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1. Introduction

In this paper we deal with the following optimal control problem (OCP) in
coeflicients for variational inequality

Minimize I(4,y) = |ly — yd||iz(ﬂ) subject to the constraints

(—Ap(A,y),v— y)W,l‘q(Q);W&.p(Q) > A flo—y)dx forallvekK,

Ae Qlad,
(1.1)
where
—Ap(A,y) = —div (|(AVy, Vy)| = AVy) (1.2)

is the anisotropic p-Laplacian, p satisfies 2 < p < 400, K is a nonempty con-
vex closed subset of the space WO1 P(Q), the symmetric matrix of anisotropy
A € L*°(Q; RN*N) is taken as a control, yg € L*(Q) and f € L*(Q) are given
distributions, and 2,4 denotes the class of admissible controls which will be
specified later on.

The interest to variational inequalities whose principle part is an aniso-
tropic p-Laplace-like operator arises from various applied contexts related to
composite materials such as nonlinear dielectric composites, whose nonlinear
behavior is modeled by the so-called power-low (see, for instance, [3, 15]
and references therein). It is sufficient to say that anisotropic p-Laplacian
A,(A,y) has profound background both in the theory of anisotropic and
nonhomogeneous media and in Finsler or Minkowski geometry [19]. As a
rule, the effect of anisotropy appears naturally in a wide class of geometry —
Finsler geometry. A typical and important example of Finsler geometry is
Minkowski geometry. In this case, anisotropic Laplacian is closely related to
a convex hypersurface in RY, which is called the Wulff shape [18]. Since the
topology of the Wulff shape essentially depends on the matrix of anisotropy
A(z), it is reasonable to take such matrix as a control. From mathematical
point of view, the interest of anisotropic p-Laplacian lies on its nonlinearity
and an effect of degeneracy, which turns out to be the major difference from
the standard Laplacian on RY.

Using the direct method in the Calculus of Variations, we show in Sec-
tion 3 that the optimal control problem (1.1) has a nonempty set of solutions
provided the admissible controls A(z) are uniformly bounded in BV-norm,
in spite of the fact that the corresponding quasilinear differential operator
—div (\(AVy, Vy)|pT72AVy), in principle, has degeneracies as |A%Vy| tends
to zero [2]. Moreover, when the term |(AVy, Vy) is regarded as the co-
efficient of the Laplace operator, we have the case of unbounded coefficients
(see [9, 10]). In order to avoid degeneracy with respect to the control A(z),
we assume that matrix A(z) has a uniformly bounded spectrum away from
zero. As for the optimal control problems in coefficients for degenerate elliptic
equations and variational inequalities, we can refer to [4, 7, 8, 12, 13, 14].

A number of regularizations have been suggested in the literature. See
[17] for a discussion for what has come to be known as (g, p)-Laplace problem,

p—2
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such as — div(( 4 |Vy|?)*=")Vy. While the (e, p)-Laplacian regularizes the
degeneracy as the gradients tend to zero, the term |Vy|P~2, viewed again as a
coefficient, may grow large [5]. Therefore, following ideas of [6], we introduce
yet another regularization that leads to a sequence of monotone and bounded
approximation Fy(|A2Vy|?) of [AzVy|2. As a result, for fixed parameter
p € [2,00) and control A(z), we arrive at a two-parameter variational prob-
lem governed by operator — div((e+F5.(|A2 Vy|?))*7" ) AVy. Finally, we deal
with a two-parameter family of optimal control problems in the coefficients
for monotone nonlinear variational inequalities. We consequently provide the
well-posedness analysis for the perturbed elliptic variational inequalities as
well as for the optimal control problem in Sections 4 and 5. In particular, we
show in Section 5 that the solutions of two-parametric family of perturbed
optimal control problems can be considered as appropriate approximations
to optimal pairs for the original problem (1.1). To the end, we note that the
approximation and regularization are not only considered to be useful for the
mathematical analysis, but also for the purpose of numerical simulations. The
numerical analysis as well as the case of degenerating controls are subjects
to future publications.

2. Setting of the Optimal Control Problem

Let © be a bounded open subset of RY (N > 1) with a Lipschitz boundary.
Let p be a real number such that 2 < p < oo, and let ¢ = p/(p — 1) be
the conjugate of p. Let SV := R™F™ be the set of all symmetric matrices
A= [aij]ﬁ\fj:l, (ai; = aj; € R). We suppose that SV is endowed with the
Euclidian scalar product A-B = tr(A B) = a;;b;; and with the corresponding
Euclidian norm || Al|lsy = (A-A)'/2. We also make use of the so-called spectral
norm Az := sup {|A¢| : &£ € RY with |{] = 1} of matrices A € SV,
which is different from the Euclidean norm ||Al|sy. However, the relation
|Allz < [|Allsv < VN||A]|2 holds true for all A € SV.

Let Ll(Q)w = L'(SY) be the space of integrable functions
whose values are symmetric matrices. By BV (£;S") we denote the space
of all matrices in L'(;S) for which the norm

101 sy = 01l ey + /2 IDC| = (O]l s s
¢

+ Z sup{/ cijdivodr : ¢ € CH(LRY), |p(z)| <1 for x € Q}
1<i<j<N @
(2.1)

is finite.
Let &1, &2 be given elements of L™ (Q)NBV () satisfying the conditions

0<a<é&(z) <&(z)ae in Q, (2.2)



4 Kupenko and Manzo

where « is a given positive value. Let yq € L?(2) and f € L?(Q) be given
distributions. We define the class of admissible controls 2,4 as follows

&l < (n, An) < &|nll?* a.e. in QVn € RN, }

Apg = { A € LHQ; SV
¢ { (:57) A% € BV(;8V), [ |DA%| <~

(2.3)
where v > 0 is a given constant. In view of estimates

|AZ (z)|lsv < VN [|AZ (2)]|]2 < VN &(2) ace. in Q,

[ 1k o < / [A4H g do < [ 431 Ao do
P lalli ey [ 143 o

it is clear that ,q is a nonempty convex subset of L% (Q;SV) with empty
topological interior.

Let K be a nonempty convex closed subset of the space I/VO1 "P(Q) such
that 0 € K. The optimal control problem we consider in this paper is to min-
imize the discrepancy between the distribution y4 € L?(2) and the solutions
y € K of the following variational inequality

(—Ap(A,y),v— y>W_1,q(Q);W01,p(Q) > /Qf(v —y)dz forallve K, (2.4)

by choosing an appropriate matrix-valued function A € 2,4 as control. Here,
A, (A, ) is the so-called anisotropic p-Laplacian which usually can be defined
by the rule (see [2] and references therein)

Ap(A,y) = div (|(AVy, Vy)ll%zAVy),

and f € L*(Q) is a given distribution.
More precisely, we are concerned with the following optimal control
problem

Minimize I(4,y) = / ly — ya|* dz subject to the constraints
Q

A€ Uyq, y € K, and (A,y) are related by variational inequality (2.4).
(2.5)
The existence of a unique solution to the variational inequality (2.4)
follows from an abstract well-known theorem on monotone operators (see

[16, Theorems 8.2, 8.3, 8.4]).

Theorem 2.1. Let V' be a reflexive separable Banach space and K C 'V be a
nonempty convex closed subset. Let V* be the dual space, and let A : K — V*
be a bounded, semicontinuous, strictly monotone operator and coercive in the
following sense

<Aya y—- UO>v*-V

there exists vg € K such that lim —————— = +400. (2.6)
lyllv oo lyllv
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Then the variational inequality
ﬁnd (VRS K s.t. <Ay,’U — y)V*,V Z <f7’U — y>V*;V7 Yv € K, (27)

has a unique solution for each f € V*. Moreover, the variational inequality
(2.7) is equivalent to the following one

findy € K s.t. (Av,v —y)yv=.v > (f,v—y)y=v for allv € K. (2.8)

Here, the above mentioned properties of the strict monotonicity and
semicontinuity of the operator A have respectively the following meaning:

(Ay — Av,y = v)yy 20, VyvweV; (2.9)

(Ay — Av,y —v)yy =0 = y=v; (2.10)

the function R 3¢+ (A(y + tv), w)y..,, is continuous for all y,v,w € V.
(2.11)

Having defined the operator A as a mapping W,* () — W~19(Q) by the
rule

(A, )y (a1 = / (AVp, V)| ' (AVip, V) da
:/ |A5V@\P_2 (AV, Vv) dz, (2.12)
Q

it is easy to see that in this case we have A = —A,(4,-). Let us show that
operator A satisfies all assumptions of Theorem 2.1 for each A € 2,4. Indeed,
the right-hand side of (2.12) is continuous in v € Wy?(Q) and, therefore,
represents an element of W~19(Q) because

/ |A%V<p|p_2 (AVp, Vv) dx < (/ |A%Vgp|p dw) ’ (/ |A%V0|p dx) ’
Q Q

< 2l ) IV b 190l oy = 21 ) 215 g I

(we apply here the Hélder’s inequality and the estimate |A2 V[P < & Vpl|P
coming from the condition A € A,q). Hence, the operator A : Wy (Q) —
W=14(Q) is bounded. In order to prove the coercivity of A, we set vg = 0 € K
in (2.6) and get the desired property immediately, since

<Ayay>wfl,q(g);w(}vp(g) > ap||y||€v(},p(m~

As for the proof of the strict monotonicity and semicontinuity of the
operator A, we refer for the details to [16, 17]).

Thus, according to Theorem 2.1, variational inequality (2.4) is equiva-
lent to the following one

/|AV1} V)] (AVU Vv — Vy) d:z:>/fv— y)dx, YveK (2.13)

and it admits a unique solution y € K for every admissible control A € 2.
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Taking this into account, the set of admissible pairs to problem (2.5)

2= {(A,y) ] A€ U, y€ K CWEP(Q), (A,y) are related by (2.13)}
(2.14)

is always nonempty.

Definition 2.2. We say that a pair (4°%,y°) € BV (;SN) x WyP(Q) is an
optimal solution to the problem (2.5) if

(A% 4% €= and (A% y%) = inf I(A,vy).
(A,y)eE
Remark 2.3. It is easy to see that the set of solutions {y = y(4) e K : A€
Aqa} to problem (2.4) or (2.13) is uniformly bounded for all A € A,4. Indeed,
since the set K C W, ?(Q) contains zero, we have

D[a||P 3 p by 24)
iy < [ 14305 do = (yg) "< (1)

p—2
— [ fyde < Il llylhyro < 1905 12 I8l g
Q 0 0
Hence, the following estimate for the solutions of (2.4) takes place
p—2 q
W@ < @ IAFET [ flfg VAU  (215)

Remark 2.4. Let us set K* = K N By, where by Br C Wol’p(Q) we denote
a fixed closed ball centered at zero with a radius R > a~9|Q| 2D ||f||§2(9)

(see (2.15)). It is easy to see that K* C K is a bounded convex closed subset
of W, P(Q) and y € K is a solution to variational inequality (2.3) (or (2.13))
if and only if y € K* and

/ |(AV'U,VU)‘F2;2 (AVv, Vv — Vy) dx > / flo—y)dx, VveK*. (2.16)
Q Q

Indeed, if y € K is a solution to (2.13), then, due to estimate (2.15), we
have y € Bgr and (2.16) obviously holds. To prove the inverse assertion let us
suppose by contraposition that y € K*, (2.16) holds true, and there exists
an element z € K such that z # y and z is a solution to (2.3). Then z is a
solution to variational inequality (2.16) as well, and in view of its uniqueness,
we obviously get y = z.

3. Existence of Optimal Solutions

In this section we focus on the solvability of optimal control problem (2.5).
Hereinafter, we suppose that the space BV (£;SV) x VVO1 P(Q) is endowed
with the norm ||(Aay)”BV(Q;SN)xWOl'p(Q) = [|[Allpv sy + Hy||W01=P(Q)-

Remark 3.1. We recall that a sequence {fr}3>, converges weakly* to f in
BV (Q) if and only if the two following conditions hold (see [1]): fr — f
strongly in L'(Q) and Df, — Df weakly* in the space of Radon measures
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M(Q;RYN). Moreover, if {f;}32, C BV(Q) converges strongly to some f in
L'(2) and satisfies supycy [o, | D fe| < 400, then (see, for instance, [1])

() FeBV®) and [ 7] <tmint [ D5
(i) fr = f in BV(Q).

(3.1)

We begin with the following property.

Lemma 3.2. Let {(Ag,yx) € E} ey be a sequence such that A% XAz in
BV(Q;SN) and yj, — y in Wy*(2). Then

lim /I (Vo, AVe) |'T (Vyi, A V) da

k—oc0

/ (V. AVQ) | (Vy, AVg) dr, Vo e C(Q).  (32)

Proof. Since A2 — A2 in LY(Q;SN) and {Ag}ken is bounded in L>(€;SV),
by Lebesgue’s Theorem we get that A2 — Az strongly in L"(Q;SY) for

every 1 < r < +oo. Hence, Ak Vo — Az 2V strongly in LP(Q)N for every
p € C5°(2). Therefore,

AVl 2 A}V — |AF V24T i LU, Ve e CFE(9).
(3.3)

Moreover, since Ang — A%V@/J strongly in LI(Q)N for every ¢ €
Cs°(Q) and Vyi — Vy in LP(Q)V, it follows that

/Q (A,%vyk,vw) de — /Q (vyk,Aévw) dz — /Q (vy,A%v¢) da

- /Q (A%Vy,w) de, Vi € C(Q), (3.4)

as a product of weakly and strongly convergent sequences in LP(2)"V and
L4(Q)N | respectively. Using the fact that

1
sup [|A Vil ey < [&2llz< @) sup [[Vykl Lr @)y < +o0,
keN keN
we finally get from (3.4)
A2y, — AWy i LP(Q)V. (3.5)
Thus, to complete the proof it remains to note that
1 1 1
| 176, 090) 5 (Fy 490 do = [ (14Vep 24} Ve, Al Vo) do
Q
and apply the properties (3.3) and (3.5). O

As an obvious consequence of this result, we have the following property.
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Corollary 3.3. Let {(Ax,yx) € E} ey and {Ck € Wol’q(Q)}k N be sequences
€

such that Aé XAz in BV(Q;SN), g — y in WyP(Q), and § — ¢ in
Wy %(Q). Then

hm /\ VCk,AkVCk)\ (Vyk’AkVCk)

/ (V¢ AVQ) |2 (Vy, AVC) da

Our next step concerns the study of topological properties of the set of
admissible solutions = to problem (2.4)—(2.5).
The following result is crucial for our further analysis.

Theorem 3.4. Let {(Ak, yx) }ren C E be an arbitrary sequence. Then there is
a pair (A,y) € E such that, up to a subsequence, A,% XAz in BV (Q;SN)
and y, — y in Wy (Q).
Proof. As follows from definition of the set = (see (2.3)) and a priori estimate
(2.15) the sequence {(A?y@}keN is bounded in BV (Q;SN) x W, (Q).

By Remark 3.1 and the compactness properties of BV (£2; SV) x Wol’p(Q),

there exists a subsequence of {(Ag,yx) € E}ren, still denoted by the same
indices, and a symmetric matrix A and a distribution y € VVO1 "P(Q) such that

% 1, 1 N . 1,p
A — A2 in L' (Q;S7), yr —y in WyP(Q), (3.6)
A2 € BV (;SN), A% — A? almost everywhere in €, (3.7)
/|DA%\ gnminf/ IDAZ| < . (3.8)
9] k—o0 Q

Since y; € K for all k € N and the set K is a closed convex subset of W, (),
by Mazur’s lemma this set is closed with respect to the weak topology of
W, P (€2). Hence, y € K. Moreover, as follows from (3.7) and definition of the
set Aqq, the inequality

&lnl® < (n, An) < &nl* a.e. in Q Vi € RY, (3.9)

is valid. Thus, A € 2,4. To complete the proof it is enough to show that the
limit pair (A, y) is related by variational inequality (2.13). With that in mind
we write down this inequality for (A, yx):

/|AkVU Vo) 7 (AkVU Vv —Vyi) dx>/fv—y;€)dac, Yve K,
(3.10)

and pass to the limit in it as £ — oo.
In view of the properties (3.6)—(3.9) and the boundednesb of {Ax}ren

in L>(Q;SV), by Lebesgue’s Theorem we get that A iV — Az Vi strongly
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in LP(Q)N for every ¢ € C§°(Q). Therefore,

lim |(Ava,Vv)|p%2 (ApVv, Vo) dz
k—o0 O

. % p—2 % % . % P

_kli}ngo/9|Ava| (Ava,Ava) dx—klggo/QMkVﬂ dx

:/ |AZVo[P~2 (Yo, AV) dx:/ [(AVv, V)| "2 (AVv, Vo) da
Q Q

and

lim /|(Ava,Vv)|p?;2 (A Vv, Vi) dz
Q

k—oco

by Ler;ma 3.2 / |(AV'U, VU)|pT72 (AVU, Vy) dx.
Q

We, thus, can pass to the limit in relation (3.10) as k — oo and arrive at
the inequality (2.13), which means that y € K is a solution to variational
problem (2.4). This fact together with A € .4 leads us to the conclusion:
(A,y) € E, i.e. the limit pair (A,y) is admissible to optimal control problem
(2.5). The proof is complete. O

In conclusion of this section, we give the existence result for optimal
control problem (2.5) which is an immediate consequence of the compactness
properties of BV (Q;S"), a priory estimate (2.15), Theorem 2.1, and the
compactness of embedding W, ?(Q) < L*(Q).

Theorem 3.5. Let y; € L*(Q) and f € L*(Q) be given distributions. Then
optimal control problem (2.5) admits at least one solution (A°Pt y°Pt) € =,

4. Regularization of OCP (2.5)

As was pointed out in [17], the anisotropic p-Laplacian A, (A, y) provides an
example of a quasi-linear operator in divergence form with a so-called de-
generate nonlinearity for p > 2. In this context we have non-differentiability
of the state y with respect to the matrix-valued control A. As follows from
Theorem 3.5, this fact is not an obstacle to prove existence of optimal con-
trols in the coefficients, but it causes certain difficulties when deriving the
optimality conditions for the considered problem. To overcome this difficulty,
we introduce the following family of approximating control problems (see, for
comparison, the approach of Casas and Fernandez [5] for quasi-linear elliptic
variational inequalities with a distributed control in the right hand side)

Minimize I x(A,y) = /Q ly(x) — yq(x)]? da (4.1)
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subject to the constraints

(=Ackp(Ay),0 =Y r-1umi) = (v — Y a-1@yumi@, YveKT,

(4.2)
ye K* (4.3)
A e Ay (4.4)

Here,

DI {A e LY(;s™)

&lnll* < (n, An) < &llnll* ae. in @V e RY,
Az € BV(;SV), [, |DAZ| <~ ’
k € N, ¢ is a small parameter, which varies within a strictly decreasing

sequence of positive numbers converging to 0, the set K* is defined in Remark
2.4, and

Acip(A,y) = div ([5 i fk(\A%va)} T A(:r)Vy) , (4.5)

where Fj : R, — R, is a non-decreasing C' (R, )-function such that
Fe(t)=t, if t€[0,k*], Fp(t)=k*>+1, if t>k*+1, and
t< Fr(t) <t+0, if 2 <t<k*+1 forsome § € (0,1).
The main goal of this section is to show that, for each ¢ > 0 and k£ € N,
the approximating optimal control problem (4.1)—(4.4) is well posed and its

solutions are uniformly bounded in appropriated Banach spaces with respect
to parameters € > 0 and k € N.

Remark 4.1. Tt turns out that K* is a closed convex subset of H}(f).
Since the inclusion K* C Cl”'HHl(Q)K* is obvious, it remains to show that
0

cly. K* C K*. Indeed, let y € cly.

Then there exists a sequence {v;},cy C K* such that vy — y in Hj(Q) as
k — oo. Hence,

lim [ (Vog, ) dx:/(Vy7¢) dx, Ve CQ)N. (4.6)
k—oo Jq Q

Since the sequence {vi},cy is bounded in Wy P(€2) and the set C§°(Q)N
is dense in LI(Q)N, it follows from (4.6) and reflexivity of Wj*(Q) that
y € WyP(Q) and Vo, — Vy in LP(Q)N as k — oco. Hence, v — y in
Wy P() as k — oo. Using the fact that K* is a closed convex subset of
W(} P(Q) and vy € K* for all k € N, by Mazur’s theorem it finally follows
that y € K*.

... K* be an arbitrary element.
HY()

Remark 4.2. We note that the main effect of the perturbations of anisotropic
p-Laplacian A, (A, y) in the form A, j ,(A, y) is its regularization around crit-

ical points and points where the function |A% Vy| becomes unbounded. In par-
ticular, if y € WP (Q), A € Ag, (A, y) == {x cQ: |AIVy| > VAT T 1},
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then the following chain of inequalities

DA p= [ Ldes A3 Vy|da
Q(Ayy) sz Q. (Ay)
L

\Qk A y)|s (/ )71) H§2||Loo(9)i|y||wl>v(g) Pt
< Az VyPdz | < 0 Qr(A, P

shows that the Lebesgue measure of the set Qi (A, y) satisfies the estimate

€2]l () \"
) < (S22 g

P P
9o 121 o
= P

i.e. the approximation fk(|A%Vy|2) is essential on sets with small Lebesgue

measure. At the same time, if instead of element y € W, *(2) we consider an
element y* € H(Q), then its level set

Qr(A,y*) = {:c € : |AVy*| > VE2 + 1}

may have other than (4.7) characteristics. Indeed,

e Wy P(Q), (4.7)

1 1
A= [t ARy | do
Ay VE2 +1 Ja,ay)

1
Qu(A, y*)|2 :
k Qr(Ay*)

||§2||L ©
=R A ) Dy ey o)
Hence, the Lebesgue measure of the set (U (A7 y*) satisfies the estimate

N 11 P
(4,57 € =52y s - (4.8)

We begin with a few auxiliary results concerning monotonicity and
growth conditions for the regularized anisotropic p-Laplacian A, ; (A4, -).

Proposition 4.3. For every A € Uqq, k € N, and € > 0, the operator A, ) :=
—Ackp(A,) s HH(Q) = H™Y(Q) is bounded.

Proof. From the assumptions on Fj and the boundedness of A, we get

lAckll= sup  [Acwyllz-1@ = sup sup  (Ae Yy, v)
91l g oy <1 Il i3 2y =1 ””“Hl(m 1
= sup sup / [€+fk(|A Vy| )] = (Vu, AVy) dz
|iy|iH1(gz)<1 ||UHH1(S2)<1 Q
|i£2||L<x>(Q)

STy S sup  lwllag o vy @) = Cens
(E + k2 + 1) 2 ilinHl(gz)71 ”'UHHI(Q)Sl
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which concludes the proof. O

Proposition 4.4. For every A € Uuq, k € N, and € > 0, the operator A, i is
strictly monotone.

Proof. To begin with, we make use of the following algebraic inequality:

((5 + Fila) T a - (e + Felb) T bya - b>

>e" |a— b2, Va,be RY. (4.9)

In order to prove it, we note that the left hand side of (4.9) can be rewritten
as follows

p=2

(4 Ftia) T o e+ 78) 0.0 -)
_ (/01 d% {(E+.7:k(|8a+ (1— $)b%) "% (sa+ (1 - s)b)} ds,a — b)
:/01 (e + FulJsa+ (1 — $)b2)) T |a — b[2 ds

+(p— 2)/0 {(5 + Fi(|sa+ (1 — s)b|2))p2;4]-',’c(|sa + (1 — 8)b|?)x
X |(sa+ (1 —8)b,a — b)|2} ds = I + I.

Since p > 2 and Fj, : R, — R, is a non-decreasing C'' (R )-function, it
follows that I > 0 for all a,b € RV It remains to observe that (& + F(|sa +
(1—5)b|?)) > ¢, Va,b € RY. Hence, I; > 5PT72|0L — b|? and we arrive at the
inequality (4.9). With this we obtain

<_Aa,k,p(Aa y) + Aa,k,p(Aa U)7 Yy— U>H*1(SZ);H(§(Q)
= [ (4 ALV T 0y ATy - Vo) ds
Q
- / ((s + FL (AR V0[2) 5 Vo, A(Vy — Vv)) dz
Q RN

having put { a:= A%Vy, b= A>Vv }, we get

p=2

:/ ((5+Fk(|a|2))p2 a— (€+.7:k(|b|2)) = b,ab) dx

Q

26%2/|A%Vy—A%Vv\2d:v:gL52/(Vy—Vv,A(Vy—Vv))dx
Q2 Q

2 22 2
za’e 7 [ly — vl q) = 0.
Since the relation

(= Ackp(Ay) + A kp(A,v),y — v>H*1(Q);Hé(Q) =0



Approximation of an OCP in Coefficient for Variational Inequality 13

implies that Vy = Vv a. e. in §, it follows that the strict monotonicity
property (2.10) holds true for each A € A4, k € N, and € > 0. O

Proposition 4.5. For every A € A,q, k € N, and € > 0, the operator A, i, is
coercive (in the sense of relation (2.6)).

Proof. The coercivity property obviously follows from (2.6) under vo = 0 €
K* and the estimate

p—2
< - A@k’p(A’y)’ y>H*1(Q);Hé(Q) > a’e? Hy”ilé(g) (410)
U

Proposition 4.6. For every A € Aqq, k € N, and € > 0, the operator A, is
SEMLCONLINUOUS.

Proof. Indeed, in order to get the equality
lim (A kp(A,y + tw)’U>H—1(Q);H(}(Q) = (—Ackp(4, y)vv>H—1(Q);Hé(Q)a

t—0

it is enough to observe that
(2 + Fu(|A2 (Vy + tVw)[12) T A (Vy + tVw) — (¢ + Fu(|A2 Vy[2)) "z AVy

as t — 0 almost everywhere in €2, and make use of Lebesgue’s dominated
convergence theorem. O

Taking into account the fact that the set K*, defined in Remark 2.4, is a
nonempty convex closed subset of H{ (), we can apply the abstract theorem
on monotone operators (see Theorem 2.1) to the variational inequality

Find y € K* s.t. (Acwy, v—y) m-1Qpmi ) = 0=y a1 ()mi), Vo € K7

(4.11)
As a result, closely following the arguments of Section 2, we arrive at the
following assertion.

Theorem 4.7. For eache > 0,k € N, A € Ayq, and f € L*(), the variational
inequality (4.2)—(4. 3) admits a unique solution y. € K* C H}(Q) such that

/(€+.7:k(|A Vol?) T (AVu, Vo — Vi, i) do > / fo—ye)der, Vv e K*.
(4.12)

Remark 4.8. Tt is easy to show, that the set

{ye,k e K*

is bounded in H{(2)-norm for every k € N and € > 0. Indeed, since by the
initial assumptions the set K* contains zero element of Hg (), it follows that

A e Apa, (A yer) are related by inequality (4.12)} C Hy(Q)

p=2 ) by (4.10)
e 7 & yeklupy < (ke Ver)m—1(umi©)

by (4.11)
< Afiye ) mr@uai@) < Nfllzz@)llverll mi -

2—p _
Hence, sup g¢q,, ||ye,k||H01(Q) <e T 2Hf||L2(Q)
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Thus, as follows from Theorem 4.7, for every ¢ > 0 and k € N, the set
of admissible pairs to the approximating optimal control problem (4.1)—(4.4)

Zen = {(Ay) [A € Ua, y € K* C HY(Q), (A,y) are related by (4.12) }
(4.13)

is nonempty. Moreover, for every sequence {(A,,yn) € Ec k}, oy, in view of
Remark 4.8, we have

1 2-p _
sup [”A?QLHBV(Q;SN) + ”yn”Hé(Q)} < VN|&lio) +r+e72 a2l @)
ne

Hence (see Remark 3.1), there exists a subsequence {(An,,¥n,)};cn and a
pair (A,y) € BV (Q) x H}(Q) such that

Yn, ¥y In Hé(Q)7 Yn; Y in L2(Q)
Aéi — A% in L' (Q), Aﬁl — A% almost everywhere in 2, (4.14)

fy>hm1nf/|DA2 | >/ |DA |

By analogy with Theorem 3.4, it is easy to show that the set =, ; is se-
quentially closed with respect to the convergence (4.14) in BV (Q) x Hg ().
Therefore, (A,y) € E. ;. Moreover, since {yn, }ien C K* and K* is a closed
convex subset of H}(Q), then the weak convergence y,,, — vy in H} () implies
both the inclusion y € K* and the strong convergence y; — y in L?(f2) by
Rellich-Kondrachow compactness theorem. As a result, we have

hglogf Is,k(Aniaym) = E,k(Av y)
whenever {(An,, Yn,;)};en C Ec,k converges to (A,y) in the sense of (4.14).

Thus, since the cost functional (4.1) is bounded below on =, j, and I 1 (A4,y) <
+oo for all (A,y) € E.k, the direct method of Calculus of Variations imme-
diately leads us to the following conclusion.

Theorem 4.9. For every positive value € > 0 and integer k € N, the opti-
mal control problem (4.1)—(4.4) is solvable, i.e. there exists at least one pair
(Agpkt, g’;:) € 2. such that

I 1 (A°P! 4Pt inf  I..(A, ).
4 ek ysk) Az, (A, y)

5. Asymptotic Analysis of the Approximating OCP (4.1)—(4.4)

Our main intention in this section is to show that some optimal solutions to
the original OCP (2.5) can be attained (in some sense) by optimal solutions to
the approximating problems (4.1)—(4.4). With that in mind, we make use of
the concept of variational convergence of constrained minimization problems
(see [11]). In order to study the asymptotic behaviour of a family of OCPs
(4.1)—(4.4), the passage to the limit in relations (4.1)—(4.4) ase — 0 and k —
oo has to be realized. The expression “passing to the limit” means that we
have to find a kind of “limit cost functional” I and “limit set of constraints” =
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with a clearly defined structure such that the limit object <inf(u7y)65 I(u, y)>
to the family (4.1)—(4.4) could be interpreted as some OCP.

We are now in a position to show that optimal pairs to approximating
OCP (4.1)—(4.4) lead in the limit to some optimal solutions to the original
OCP (2.5). To begin with, we state the following result.

Theorem 5.1. Let yq € L*(Q), f € L*(Q), and &,& € L*°(Q) N BV(Q)
be arbitrary distributions with property (2.2). Then, for a given p > 2, the
sequence of sets {Egk}iég C BV(Q)x H}(Q) converges to the set = ase — 0
and k — oo in Kuratowski sense as follows:

(d) If sequences {en},ens 1kntnens and {(An,yn)},en are such that e, — 0

1
and k, — 00 asn — 00, (An,Yn) € Ec, k,, V1 € N, A2 X OAT in

BV (Q;SY), and y, — y in H}(Q), then

n?

(A,y) € E; (5.1)
(dd) For every (A,y) € E, there exists a sequence {(As,kays,k)}i>0 such that
eN

(As’k'7yg’k) S Ee,k, Ve > O, VEk e N, (5.2)
Yor —y in HY(Q), AZ, 2 A% in BV(Q;SV). (5.3)

Proof. We begin with property (d). Let {e,},,cx, {kn }rens and {(An,s ¥n) Fren
be sequences satisfying all assumptions of item (d). It is easy to see that
y € K* ¢ K C WyP(Q) due to closedness of K* with respect to weak
convergence in H{(£2), and A is an admissible control (A € A,4). It remains
to show that the limit pair (A4,y) is related by inequality (2.13). In fact,
according to Remark 2.4 it is enough to show, that the limit pair (A,y) is
related by inequality (2.15). To this end, let us fix an arbitrary distribution
v € K* and pass to the limit in the relation (see Theorem 4.7)

/(En —l—.7:kn(|A,'%Vv|2))p%2 (A, Vv,Vv —Vy,) dz > / flv—yn)dx (5.4)
Q Q

as n — oo. Taking into account Lebesgue Theorem and the facts that

Fi, (t) >t everywhere in RL, A, A, € L=(;SY),

1 1 .
Az — A? almost everywhere in ),

(en + fkn(|Vv|2))pT72Vv — |Vu|P~2Vo strongly in L¢(Q)V,
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and making use of Lemma 3.2 and its Corollary 3.3, we get

lim (en + Fi, (
Q

n—oo

2N (A Vo, Vo)dz
:/ |AZVo|P~2 (AVw, Vo) da,

lim | (60 + Fio, (|AZV0[2) 52 (4, V0,V )do

n—oo O

:/ |A%VU|7”72 (AVv, Vy) dz,

lim flo—1yn) da:—/fv—
n—oo Q

Thus, upon passing to the limit in (5.4) as n — oo, we arrive at the following
variational inequality

/|AV1} V)| (AVU Vv — Vy) d:z:>/fv— y)dxz, VveK*. (5.5)

Since y € K*, it follows that y = y(A) is a solution to the variational problem
(2.15), and, due to Remark 2.4, it is a solution to (2.13). Thus, (A4,y) € =.
The next step is to prove property (dd). Let (A,y) € = be an arbi-
trary admissible pair to the original OCP (2.5). We construct a sequence
{(Aak,y&k)}izg as follows: A, , = Afor all e > 0 and k € N, and y. j, is the
corresponding solution to regularized variational inequality (4.2)—(4.3) under
Ac i = A. Then, (Ac g, Ye k) € Zc i for all e > 0 and k € N, and, as follows
from Remark 4.8, the sequence {yg,k}iég is uniformly bounded in HE(Q)
and, hence, it is relatively compact with respect to the weak convergence
in H}(Q2). Hence, all cluster pairs (4,y*) of the sequence {(As»k’ye’k)},izﬁ
with respect to the convergence (5.3) in BV (€;SY) x H}(Q) are such that
y e K* C VVO1 P(Q). Moreover, reiterating the arguments of the previous
step, it can be shown that each of the cluster pairs (A, y*) are related by the
inequality (2.13). Since the variational problem (2.4) has a unique solution
for each A € 4, it means that the pair (A,y) € Z is the limit to the whole
sequence {(Ae’k’ys’k)}izgf O

The following result is central in this paper and it clarifies the approxi-
mating properties of the perturbed optimal control problems (4.1)—(4.4).

Theorem 5.2. Let {(Ag k,ygk) €= k} >0 be an arbitrary sequence of opti-

>

ke
mal pairs to the approximating problems (4 1)—(4.4). Then this sequence is
relatively compact with respect to the convergence

yg,k — o in Hi(Q), (Ag,k)E = (A% in BV(;SV),
A% — A% in LN(Q;SN) (5.6)
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and each its cluster pair (A°,y°) is such that (A% y°) € = and

' =71(A%°) = 1 0 .0
(Aﬂfl)fesI(A’y) =1(A%y") = lim I 5 (A4 v2)

k— o0

= lim inf L x(4,y). (5.7)

::;30 (A7y)6 Ea,k

Proof. As definition of the class of admissible controls 2,; and Remark 4.8

indicate, the sequence {(Ag, > yg x) € Ee’k} of optimal pairs is relatively

e>0
keR
compact with respect to the convergence (5.6). To conclude the variational
equality (5.7), it remains to apply the Rellich-Kondrachov compactness the-
orem and the following relation coming from properties (d)—(dd) of Theo-

rem 5.1

lim  inf L (Ay) = lim L (A0 0 ) P2 1(4,p)
71— 00

i=00 (Ay)€ B, i, koo Ve ks
> inf I(Ayy) = I(A% %) Y tim (A g )
(A, y)eE e

>limsup inf I x(A,y) > limsup inf I, 1, (A y)

c—0  (Ay)€Eck isoo (Ay) € Eei,ki
k—oco
. H 0 0
- leglo IEivki (Aa,i,ki ) yei,ki )
([

Remark 5.3. As follows from Theorems 5.2 and 5.1, whatever sequence of

optimal solutions {(Agk’ygk)} to the approximating problems (4.1)—

>0
keN
(4.4) has been chosen, it always gives in the limit as ¢ — 0 and k — oo some
optimal pair to the original OCP (2.5). However, it is unknown whether any

solutions (A% »°) to OCP (2.5) can be attained, in the sense of convergence
(5.6), by a sequence of optimal pairs {(Agk,yg,k)} to problems (4.1)—

(4.4).

>0
kER
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