continuity conditions (7) and (6) are satisfied at all the inner nodes.

Let us next introduce the notion of a classical (smooth) solution.

Definition 3.3 (Classical solution). Let ® € U*. We say thatv : (0,7) x Q@ — R*™ js a
classical solution of the semilinear Euler system with boudary condition given by ® provided v &€
X (HY(Q),L3(R)), v(0) = v, is such that v, = (p~, q") solves the corresponding semilinear
Euler system (4) and satisfies both the boundary and the continuity conditions.

Notice that initial, boundary and continuity conditions have to be accounted for separately in the above
definition. In this sense, the introduction of the abstract system helps to simplify the analysis,
because now both the boundary and continuity conditions are embedded into the definition of the
differential operator A. The main property of A allowing us to even consider the abstract version of
the system is state below and discussed in detail in Section

Theorem 3.3. The operator A : D(A) C L2(Q2) — L%(Q)) is skew-adjoint. Therefore, it generates
a Cy—group of isometries.

Of course, for the purpose of this study, the generation of a strongly continuous semigroup is enough.
However, we chose to state Theorem in full strength since such properties come naturally in the
proof of the generation results. Now, since A is the generator of a semigroup, the notion of classical
solution is borrowed from semigroup theory.

Lemma 3.4. Let® € U™ Thenv : (0,7) x  — R?™ js a classical solution of the semilinear
Euler system on the network G with boundary condition given by ® if and only ifu = v — B1® €
X7(D(A),L?(2)) solves in the classical sense.
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Optimal control of gas network 13

We work with the abstract formulation of the state system from now on. Based on this, we want to
study the well-posedness of the following minimization problem:

: 7 1 2 o 2
(Q?)%%w J(®,v) = §HV - VdHL?(o,T;M(Q)) + §”‘I)”U

st. ®elUM ve V%C}K, v is a classical solution as in Definition [3.3]

(Pr)

where T > 0, the compact set K is suitable (see Definition , vq € int(Vl) is a given desired
(gas) distribution, and o > 0.

Our main theorem is the first step needed to study in the sense that it establishes its consistency,
i.e., that there exists a time 7" > 0 such that the set of pairs (®, v) with v a classical solution is non-
empty.

Theorem 3.5 (Well-posedness of the state system). Let KC be a suitable compact set and v, be a
steady state solution of the semilinear Euler system such that Assumption|3.1| is satisfied and let
® € U4, Then, there exist T = T(ky, K, v.) > 0 and a unique v = v(®) € XK(H*(Q),L3(Q))
such thatu = v — B, ® is a classical solution of (28).

Inspired by [21], the solution in Theorem is built on semigroup theory (see [13| [33])). However, in
[21] the nonlinearity is not explicit and regularity properties such as Lipschitz continuity (with respect
to the solution) are assumed, allowing the authors to apply standard results of [33] to obtain well-
posedness. In our case, the nonlinearity is explicit and can possibly degenerate. The scope of our
proof is not similar to the treatment of semilinear problems in [33], i.e., solutions are constructed as
fixed points of contraction-maps whose formula come from the representation of the underlying linear
abstract initial value Cauchy problem. The main reason is invariance: even on spaces away from the
vacuum where some sort of Lipschitz continuity (w.r.t to the solution) is guaranteed for our nonlinearity,
it is hard to construct sets on which a contraction self-map can be obtained.

Also, it is known that the interplay of smallness of time and data is standard. However, in our case it
seems that smallness alone is not enough. As a consequence, our strategy lies in taking advantage
of the structure of the initial data (taken as steady state solution) along with geometric properties
provided by suitable (in the sense of Definition compact sets.

Theorem [3.5] allows us to define a control-to-state map
S: U™ cU— XF (H'(Q),L*Q)). (29)

Due to the embedding X (H!(2),1L2(Q2)) < V7, S may also be taken as a map from U?! to
both L?(0,T;1.2(f2)) and V7, respectively. However, for our later goal of studying differentiability
properties of the control-to-state map, we need to restrict this map to U{, i.e., we consider

S: Uy C Uy = X5 (HY(Q),L*(Q))
with S(®) := S(¢(P)) = S(P + °); see Remark 3.4
Consequently, the reduced version of 1) can be written as
1

. 3 o
min J(®) == J (®,8(®)) = S[8(®) = Vallz2 (0,22 + 12115

s.t. @ € Uj and S(®) € Vi,

(rPy)

The next goal is to obtain existence of optimal control for . This is often done by the direct
method of the calculus of variations. For its application we need to establish several properties of the
control-to-state map. Section[5.1]is dedicated to the corresponding analysis. The main property which
renders the direct method applicable, is the following one:
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Proposition 3.6. The map S : U} — L*(0,T;1.2(f2)) is weak-to-strong continuous.

The existence of optimal controls then follows.

Theorem 3.7 (Existence of optimal controls). The problem 1; admits an optimal solution.

Next we seek to establish a first-order characterization of optimal solutions. Such conditions are useful
as they typically form the basis for developing numerical solution algorithms. For the pertinent first-
order analysis we need to study differentiability properties of S as well as the existence and regularity
of adjoint states. Both notions are essential for establishing so-called primal-dual first-order optimality
conditions relying on (bounded) Lagrange multipliers.

Proposition 3.8 (Differentiability of S). The map S is continuously Géateaux differentiable when
defined from U] to either L*(0, T;1.2(2)) or Vr.

Next, we want to characterize the derivative S'(®). For ® € U*d and K a suitable compact set, let
S(®) = ((P*(®), ¢"(®))iL, € X (H'(Q2),L?(12)) and define

0 0
FH@) = | , ¢"(®)|¢"(D)] ¢"(®)|
e 2

as well as F(®) = (F*(®))7,. Now, for a given ® € U and h € U, we let @ = o + °
and define the affine map fp(h) : [0, 7] x L*(Q) — L*(Q) as fo(h)(t,w) == F(®)w + (B +
§(®)B1)h.

Theorem 3.9. For each ® € U{ we have thatS'(®, -) is a linear and continuous operator from Uy to
L*0,T;1L2(Q))NVy,ie,S(®,-) € L(Uy, L*(0,T;1L*(2)) N Vr) given by

S'(®,h) = we(h) + Bih,  h e U, (30)

where wq (h) is the solution of the first-order system
w; = (A+P)w + fo(h)(t, w), (31a)
{ (0) =0. (31b)

Moreover, the map ® — S'(®, -) is (Lipschitz) continuous from U{ to L(Uy, L*(0, T;1L.*(2))).
Next, we establish the existence of adjoint states which allows us to characterize the gradient of

the cost function J. First, for ® € U™ and K a suitable compact set define Fo(®) = F(P)*
where the latter is taken as a (bounded) operator from ]LQ(Q) to itself. Further define the affine map

o [0,T] x L2(Q) — L2(Q) as go(t, p) = So(®)p + S(®) — vy, (& = & + °).

Proposition 3.10. There exists a unique solution p = ps € C([0,T];1L*(2)), called the adjoint
state, to the problem

—p: = (A +P")p + ga(t, P), (32a)
p(T) = 0. (32b)

Utilizing ps, we obtain the following representation of the gradient .J'(®).
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Corollary 3.11. Let ® € U] and K be a suitable compact set. Let ps € C([0,T];1L2(2)) be the
adjoint state of Proposition[3.70 Then the following formula holds:

J'(®) = (B* + B:Fo(®))pe — B (S(®) — vy) + 0®, (33)

where B* and B} are the adjoints of BandB,, when both are considered as bounded operators from
U to L*(0,T;1L2(Q)).

Our final goal is the characterization of an optimal control according to Theorem via first-order
optimality conditions. Notice that if there are no state constraints, i.e. K = K in Theorem then
such conditions follow directly from Fermat's theorem and (33). However, the case of non-redundant
state constraints is significantly more delicate. For deriving first-order conditions in this case we rely
on the notion of normality (see, e.g., [3, 4} [7]) which we introduce next in our context.

Notice first that problem is of the form [6, Problem Q, p. 1001]. Then, for any given locally
optimal control ®* € U, it follows by [6, Theorem 5.2, p. 1001] that

(i) ©* is feasible, i.e., P* € Uy and S(P) € V2;

(ii) there exists an unique adjoint state po+ associated to ®*;

(iii) there exists a measure A € M (Q7)? such that the inequality
| -s@)ar<o 34
Q7
holds for all y € V2 ;

(iv) there exists a real number ¢ > 0 such that the inequality
C((B" 4 BiSo(®"))per — Bi(S(Q*) — va) + 0P, & — &%)
+ [ S(®*(®—d*))dA =0 (35)
Q7
holds for all & € Uy.

Definition 3.4. We say that problem (i P7) is normal at &* provided we can take ¢ = 1 in (35).

Most of the sufficient conditions to ensure normality involve some sort of regularity condition of the
feasible set, a so-called constraint qualification. The Robinson-Zowe-Kurczyusz (RZK) regularity
condition is particularly useful for our purposes. It requires the existence of a direction h € U, such
that

S(®*) + S'(®*,h) € int(V2). (36)

It is slightly weaker than Slater’s condition which requires S(®*) € int(V?) or, for instance, the
surjectivity of S'(®*, -), both of which imply (36), but none of these can be guaranteed in our setting.
Hence, in general, one cannot guarantee that our problem is normal (unless we assume, in addition,
that controls are sufficiently small at the H ?~level). We can, however, prove that normality holds almost
surely in the sense explained next.

Since int (V4% ) # 0, let vo € int(Vi; ) and for every § > 0 define the perturbed convex set

Vi = (1 = 8)vo + 6Vik. (37)

DOI 10.20347/WIAS.PREPRINT.3016 Berlin 2023



M. Bongarti, M. Hintermuller 16

Now, consider the perturbed problem
min J(®) s.t & € U] and S(P) € V.. (rP?)
We then have the following general result, which is an adaptation of [3, Theorem 2.2, p. 73].

Theorem 3.12. Let I C R’ be an interval such that for all 0 € I the perturbed problem
admits a solution ®5. Then problem 1) is normal at @ for almost every ¢ € I.

As a corollary, we have the final result of this paper.

Theorem 3.13. The problem (r Py) is almost surely normal at ®* in the following sense: givene > 0,
there exists 6 > 0 such that |1 — 0| < e and problem is normal at ®s.

Proof. Apply Theorem 3.12|with problem (r P~) perturbed around v, € int(Vad, ). O
TK

Remark 3.5. Theorem|3.13 would still be true if we did not have an interior feasible point to perturb
V%C}K with. Indeed we see, by inspection of the proof of existence in Theorem that problem TP?’% )
will have a solution as long as V% contains a feasible point. Let vy be any interior point of V%‘?K (not
necessarity feasible) and v be any feasible point (not necessarily interior).

Of course if 6 = 1 we have a feasible point: V. If § # 1, one way to guarantee nonemptiness of the
feasible set is to find v € Vil such that (1 — §)vo 4+ dv = ¥ for which it suffices to show that
Mo —1)vo+07v e V“TflK. For & > 1 the above is true by convexity. One cannot go below 1
unless we assume V s interior, but we do not need the latter as Theorem|3.13 already implies that
normality holds for almost every § € [1,400).

4 Local well-posedness of the state system

In this section we show that the state system, i.e. the semilinear Euler system with the Kirchhoff law,
admits a classical solution. Our proof strategy relies on the following two main steps:

B First we study the well-posedness of the linear system with fixed (or frozen) non-linearity, as
well as its regularity and continuity properties;

B then, via an iterative process, we construct a sequence of solutions (to associated linear prob-
lems) that will converge to the solution of the general semilinear system, invoking certain struc-
tural conditions.

Due to the hyperbolic character of the system, shock discontinuities are likely to occur in finite time.
To avoid this (since we work with smooth initial and boundary data) we use a geometric argument to
construct a small time 7', during which solutions will remain smooth. We briefly explain the general
idea.

Let us introduce another suitable compact set ¥ such that & C ¥ and Ve € K. Take r =
r(, ) > 0 as the largest real number such that

v —=velle@ <r=vex. (38)
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Notice that due to the definition of suitable compact sets, we can always find such a bound 7. If
v € Xp(H'(2),1L*(Q)) is such that v(0,-) = v, then there exists a (maximal) time 7" > 0 such
that v(t, ) € B.(ve)forall0 <t < T.

The main goal, therefore, is to take a sequence {vy } of such functions with their corresponding {Tk}
converging to a smooth solution v of the semilinear problem. The most difficult task is to show that the
sequence {7}, } admits a uniform lower bound that is positive.

Remark 4.1. Most of the proofs in this section will be based on estimates. To avoid overloaded no-
tation, we use the symbol < to indicate the presence of a constant that might depend on the fixed
constants of the problem, but that do not play an important role in that particular step.

4.1 Linear analysis

We start with the main property of the differential operator A defined in (26).

Theorem 4.1. The operator A : D(A) C L*(Q) — LL?(2) is maximal dissipative.

Proof. Let u € D(A) and let P, be the representative of the pressure at node v € V°. By the
continuity conditions and considering the scaling of the IL2-norm we compute
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(Au, u)Lz(Q) = Z(Akﬁk’ ’Jk)LQ(Qk)

k=1
m Ly
=—c*) D [ / (04" (2)p" (2) + 0.9 (2)§" (2)) daz}
k=1 0
m Ly
=~ Di* () (v)
k=1 0
=—c’ {Z D" (L) (L) =) Dipk(o)qk(o)}
k=1 k=1
( B 7))
=’ ST DHFLYE (L) — Y DEF0)d(0)
i=1 k=1 k
Er(vi)=1 & (v)=—1
L vﬁéV?L v; g Vo )
( B T ) -
=0 R Y bt - Y Bido)
= 51@(”?)1:1 Ek(vsi—l
Uiévﬁ v; g V2
N zmwzm]
=1 k=1
\ v; ¢V
==Y P> &(v)Digk(v) =0, (39)
veV® k=1

whereby A is dissipative. By using the (equivalent) sum norm, it follows that || Aul|1.2 () = ¢ { lallm ) — Julliz@) }
and then maximimality follows from, e.g, [14, Proposition 6.55, p. 314]. O

The exact same proof as above implies that —A : D(A) C L?(Q2) — L?(Q) is maximal dissipative.
This in turn yields the following corollary which is of particular interest for control problems.

Corollary 4.2. The operator A is skew—adjoint, i.e., A* = —A.

Proof. First recall that a closed operator (in Hilbert space) is maximal dissipative if and only if its dual
is dissipative. We are going to use this fact.

We know that A and —A are maximal dissipative. Given u, v € D(A) we have, in light of Theorem
that (Au,v) + (Av,u) = (A(u+v),u+v) — (Au,u) — (Av,v) = 0. Therefore, A* is an
extension of —A. We now show that —A is also an extension of A*.

Letu € D(A*) with f = A*uandletg = u—f € L*(Q). Since —A is maximal dissipative,
there exists v € D(A) such that v — (—A)v = g. But since A* is an extension of —A it follows

DOI 10.20347/WIAS.PREPRINT.3016 Berlin 2023



Optimal control of gas network 19

thatv € D(A*) and v — A*v = g = u — A*u, whereby v — u — A*(v — u) = 0. Now the
maximal dissipativity of —A gives the dissipativity of —A*. Then taking the LL?—inner product of the
above identity with v — u gives u = v € D(A). Then —A extends A* and the proof is complete. [

The Lumer-Phillips Theorem [33, Theorem 4.3, p. 14] now implies that A generates in ]LQ(Q) a Co—
group of isometries {T(¢) };cr. Moreover, since P € L(IL*(f2)) it follows from [33, Theorem 1.1, p.
76] that A + P generates a Cp—semigroup {T(t) };~o and from [33, Corollary 1.3, p. 78] that

IT(t) - T(t)|| < elIF - 1. (40)
Lemma4.3. Fors =0ors=1wehaveB € L (U; H'(0,T;H*(Q2))).
Proof. The proof is rather elementary. However, we present it here so we can fix quantities that will

be later used when estimating the nonlinearity. For a given ® € U we denote ® = (®*) with each
Ok = (DF, Bk). Let s € NU {0}

B For B, we have, for each k

||qu)k||L2 0,T;H5 () Z ||DmBk(I)k||L2 (0,T5L2(2%))

m<s

-y / | DPBEOH(E, )24 0,

m<s

k Ly
-y /Dk {c/ |8j<1>’f(t)|2dx+/ |a;q>’;(t)\2dx] dt
0 0

m<s

02 T k Ly
= ﬁ/ D; {8/ y@’f(t)|2dx+/ \(I)’g(t)ﬁdx} dt
kJO 0 0

c2D? T
=L [ [bOR +1950F] de S 194 s 0ryernion

and
IDBE* [0 )y = D 107 DIBE® [0 rnaan
m<s
=2 / | D DB (1) (e,
m<s
Ly, 2 Ly
4 A
m<s
2 T Ly d
:0_2/ D; 02/ / <I>’c | a
Lk 0 0 d
- ka/o [ dtq)k '_(I)k dt S || D@7 (0,T)x L2(0,T)
whereby

IBO®* 310 om0y S 12* 20,0 2 0.7)-

By taking the maximum of the & constants above, we obtain || Bo || z(u; 11 (0,712 (02))) -
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B For B; we have, for each k,

T
B |20 rsre(y = D 1D B 220 rin2000)) = Z/O 1D BY®" (¢, )IIE (o dt

m<s m<s
1 T Ly Ly
=S p [ o] [t - oetpas v [ erteaoias | a
m<s k JO 0 0

1 T Ly Ly
— o [ o[ [l - wetepa s e [ o pa) d
k JO 0 0
1 T Ly Ly
v [0t [T ietpa e [T ok P d
k J0 0 0

1 T 2 Ly, 2 Ly
(maX|Lk.—x|>/ Bk (4)[2d + 2 (max|x])/ Ok (1) [2da | dt
€0, 0 r€Qy 0

< [ Di
) 7
1 g b k b k k
2 2 2 2 2
v [0t [ iekopar @ [T ob0 ] de S 109 yernan
k JO 0 0
and

T
IDBYY 220 7300y = D 1D DiBI®* |20 rip20,) = Z/O 1D DiBY®E (L, ) I£2q, dt

m<s m<s
1 T Ly 2 Ly,
-5 [ o] oo |
mést 0 0 0

1 T Ly, 2 Ly d
- —2/ D? / dx + 02/ r— k(1)
Ly Jo 0 0
1 [T L 2 Lk
+ = / D,% / dx + 02/
Ly Jo 0 0

dt
whereby
IBS®* 1771 0.m:50: ) S 19" vz 01y < 20,1y

o () Lok (1)

m d
oy (L — 7) k() "

dt

2
dac] dt

(L — ) @ (1)

2
dm] dt
2

i@’; (t)| dz

d
— k(¢

dt

dt S ||q)k||%ll(0,T)><H1(0,T)

and again, by taking the maximum of k constants, we obtain ||B || z(u, 1 (0,715 (02)))-
B For D;B; we have, for each k, as before,

IDBY™ |10 ripe () S N e 01y 07)

and
T
||D§B]fq>k||%2(o,T;Hs(nk)) = Z ||D?D?B’fq’k||%2(0,T;L2(Qk)) = Z/o ||D;”D§B’fq>k(t’ ')H%Q(Qk)dt
m<s m<s
1 T Ly Ly 2
:Zﬁ/ D? / d:c+c2/ dx | dt
mes “k /0 0 0

1 T Ly, Ly d?
= F/ D} / dx + 02/ r——®F(t)
kJO 0 0
1 T Ly Ly 2
+ = / D; / dz + ¢ /
Ly Jo 0 0

dt?
d
—505(t)
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whereby
IDBEP (21 0 ke o)) S N* N 20,7y x pr20,7)
from where we obtain || DB || £ (v, 11 (0,715 (2)))-

B For P we have, for each k

1PN oz = D 1D PR E2 0z

m<s

-y / |DIP () 2200,
m<s

= Z/ D,%c2/ |05, ®F (1) |Pdadt
m<s

= DIRL / BE (1)t S (19 a0 20
and similarly,

||Dth(I)k ||%2(0,T;HS(Q,€)) 5 H(I)k ||12LII(0,T)><H1(0,T)

whereby

HPk(I)k”?{l(O,T;HS(Qk)) 5 ||(I)kH12LIQ(O,T)><H2(O,T)
from where we get [|P|| z(u; 11 (0,750 (2)) -

M Finally, for PB; we have, for each k

IPB1 " HL2(0THS Q) Z HDmPkqu) HL2 (0,T5L2 (1))

m<s

- D27262 )
- Z/ I D7 PeB1* (£, ) |F2(0 d / Lt / |05 (L, — x)®%(t)|2dadt
m<s 0

m<s
D2 2.2 D2 Ly
’ﬂk / |(Lk—x)¢>’f(t)|2dxdt+/ ’f;’“ / |k (t)|Pdadt
0

0 0

1 T
<} “(1+L—k) [ 18t asdt S 194 s ryervon

and similarly,

ID:PeB19* (1720 remrs (o)) S N1 0.0y 01

whereby

||PkB1(I)k||§{l(0,T;HS(Qk)) S ||(I)k||%12(0,T)><H2(O,T)

from where we get || PB1 || 2,11 (0,715 (2)))-

Therefore, since B = By + PB; + D,B;, we have B € L(U; H'(0,T;H*(2))). O
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We are now ready for the linear well-posedness result.

Theorem 4.4. Assume ® € U and let G = G(t,x) be such that G € H*(0,T;1L%(Q2)). Then for
eachuy € D(A) there exists a unique solutionu € X7(D(A),1L*(Q)) to the IVP

w=(A+Pu+Bd+ G, (41a)
u(0) = uy, (41b)
which satisfies the following continuity estimates
T
Iulletoarazay <7 (ol + [ 1B+ 60 ), 2)
0
T
Hut||c([07T];Lz(Q)) 5 e’YT (HUIHILQ(Q) +/ ||Dt(IBq) + G)(T)HL2(Q)dT) , (43)
0
and
alleomm ) S ez + 1B + Gllegori2@) (44)

where u; = (A + P)ugy + B®(0) + G(0).

Proof. First notice that, given Lemma 4.3, the assumptions on ¢ and G imply that B® + G €
H'(0,T;1L%*(€)). Then, it follows from [2, Proposition 3.3, p. 133] that the function u defined as

u(t) = T(t)ug + /Ot T(t —7)BP(7) + G(1)]dr, (45)

is a classical solution (in the sense of [33]) of the problem @), i.e., u € X7 (D(A),L*(2)) and it
solves (@T) in L(€2) and pointwise in time.

Gronwall’'s inequality gives (42). For (43), we differentiate (412) with respect to time and let z = u;.
Then, since u; = (A + P)uy + B®(0) + G(0) € L?(Q2), we have that z € C([0, T]; L*(Q2)) and
satisfies

z: = (A+P)z+ D(BP + G), (46a)
z(0)

— . (46b)
Although the structure of is very similar to (41), the proof of the inequality requires a den-
sity argument. Let (f,) be a sequence in C'([0,T];IL?(2)) such that f,, — D;(B® + G) in
LY(0,T;1L2(Q)) and let (z°) be a sequence in D(A) such that z0 — u; in L?(Q). Associated
to this data, let (z, ) be the sequence in X7 (D(A),1L?(Q2)) such that, for each n, z,, solves

Zpt = (A + P)Zn + fm (473)
2,(0) = z°. (47b)
For (47), inequality applies and we get
T
12l o2 () < €77 <||Zg||L2(Q) +/ ||fn(T)||L2(Q)dT) : (48)
0

Inequality @3) then follows by taking n — co. We now recall that ||u||p: () = [|(A + P)u|p2(q) for
allu € D(A). This, along with (4T4d), implies that for each ¢t € [0, 7] we have

lallegomm @) = (A +P)ullcqo,mnr2 @)
< luelleqoriz@) + B + Glleomiz @)

which yields inequality (44). O
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Next, we prove some Lipschitz-type inequalities for the function F.

Lemma 4.5. The map F maps X (H'(Q2),L2(Q)) to X7 (H(Q2),L2(Q2)). Moreover, for eacht €
[0, 7] and w1, wy € X5 (H(Q2),1.2(€2)) we have the following inequalities:

[F(w1)(t) = F(w2) ()2 S wi(t) = wa(t)ll2q) » (49)

[F(w1) (1) = F(w2) ()]l @) S [1W1 () = wat) g1 (q) » (50)

1O (w1)(t) = OF (W) (#) |2y S 1w () = Wa(t) [ () + 10w (E) = Dwa(t) Iz - (BT)

Proof. We prove the case m = 1 since the proof for the general m is an obvious extension of it. In
this case the suitable compact set K is of the form K = [a,b] X [¢,d], with0 < a < b, ¢ < d and
a+ Din < b.

Letv = (p,q) € X5(H(Q2),L%(Q2)), and let us show that F(v) € X(H*(Q), L()). We start
by showing F(v) € C*([0,T]; L?(2)). Continuity in time follows from the fact that every function
involved is continuous and p does not vanish in @T. Membership in L?(2) follows by the Sobolev
embedding H'(Q2) — L>(Q) < L*(Q). Indeed, for each t,

| @R = e [

Now, since the function x — x|z| is continuously differentiable and p and ¢ are both C' in time (with
values in L?(£2)) we have that the second component of F(v) can be differentiated in time. Moreover,

q(t,z)|q(t,7)||”

p(t,r)

dr < /Q la(t, 2)[*dz < llg(t, ) |70 () < o0

9 qlal _ 2lqlap — glalpe
at p p?

is again continuous in time due to continuity of all the functions involved. For membership in L?(2)
we compute for each ¢

QQt(ta I)'Q(tv $)|p(t, :L“) — Q(tv l’)|q(t, l‘)|pt<t, "E) ?

AWJM@@Wﬁwﬁl; =
sémww%wwwwfywm%@mwx

S gt Myl 2y + ot 7o llpet )20
S lla(t, ')||2L2(Q) + [|pe(t, ')H%?(Q) < 00.

dx

Therefore F(v) € C'([0, T],L?(Q)). Now, the fact that F(v) € C([0,T], H'(Q)) is a corollary of
the following lemma, which is an adaptation of [5, Corollary 8.10, p. 215], but we include a proof here
for the reader’s convenience.

Lemma 4.6. Let) = (a,b), a,b € R,a < b, and letu,v € H' () be such that there exists p > 0
withv(z) > p forallz € Q. Thenu|u|/v € H'(Q) and

<u|u!)/ _ 2Jufu'v — ululv’

v v2

(52)
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Proof. Let uy, v, € C}(R)fsuch that u, — wand v, — vin H'(Q) as n — occ. Since v(x) > p

forallz € Qand H!(Q) — C(), we can assume without loss of generality that v, (z) > p/2 for
all x € §2, which will be the case for any sequence converging to v in Hl(Q) and n large enough.

It follows by convergence that u/, — u’ and v/, — v in L*(2) as n — oo. Then,

in L*(9), (53)

Unln|\ 2w ulv, — uglun|v),  2uju’v — ulul!
= — 5

v2 v

Un n

To see this, recall that v,, — u and v,, — v also in C’(ﬁ) as n — oo, then the quantities
|n | zoo @), [|Vn |l oo ) [|n [ 22(0), |07 || 22 ) are bounded by a common quantitity for all 7. This
readily implies

2|y, Ul v — up Uy |V, 2ulu'v — ululv

€ L*(Q) for all n, and € L*(Q).

2 2
v2 v

Moreover, after some estimates one finds that there exists C' > 0 such that

v2 v?

2w, vl v, — w,lu, v, 20u|uv — uwluly’
n n_
n

L2(Q)
< C (lun — ull Lo + |v = valleo@) + V) = vll 2y + Uy — @]l r2())

which implies (53). This completes the proof, see [5, Remark 4, p. 204]. O

Then, for each ¢t we have
2¢,(t, 2)|q(t, 2)|p(t, ) — q(t, 2)|q(t, )|p. (¢, 2) |*

[ pF@)e P e | 0=
< / gu(t, 2) Pl (t, 2)Pda + / 4(t,2) [ lpa (t, ) P

S Nt Moo llge (8 ) 720y + gt )z @llpe(t, I Z20)
S lla(t, ')H%{l(m + [Ip(t, ‘)H?{l(g) < 00.

dx

We now prove the estimates. Let w; = (u1,v;) and wo = (ug, v2). The estimates below hold for
each t € [0, T, but for simplicity we omit the time argument in the intermediate steps. We have

I (w1)(t) = F(ws) (1) [|z2(0) = [F(w1)(t) = F(wo)(0)lg(q)

2 L
— D2C262 /
L2(Q) 0

L
2
S [ bl = v0) + (] = ) + s = s
0

wq|uq | B Us|us| ug |ug|ve — us|us|vy ?

dx

— D20252

U1 (% V1U2

S ||U1||Lioo(9)||v2 - Ul”%?(ﬂ) + (||U1||%oo(9) + ||U2||%oo(9))||U1||%oo(9)||ul - uQH%Q(Q)

< bve = vil|720) + 20 lur — ualF2(q) S Wi (t) = Wa(t) |l 2 -

2Here C}(R) is the set of C'! functions on R with compact support.
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Also, we have

IO (w1) (1) — OF(Wo) ()22 = 10F (W1)(t) = F (W) () 20

— D222 /L ’2’“1|U1W1 — ugfug vy . 2|ug|ugvg — ug|ug|vy ?
2 2
0 U2

dx

U1

L L
2 2
< / Hu1|u1tvlvz2 — |u2\u2tv2v12‘ dx +/ ‘u1|u1|v1tv22 — U2|U2|U2t7}12‘ dx
0 0
L 2
S / HU1|U1U22(U1t - Uzt) + 02U1U2t(U2(|U1| - |U2|) - |U2|(U2 - Ul))| dx
0

L
2
+ / | [un [v2® (U1 — v2p) + va(wn|u | (v2® — v1?) + (wr (Jua] = Juz|) + (ur — u2)|ug|)vi?)|"da
0

S HulH%OO(Q)”U1H2L°°(Q)HUQH%M(Q)HUM - U%H%%Q)

+ Hvluiw(ﬂ)ﬂwu%m(n)HU2tH%2(Q) (H’U2H%m(n)\|ul - U2H%°°(Q) + Hu2|’%oo(n)HU2 - Ul“%oo(sz))
+ Huluiw(mH’U2H%M(Q)HU1t - U2tH%2(Q) + HU%H%%Q)Huluiw(mHW - v1H2L°°(Q)Hvl + U2H%2(Q)
+ Hvl”%w(ﬂ) (Hulﬂiw(m + HU2H%°°(Q)) Jur — U2H%oo(sz)

S 0P8 |uy, — U2t||%2(9) +d'w} (dP[luy — U2||%oo(9) +0*|vg — U1||%oo(9)>

+ 0t Jory — vay||Taq) + 476 P 2 — 01T () + 20007 [[ur — a7 (g

S llue — thH%Q(Q) + [lo1, — U2t||%2(ﬂ) + flur — U2||%oo(9) + flor = U?H%w(g)

SIDew1(t) = Dewa(t)[[F20) + [[Wit) — wa () [[F ()

S IDiws(t) = Diws (1) |12y + Froo[W1(E) — Wa(t) [ (o)-

Finally, similarly to above (by essentially exchanging time with space derivative) we have
2 2 2
10:F(w1)(t) = 0F(w2) () l|L> () S R0 (W1 () = Wa(t) g1 ) + 102W1(2) — Oewa(t)l|L>(q -

O

4.2 Semilinear analysis

Let ® € U and define vy = vo(t,X) == ve and ug := vy — B;®. Let u; = u,(¢,x) be the
classical solution of

U = (A + P)ul + BP + F(Vo), (54a)
u(0) = v, — B;9(0) (54b)

guaranteed to exist by Theorem[4.4since v, — B;®(0) € D(A) and the forcing term B® + F(v,) €
HY(0, T: L2(Q)).

With reference to > 0 in and ¢; = [|B1®' ||y (q), where &' = (1,---,1)" € R*", we
assume that ¢; ky < 7 (see Definition[3.2). Let 77 > 0 be the largest time 0 < 7} < T such that

|lu; — uOHC@Tl) <1 — C1Ky. (55)

For the time being, we assume that such a time exists and continue the construction.
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Let vi = vi(t,x) := uy + B;P. Then, it follows from that

v — Vc||c@T1) = [lv1 — VoHc@Tl) — B (@ — (I)c)Hc@Tl) + B (P — q)c)Ho@Tl)
< v = Ve~ Bi(® — ), , + [Bi(® — Bl e,
< ||u1 — 110||C(@T1) + C1RU g T —C1Rky + CilRky =T,
which means, via @8), that v; € X7 (H'(2),1L*(€)), and, by Lemma it follows that F(vy) €
Xy (H' (), L2()).

Inductively, assuming that v;, € X7, (H'(Q2),1.%(Q)) is constructed, let uj;1 = uy1(¢,X) be the
classical solution of

{ Ui, = (A +P)ugy + BP + F(vy), (56a)
ll]H_l(O) = Ve — qu)(()) (56b)

again guaranteed to exist by Theorem [4.4| since v, — B;®(0) € D(A) and the forcing term B® +
F(vi) € H'(0,Tji; L*(2).

With the same assumption on 7, ¢y and Ky, let T,11 > 0 be the largest time 0 < T4 < 1) < T
such that

Huk+1 — u0||C@Tk) <Tr —CKy. (57)

Again we assume that such a time exists for the time being. We then construct vy 1 = vi41(t, X) ==
U1 + By . Then, it follows from that

Vi1 = Velle@,y) < Ttk = wollog,,) +avu <7 —cary + ek =,

which means, via [38), that v, € X7 (H'(Q2),L*(Q)).

Tyt
The next lemma yields that the sequence of times (7}) as constructed above has a positive lower
bound.

Lemma 4.7. There exist M, K, T, > 0 such that the sequences of solutions (v}) and (uy) con-
structed above are such that

@ [lvi — Ve||c@T*) ST
(b) |lup — vollcqor)m () < K,
© [[urellcqoryrz) < M.

Proof. The proof is by induction. Recall that ' is a fixed large time.

We start by showing the base step (k = 1). To this end, notice that, since v, is a steady state solution
for the Euler system, the function z := u; — uy € Xr(D(A),L*(Q)) solves the abstract Cauchy
problem

z: = (A+P)z+B(d - D), (58a)
z(0) = 0. (58b)
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It then follows from that

T
lalloqomaz@) < & / IB(® — ) () |2y dr
< TTB(® — @o)lloqoriz) S €T, (59)

and from it follows that

T
lzelloomzy < 7 / IDB@® — &.)(7) |z dr
0

< €7T||DtB(‘D - (De>||L1(O,T;L2(Q)) 5 €7T, (60)
and from that
Izl comm @) S €0+ [IB(® — @)l o,y S € (61)
Now, it follows from that for 0 < & < 1/2 we have
1/2+e 1/2—¢ _
HZHC([O,T};H1/2+€(Q)) N ||Z”C/([()7T];H1(Q))||Z”C/([07T];[L2(Q)) S e TT2E, (62)

Whence, from we obtain that
I1zllc@,) S 2lleqommee@) < T2 L r — ¢ykiy, (63)

for T" small. From here we get T7. Since T} < T, from (61) we get K and from we get M. This
proves the step k = 1 of the induction argument.

We now assume that v; and u, satisfy (a), (b) and (c) in the statement for appropriate choices of
K, M and T,.

The function zg 41 == Uy — ug € X, (D(A),L?(Q)) solves the abstract Cauchy problem
{ Zii1, = (A 4+ P)zgyr + B(P — D) + F(vg) — F(ve), (64a)
z1+1(0) = 0. (64b)
It follows from and that

Tk
2l s < € ( | 1@ = 2)@lsaydr+ [ IFw0) - F(vemnm)m)
0 0

S T (IB(® = o)lloqoryza@) + [V = Vellogorzy)
<t (1 v = vele@,, )) ST .

T

Then, from and we infer

HZkJrlt”C([O,T*];lQ(Q))
T. T
<o ( | 1DB@ - @)@l + [ IDEw) - F(Ve))(T)HM(Q)dT)
0 0
T*
< T 4 T / [Hvk(T) — Ve|lm(q) + H&tvk(r)||]L2(Q)] dr
0
T>(<
S A+ Tt + ™ / [lluk(r) = vollm (@) + 105wk (7) 2] dr
0

SA4+T)e™ < (1+T)e', (66)
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since T}, < T Finally from (44), and it follows that

S A+ D)™ + |B(® — @) |l ooz + IF(Ve) — F(ve)lleqoriz @)
S A+ +[B(® — Po)ll moriiz) + Ve — Velleqorz))
< (1+T)e. (67)

|Z 41 HC([O,T*];Hl Q)

We finish the argument by again using the interpolation inequality (27), i.e., for 0 < £ < 1/2 we have

HZk:HHc@T) S sz+1HC([O,T*];H1/2+5(Q))

1/2+e 1/2—¢
S N2kl o @y 12601 o nnamy
5 [(1 + T)efyT]l/Q—‘rs(e’yTT*)l/Q—E 5 T*1/27€ < r — c1ky, (68)
for T, small. Since the last constant in does not depend on 7T, the proof follows. O

The next lemma is crucial to guarantee that the constructed sequence has a limit.

Lemma 4.8 (Contraction). There exists 1., possibly smaller than T, and 0 < d < 1 such that the
sequence (uy,) satisfies

g1 — wlleqoryrz @) < Ollur — Wt lloqo,r)2))- (69)

Proof. The proof is rather straightforward. Notice that if wi 1 = ux41 — Uy, then it follows by
that wy_ | satisfies the abstract Cauchy problem

{ Wk+1t = (A + ]P))WkJrl =+ F(Vk) — F(kal), (703.)
z;4+1(0) = 0. (70b)

Then it follows from and that
T,
Wit llcqonyrz ) < ewT*/ |F(vi)(T) = F(vi—1)(7) |2 dT
T
S [ al) = Vi) ey
o,
= €7T*/0 [ue(7) — wer (7) Iz d7 S TellWelloqo ey (71)

whereby the proof is complete for suitably chosen 7. O

As a corollary of the previous lemma, we obtain convergence of (uy).

Corollary 4.9. There existsu € X, (D(A),1L?(Q)) such that

u;, — uin Xg, (H'(Q),L*(Q)) ask — oo. (72)

Proof. Summing up inequality we obtain, after rearranging,

> 1)
Z lWrs1 — Wil cqomyz ) < m”m — Wol| (o2 (0) < 0. (73)
=1
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Moreover, by using Wiy1 = U1 — Uy in for estimates, it follows from that
Te
st loomnzy < € [ IDEC) = B} (Dllaydr
0

ST |:HWI€HC([O,TC};H1(Q)) + ”atwkHC([O,TC];LZ(Q))} (74)
and from (44)

[Wesilleqomm @) S Te [HWk“C([O,TC];Hl(Q)) + ||ath||C([o,Tc];L2(Q))] + Iwilleqomiz@)-

(75)
Then adding and and summing up over k we have, after rearranging and using (73),

Z a1 — uk‘tHXTC(Hl(Q),L?(Q))

k=1

S D e = willoqomyea@) + 5 = volleqomyizm

k=1
I
+ 17— Llw = worlleqomnzen + w = wollogorym )] < oo, (76)

for appropriate (smaller, if necessary) 7. From this it follows that there exists u € Xr, (H'(2), L?(Q))
such that u, — win Xp, (H*(€2),1L2(£2)). It follows from the construction that u € D(A) and solves

u = (A+Pu+BP+F(v), (77a)
u(0) = v, — B, 9(0) (77b)
with v = u + B; ®. This completes the proof. O

In order to complete the proof of Theorem we recall that v, = u;, + B;®P. By making & — o0
we get vi; — u + B1® := v(®) in X, (H'(Q),L?(Q)). Since, from the construction, v, €
X7 (H'(2),L?(9)) for each k, so does v(®). This justifies the definition of the control-to-state map
S : U™ — Xk (HY(Q),L*(Q)) asin @29) as S(P) = v(P).

5 Optimal control problem

5.1 Existence of optimal controls

Rather then with S we work here with S : U] C Uy, — X% (H'(Q2),L*(2)), with S(®) :=
S(¢(®)) = S(® + @°); see Remark[3.4] Thus, we study the well-posedness of the reduced mini-
mization problem:

) - 1 o
min J(2) = J (©,5(®)) = L[S(®) vallaoranoy + 21013
s.t. @ € Uj and S(®) € Vi .

(rPy)

Proposition 5.1 (Existence of optimal control). Assume thatS : U] — L?(0,T.;1L%(2)) is weak—
to—strong continuous, i.e., given a sequence (®,,) in [Ug

®, — ®inU = S(®,) — S(®) in L*(0, T,; L*(2)). (78)

Then, 1; admits a solution.
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Proof. First, notice that the feasible set of is nonempty since it contains zero. This along with
the non-negativity of .J allow us to define

d = inf{J(P); ¥ is feasible} > 0. (79)

We want to show that d = J(®*) for some feasible ®*.

By properties of the infimum, there exists a sequence (®,,) of feasible controls such that J(®,,) — d
in R as n — oo. Since U{ is weakly closed, there exists ®* € U{ and a (non—relabeled) subse-
quence (P,,) such that ®,, — ®* in U. By weak-to—strong continuity of S : U — L?(0,T,;L*(Q))
we have S(®,,) — S(®*). Moreover, since ®,, is feasible for all n. we have S(®,,) € Vi  for all n
and since K is compact, it follows that S(®*) € V%‘S’K. Hence, ®* is feasible.

Now, weak—to—strong continuity of S implies weak—to—strong continuity of the first summand of .J and
the second summand is weakly lower semi-continuous. Therefore, we have

o o] o
d = liminf J(®,) = h}gggf §HS((I>,L) — Vd||%2(07T;L2(Q)) + EHCI)nH%

n—oo

: oL .
lim [[S(®n) = Vallizr2(0)) + 3 liminf [|@,[J5 > J(27) > d,

1
2 n—oo
and then ®* is an optimal solution. O

We now show that S : Uj — L?(0, T,; L?(£2)) is actually weak—to—strong continuous. For establish-
ing this fact we need a series of lemmas. We start by showing a Lipschitz property.

Lemma 5.2. By decreasing T, (if necessary), the map S : U] C U, — XJ (H'(Q),L2(2)) is
Lipschitz continuous.

Proof. Let ®, ¥ € U} and define ® = & + ®°, U = ¥ + &°. By setting uy := S(-) — B;(-) and
in view of the construction of S, it follows that ue — Uy is a classical solution of the Cauchy problem

{ (up —uy), = (A+P)(up —uy) +B(® — V) + F(S(P)) — F(S(¥)), (80a)

By it follows that

g — u‘I/HC(O,TC);]L?(Q) < €7TC/0 C [B(® —W)(7) + F(S(®))(7) — F(S(‘I’))(T)HM(Q) dr

T,
S IB@ — U)oy T /0 IF(S(®))(7) = F(S())(7) |20 dT-
From we obtain
Jup — u\I}HC(O,TC);LQ(Q) SIB(® - ‘I’)HLl(o,T;U(Q)) + T, [[S(®) — S(‘I’)Ho([O,TC];M(Q)) :

Lemma[4.3|then yields

1
1-1T.

1S(®) = S(V) | (o120 S | — ¥llp. (81)
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Now, by it follows that

[1D:(ue — uw)llconyrz@) < 6'YT°/O [ DB(® — 0)(r) + DF(S(®))(r) - DF(S(0))(7)llp2q d7

T

SIDB@ = )| 110 1200 +/0 | D [F(S(®)) — F(S(D))] (T2 47,

and then from we infer

1 D:(S(®) — S(¥))llco,m1.20)
S BD(P = V) 110120 T B1DH(P — )l o(o.1:12 ()

+ Te |[IS(®) = S(Y) oz o) + I1P(S(®) = Sl o,z | - (82)
Using along with we have

IS(®) = S(V)llco.rm @)

S IBD(P — U)o 120 T 1B® — )l oom0200))

1
+IB(® — V)l oo, 7m0y + ﬁHq’ - Vlly

+ T [S(®) = S(W) ooy + 1P:(S(®) = S()) oo 20 | - (83)

Therefore, adding (81), and and using Lemma[4.3|where necessary, we have

2 — c
512 =¥l S 19— Vo, (84)

T,
HS((I)) - S(\I]>HXTC(H1(Q)7HA2(Q)) «S (1 _ Tc)

and the proof is finished by noticing that S(®) = S(®), S(¥) =S(¥)and® — T =& - . O

In all the other results presented in this section, we work with a (possibly smaller) 7, such that S :
U — X5 (H'(Q),L?*(Q)) is Lipschitz continuous. An immediate corollary of the previous lemma is
the strong—to—strong continuity of the map S : U] — L?(0,T,;1L%(2)). The next essential lemma
shows that S is weakly closed, i.e., given a sequence (®,,) € Ug one has

®, — ®inUand S(®,) — vin L*(0,T,;L*(Q)) = & € U and S(P) = v. (85)

In order to prove weak—closedness of S we need to weaken the notion of solution for the semilinear
Euler system. Below we introduce the notion of weak solutions for the semilinear abstract problem
(28). To that end, let X% C C([0, T]; IL?(€2)) be the largest set with the following properties:

(a) Forall v € X%, we have that F(v) is well defined and F(v) € C([0, T]; L%(€2)); and
T

(b) the map I is Lipschitz in C'([0, T); L*(€2)), i.e., there exists L > 0 such that
[F(v1) = F(va)llcqomiz) < Lllve — valleqomiLz@))-

Of course, the set X%, is nonempty. Indeed, it was proven in Lemma [4.5[that, for example,
T

for any suitable set K.
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Definition 5.1. Let® € U™ We say thatv : Qx (0,T) — R*™ is aweak solution of the semilinear
Euler system if
(i) v e Xy,
(i) (v(0,) = B1®(0),2)r20) = (Ve — B1D°, 2)12() forallz € D(A);
(iii) the functiont — (v (t,-),z) belongs to [H' (0, T)]*™ for allz € D(A); and
(iv) forallz € D(A) andt € [0, T] we have

%(“(t’ ), 2)r2@) = (u(t, ), (A + P)z)r2) + (BO(), 2)r2(0) + (F(V)(L, ), 2)120)

whereu = v — B P.

It is not difficult to see that a classical solution is weak and that a smooth weak solution is classical,
so the definition is consistent. Since we already know that for reasonably chosen 1, local classical
solution exists, it is clear that a weak solution also exists. When it comes to weak solutions, however,
since we are making the solution space bigger, we might lose uniqueness, which is a key ingredient
in the proof of weak—closedness of S. The set %@ here represents a set with conditions under which
weak solutions are well defined and unique. We do not know whether it is the maximal set where weak
solutions are unique, but it is big enough for our purposes.

Theorem 5.3. The semilinear Euler system admits at most one weak solution in X¥..

Proof. Assume vi,Vvy € %H} are both weak solutions of associated to the control & € U, Of
course they agree at ¢ = (. Define w := v; — v4 and notice that, by definition, w is such that for all
z € D(A)andt € [0,T] we have

%(W(t-%Z)M(Q):(W( )i (A +P)z)20) + (F(va)(t, ) = F(va) (L, ), 2)L2 (). (87)

Let 0 < 7 < T and define A(7,t) == T*(7 — t)z for 0 < ¢ < 7 where T* is the dual semigroup,
generated by (A + P)* = —A + IP*. It follows by semigroup theory that

%()\(7’, ), W)z = (—=(A +P)*A(7, 1), W)r2) + (A7, 1), (A +P)w + F(v1) — F(va))12(0)
= (A(7,8),F(v1) — F(v )) Q-
)

F(
Then, after integrating in time on (0, 7) and recalling that w(0) = 0 we have

(A7, 7), W)L2() = i (z, T(1 — t)(F(v1) — F(v2))(t))L2(0dt,

which simplifies to

(2, W)y = ( | T - oEw) - F(vm(t)dt) ,

L2(Q)

and since D(A) is dense in () it follows that

W= / (r — 1) (F(vy) — F(va))(t)dt.
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From this we estimate
-
[vi(7, ) = va(7, )2 CL/ TNty ) = vt ) [ledt,
0
whereby the result follows from Gréwnwall’s inequality. O

We are now ready to show weak—closedness of S.

Lemma 5.4. The map S : U] — L?(0,T.;1.*(2)) is weakly closed.

Proof. Let (®,) be a sequence in Ufj such that ®,, — ® in U and S(®,,) — v in L*(0, T,; L*(Q2)).
It follows from weak—closedness of U{ that ® € Uj. Let ®,, = @, + ®° and & = & + d°.

The corresponding subsequence (S(®,,)) is uniformly bounded in X, (H'(€),1L*(£2)) and is such
thatug = S(®,) — B;(®,) solves with control ®,,. Recall the embeddings

Xr. (H'(Q), L*(Q)) = Y7, (H'(9), L*(Q)) — L*(0, Te; L*(Q)). (88)

It follows from the first embedding in that the subsequence (S(®,,)) is also uniformly bounded
in Y7, (H'(€2),L?(£2)) and since this is a Hilbert space, by passing (if necessary) on to a further
subsequence, we can assume that there exists w such that S(®,,) — w in Y7, (H'(Q), L*(€2)). By
the second embedding in and by the uniqueness of the weak limit, we have w = v.

We now show that v is a weak solution of (28). From the regularity of Y7, (H'(£2),L?(€2)), we only
need to justify the passing to the limit in (86) for u,, := S(®,,) — By (P,), that s,

alt, ), 2oy = (aalt, ), (—A+ )i + (B (1), ey + (F(S(E)) (1, ), 2o

(89)
It follows from the compactness of the embedding H?(0,7) — H'(0,7) that there is a (non—
relabeled) subsequence (®,,) such that ®,, — @ in [H'(0,T,)]*™ as n — oco. As a result B, ®, —
By® in H'(0,7;1L(£2)) and hence the linear terms above provide no problems. Hence it suffices to
show that passing to the limit is justified for the nonlinear term. We are going to use the details given
in proving in Lemma [4.5] Again here we only address the case m = 1. To that end we denote
S(®,) = (u},v}) and v € Y2 (H'(Q2),1L2(R2)) as v = (u,v). We then have (omitting the obvious
details and sometimes the argument (¢, ))

- 2 - 2
Mwaam@»—wwxnxaw® < [[Fs@ne ) ~F )|, Il
2
— D? 2ﬁ2 U1|U1| M HZ”LQ(Q)
vy L2(Q)
< [t nl, n n|2 2
S| uudlo = o) + (] = ful) + (af = wluley*de]| |12l
LJ O
S [l e o = w120 + (i e + el o) e oyl = ey Nz
< [t ) = ot (8 ) ey + It (82) = ult, sy | Izl

|Z]|Z2() — 0

[s@ye.)=vee |,

as n — oo since the second embedding in (88) is compact.
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Now since the bounds of X} (H'(Q2), L?(2)) on S(®,,) transfer to v in Y7, (H'(2),L?(12)), we
have that v is a weak solution of in %%. But so is S(P). Therefore, S(®) = v by the uniqueness
of weak solutions. [

In the next proposition we achieve our main goal, namely showing that S : U — L?(0,7 : L?(2))
is weak—to—strong continuous. For this purpose, we need the following classical lemma.

Lemma 5.5 (Uryson’s subsequence principle, [38]). Let (x,,) be a sequence in a topological space
X, and let x be another point in X . Then, the following are equivalent:

i z, = zin X.
(i) Every subsequence of (x,,) has a further subsequence that converges to x.

Proposition 5.6. The map S : U] — L*(0, T;1.%(f2)) is weak—to—strong continuous.

Proof. Let (®,,) be a sequence in U{ such that ®,, — & in U. From weak closedness of U] it
follows that ® € U{. We now claim that the sequence (S(®,,)) converges to S(®) strongly in
L0, T;L*(Q)).

Indeed, we know that (S(®,,)) is uniformly bounded in Y7 (H'(€2),L*(2)). Let (S(®,,)) be a
— also uniformly bounded — subsequence of (S(®,,)). Then, there exists a further subsequence
(S(®y,,)) which converges weakly to some v in Y7 (H'(2),L*(£2)). Hence, by compactness
of the embedding Y7, (H'(Q),L*(Q)) < L*(0,T;1L*(£2)) there exists a further subsequence
(S(®y,, )) that converges strongly to v in L*(0, T; IL*(€2)). Now, weak closedness of S guarantees
that v — S(®). Therefore, Uryson’s subsequence principle can be applied to yield S(®,,) — S(®P) in
L?(0,T;1L*(Q)). O
Remark 5.1. Notice that in the proof of the previous corollary the weak closedness of the map S
is used to tie the limit of any weakly convergent subsequence of (S(®,,)) — that in principle could
converge to any function in L*(0, T;1.%(Q)) —to S(®).

5.2 Adjoint states and differentiability of the control-to—state map
The following result is used to derive a formula for the gradient of J. It follows by [33, Theorem 1.2, p.
184].

Proposition 5.7. Letf, g : [0,T] x L?(Q) — 1L2(Q) be both continuous int and uniformly Lipschitz
continuous (w.r.t the second variable) in1L?(2). Then the abstract Cauchy problems

w, = (A+P)w + f(t, w), (90a)
{ w(0) =0, (90b)
and
—pt = (-A+P")p+g(t,p), (91a)
{ p(T) =0, (91b)

have unique solutions w,p € C([0,T], ]LQ(Q)), respectively. Moreover, the following Green-type
formula holds:

/O (&(t, p(1)), w(t))oeydt = /0 (B(1), £(t, w(t)))ozoydt (©2)

DOI 10.20347/WIAS.PREPRINT.3016 Berlin 2023



Optimal control of gas network 35

For & € U@ and K a suitable compact set, denote S(®) = ((p*(®), ¢"(®))y-, € X% (H'(Q),L*(Q))
and define

0 0
FH@) = |, ¢“(P)|¢"(P)] (@)
ﬂkW — pH(®)

as well as §(®) := (F*(®))™ ,. A tedious but straighforward computation yields that
(@) € L(Vr) NL (LX),
and the inequalities

IS(®)lcvr) + IF(P) |z < CrllS(P)|xy, 1 @) L2(2)) (93)

and

15(®) = F(V) |l evr + I5(2) = F(V) 2z < Cxll® — ¥lu (94)
hold for all @, ¥ € U,
Now, for a given ® € U and h € Uy, we let O = ® + ®° and define the affine map fg(h) :
0,T.] x L2(Q2) — L*Q) by fp(h)(t,w) = F(®)w + (B + F(®)B;)h. We notice that by the
regularity of the operators involved in its definition we have that fg (h) is continuous in the first variable

and (uniformly) Lipschitz continuous w.r.t the second variable. It then follows from Proposition [5.7]that
there exists a unique solution w := wg(h) € C([0,T,]; L?(Q2)) to the problem

w; = (A +P)w + f5(h)(t, w), (95a)
w(0) = 0. (95b)

Now, let E¢ : Uy — C([0,T.];1L*(Q2)) be the operator that maps each h € Uy to Eg(h) =
wo(h) + By h. The main theorem of this section establishes that Eq characterizes the derivative of
S. Before proving this result, we establish properties of Eg.

Proposition 5.8. Foreach® € U{, the operator B4 is linear and belongs to L(Uy, L*(0, T,.; L*(Q2))).

Proof. Linearity follows by linearity of S(i)) w.r.t h along with the uniqueness of the solution to problem
(31). For continuity, first notice via semigroup theory that we have

dr
L2(@)

o (0) (£, ) 2y < /0

T(t = 7) [§(®)walb)(r, ) + (B + F(@)By)h(r.-)]|

T B
S ||3(<1>)||a(m2<9))/0 [wa (h) (7, ) llL2 () d7 + (B + [1§(®)] 220 B Do,

hence by Gréwnwall’s inequality we have,

T
I ()| 0.1,:20) =/ Iwa (h)(t, ) + Bih(t, ) [L2)dt S [Bal*[[BI[G + Cr.|Ihl[G < [k,
0

which finishes the proof and establishes that || Ea || £y, 22(0,712(0)) S Ck. 1. O

Proposition 5.9. The map ® — Eq is (Lipschitz) continuous from U{ to £(Uy, L*(0, T.; L%(2))).
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Proof. Let ®, ¥ € UJ. By Gréwnwall's inequality applied at the difference wg(h) — wy(h) one
obtains

HE@ — ]E\I/HL(UO,L?(O,TC;LQ(Q))) = sup HE‘iD(h) - E‘I’ (h>HL2(0’Tc;]L2(Q)))
heUo,|/h|jp=1
= sup  [[wa(h) — wy(h)||r20712(0))
heUy,||h|jp=1

Te
- sup \/ / [wa(B)(E, ) — W (B) (£, )22
heUo,||hljp=1

< swp \/ / IBJZ I F(®) — F(0))Eq (h)(t, )22 0 dt
heUo, [|h]ly=1
Te
Se—wly  sup / B () (1, )2
heUy, ||h]jy=1
SN =Yy sup [Ee(h)llzorne2@) = |1 = YvlEellcwor20maz@) S 12— ¥llu,
heUy, ||h]jy=1
which finishes the proof. O

In the next theorem, we assume without loss of generality that U] C U°® C U, where U is an
open set on which S is still well defined. This set can, for example, be constructed by defining a
new U] replacing ) by 7 — € and ky by ky — ¢ for a very small, but fixed ¢ > 0. We then define
U°P := ¢~ (int(U}), with U here being the original set.

Theorem 5.10. The maps S : U® — L2*(0,T,;1L*(Q))) and S : U°® — V. are continuously
Géteaux—differentiable. Moreover, for each ® € U°P we have

S'(®,) = Eo("). (96)

Proof. This amounts to show that, given & € U°P and an arbitrary (but fixed) h € Uy, the limit

lim S(<I> + th) — S(q))
t10 t

(97)

exists both in L?(0, T..; 1L*(2) and V7. Let (,) be a sequence in [0, 1] such that ® + ¢,h € TU°P

and t,, | 0. Consider a (non-relabelled) subsquence. Then it follows from Lipschitz continuity of S (in
X, (H'(Q),1L3(2))) that

CTC

1
t—||S(‘I> +tnh) = S(®) x4, @ (@),L2 ) ||75 h||y = Cr, ||hl|u,

S(® + t,h) —

tn n
By compactness of the embedding Y3 (H' (), L?(Q2)) < V7, it follows that, on a further (non—
relabeled) subsequence, as n — oo

S(® + t,h) — S(®)
tn

S(P
rendering the subsequence ( ( >> uniformly (in 1) bounded in X (H*(€2), L?(2)).

— Vp(h) € L*(0,T.;1L*(Q)) N Vg, (98)

in the strong sense, for some Vg (h) := ((p%(h), 7% (h)))r™ ;. We now show that Vg (h) is charac-
terized uniquely by the solution of a PDE.
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In fact, with reference to the map FF(-) defined as F(-) = (F*(-))7, (see (27)) one can show by
virtue of the strong convergence in that, as n — oo,

F(S(® + tn}Z) —FO@) L @), b=+ (99)

strongly in L2(0, T; 1L2(Q)) N V.. Now, let ug := S(®) — B;(®) and notice that implies that

Wg — Up+4t,h — Usp
tn

solves

B(® + t,h) — B(®) N F(S(® + t,h)) — F(S(®))
t tn ’
B ((0) + t,1(0)) — Bi(P(0))

wg(0) = — : =0, (100b)

wg, = (A+P)wg +

(100a)

or equivalently, it satisfies the following implicit variation of parameters formula

B(® +t,h) — B(®) TF(S(® +t,h)) — F(S(P))
i - b

Wit = [ Te-m)

] (1)dr.
Then, as n — oo above we have the following operator variation of parameter formula
t
Vo(h) —Bh = / Tt —7) [IB%h + S(@)%(h)] (1)dr. (101)
0

But, again via semigroup theory, we see that (T07) implies that zg (h) := V4 (h) — B, h solves

zo(h), = (A + P)zg(h) + Bh + §(®)¥s(h), (102a)
{ zo(h)(0) = 0, (102b)
which can be rewritten equivalently as
zo(h), = (A + P)ze(h) + f5(h), (103a)
{ zo(h)(0) = 0. (103b)

Therefore, uniqueness of the solution to the problem implies Vg (h) —B1h = z¢ = wg(h), and
hence Vo (h) = Eg(h).

We have then established the following:

B For any given subsequence of a given sequence (t,,) in [0, 1] such that ® + ¢,h € U°P and
t, | 0 as n — oo there exists a further subsequence such that

S(® + t,h) — S(®)
tn

—ve(h) € L*(0,T,;L*(Q)) NV,

and this limit, in principle, depends on the chosen subsequence.

B We shown, however, that V¢ (h) is characterized uniquely by the unique solution of a PDE, and
therefore is also uniquely determined and does not depend of the sequence (t,).
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B Then it follows from the Uryson’s subsequence principle that the limit

1 S(@+th) —S(®)
tnd0 ty

(104)

exists in L?(0, T..; L>(Q2)) N V1, and coincide with Eq (h).

B Putting everything together we conclude that S is Gateaux differentiable on U°P and that for
each ® € U, S'(®,-) € L(Uy, L*(0,T.;L*(Q)) N V7.) is given by

S'(®,) = Ea()
which we know is linear and bounded and, due to Lemmal5.9] also (Lipschitz) continuous.

Therefore, S is continuously Gateaux differentiable with the same derivative formula. O

Now, for ® € U2 and K a suitable compact set define §o(®) := F(P)* when the latter is taken as
a (bounded) operator from IL%(2) to itself. Similar to F(®) in the previous section, a straightforward
computation yields that

Fo(®) € L(Vy,) N L (L*(Q),

and the inequalities
IS (@) | v, + IF( @) ez < CllS(P)l|x, () L2(0) (105)

and
IB0(®) = So(W)llewz,) + 18a(®) = Fo(P)lce2@) < Ckll® — ¥y (106)
hold for all ®, U € U, Moreover, for every u, v € L?(0,T,;1L?(2)) we have

(Fo(®)u, v) 201.12(0) = (W, §(P)V) 20,7.1.2(02)) - (107)

As aresult, for a given ® € Uj and h € Uy, we define the affine map go : [0, T.] x L?(Q2) — L*(Q)

as go(t,p) = §0(P)p+S(P) — v, and notice that, by the regularity of the operators involved in its
definition, we have that g4 is continuous in the first variable and (uniformly) Lipschitz continuous w.r.t
the second variable. It then follows from Proposition [5.7]that there exists a unique solution p := ps €
C([0,T.];1L*(£2)) to the problem

—p: = (—A+P")p +ga(t, p), (108a)
p(T) =0. (108b)

The next corollary characterizes the derivative J'(®) using the above function pe, hereafter called
the adjoint state.

Corollary 5.11. Let® € U and K be a suitable compact set. Withps € C([0, T.]; L*(Q2)) denoting
the adjoint state, the following formula holds

J(®) = (B + B30(P))pe — Bi(S(®) — va) + 0@, (109)
where the adjoints B* and B, are taken when B, B, are considered as bounded operators from U

to L2(0, T,; L2(Q2)).
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Proof. Recall that S'(®,h) = Eg(h) = wg(h) + B, h. This along with the Green-type formula
and (107) yields

(J'(®), h)y = (S(®) — va,S'(®)h) 1207 12(0)) + (P, By
= (go(t, pa) — §o(®)pa, Wa (h)) 120 112(0)) — (BI(S(®) — va) — 0@, h)y
= (pa, fo(h)(t, we(h)) — F(®)wa (h)) 207 12(2)) — (Bi(S(P) — va) — 0P, h)y
= (Pa, (B + F(®)B1)h) 20120 — (B} (S(®) — va) — 0®, h)y
= ((B* + B;3a(®))ps — Bi(S(®) — va) + 0@, h)y,
forallh € U,. ]
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