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Since such problems may not have classical solutions, a relaxed optimal control problem is
considered. The relaxed control problem is discretized by using a finite element method
and the behavior in the limit of discrete optimality, admissibility and extremality properties
is studied. A conditional descent method with penalties applied to the discrete problems is
proposed. It is shown that the accumulation points of sequences produced by this method
are admissible and extremal for the discrete problem. Finally, numerical examples are
given.

1. Introduction

In the absence of any convexity assumptions, optimal control problems, in general, have no classical solutions. To study them,
they usually need to be reformulated to their corresponding relaxed form. Warga [1], Roubicek [2] and Fattorini [3] have
extensively studied the concept of relaxation on optimal control problems. Relaxation had been introduced initially to prove the
existence of optimal controls and then to derive necessary optimality conditions. Additionally, relaxed controls are used as a
tool to develop optimization methods (Warga [4], Chryssoverghi et al. [5]) and discrete approximation schemes (Chryssoverghi
et al. [6], Roubicek [7], Azhmyakov et al. [8]). Relaxed controls have been applied to optimal control problems for systems
defined by PDE:s in [3], [2] as well as in many papers, among them [6], [9]-[13]. In particular, Arada and Raymond in [9] prove
existence and a Pontryagin’s minimum principle for relaxed solutions of state-constrained relaxed optimal control problems
governed by semilinear elliptic equations under a stability condition. The approximation of similar problems was studied by
the same authors in [10] and by Casas in [11]. Chryssoverghi and Bacopoulos in [6] present approximation results for relaxed
semilinear parabolic optimal control problems. In [12] relaxed controls have been used to develop iterative optimization
methods applied directly on a relaxed problem. Finally, Luan in [13], using relaxed controls obtains some results on the
nonexistence and existence of multisolution semilinear elliptic optimal control problems.

In this paper, an optimal control problem with distributed control is considered for systems defined by a semilinear parabolic
PDE, in the presence of constraints on the control and the state. The parabolic equation has two separate semilinear terms
in order to allow more general assumptions, monotonicity for the term on the left-hand side and Lipschitz continuity for the
term on the right-hand side. The state constraints depend both on the state and its gradient and are of integral type. The cost
functional depends also on the state gradient. Convexity assumptions are not imposed, so this problem may have no classical
solutions. To deal with this, the problem is reformulated in its relaxed form using relaxed controls. The state equation in relaxed
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form is then discretized in space using a Galerkin finite element method (semi-discretization). The spatial discretization is done
with continuous piecewise linear functions. The controls are approximated by piecewise constant relaxed ones. Necessary
conditions for optimality are stated for the discrete relaxed problem. Then it is shown that sequences of optimal (resp. extremal)
relaxed controls for the discrete problem have subsequences which converge to optimal (resp. extremal) controls for the
continuous relaxed problem. Next, an algorithm based on a penalized conditional descent method is proposed, applied to the
discrete problems, which generates Gamkrelidze controls. It is shown that accumulation points of sequences constructed by
the algorithm satisfy the necessary conditions for optimality for the discrete problem and such accumulation points always
exist. For implementation reasons relaxed controls have to be approximated by classical ones. So, using standard techniques,
the Gamkrelidze controls computed by the above method can be approximated by piecewise constant classical ones, see [5].
Thus the above method using relaxed controls has all the theoretical advantages of them and gives us at last, through the
above-mentioned approximation, classical controls. Finally, two numerical examples are presented.

The novelty points of this paper are: (i) the study of such nonconvex optimal control problems with relaxation, (ii) the
discretization of such problems, and (iii) the construction of methods applied to the discrete problem with relaxed controls. In
order to solve these problems numerically one must necessarily disretize them and then apply some optimization method to
the resulting discrete problem. Since the structures of the continuous and the discrete problems are basically different it is
necessary to know if discrete optimality (or extremality) carries over in the limit to continuous optimality (resp. extremality).
This paper actually extends the results of [14] by semi-discretizing the problem and studying the behavior in the limit and then
by applying an optimization method to this discretized problem.

The paper is organized as follows. In section 2 the relaxed controls are introduced, and the classical and the relaxed optimal
control problems are formulated. The existence of optimal relaxed controls is also proved. In section 3 the relaxed problem is
discretized and in section 4 the behavior in the limit of discrete relaxed optimality and extremality is studied. A penalized
conditional descent method is presented in section 5. Two numerical examples are given in section 6.

2. The continuous optimal control problems

Let Q be a bounded domain in RY , with boundary I, and set Q := Q x (0,T), X :=I" x (0,T) with given final time T > 0.
Consider the following semilinear parabolic initial boundary value problem

Vi +A(t>y+Aila0i(x?t)8y/axi +b(x,t,y(x,t),u(x7t))zf(x,t,y(x,t),u(x,t))in Qa (21)
y(x,t) =0on X (2.2)
y(x,0) =y°(x) in Q. (2.3)

Here A(t) is the elliptic differential operator

d
A(t)y =~ Y (9/9x)aij(x,1)dy/dx;].
Jri=1
Throughout the paper, we shall use the notation (-,-), (+,-)1, (-,*)o for the inner product and || - |, [|-[|; , | [/, for the norm of
the spaces L?(Q), V := H}(Q), L*(Q) respectively. We define on V x V the bilinear form associated with A(t)
d dy 9
o () 2oV
a(t,y,v) := j;l/ga,j(x,t) 7% 9%, dx. 2.4)

Also, g1 and g, are given nonnegative integers.

The set of classical controls is defined by
U:={u:Q — U|umeasurable} C L™(Q),

U C R is compact, not necessarily convex and the functionals by

I (ut) t:/ng(w,y,Vy,u)dxdt, m=0,...,q.

The continuous classical optimal control problem is
minimize Jo(u)
subject to the state equation (2.1 - 2.3), the control constraints # € U and the state constraints

Jun(w) = 0, m=1,...,q,
Jm(u) < 0, m=q1+1,....,q.
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The above problem in order to have a solution has to be endowed with undesirable convexity assumptions (for example, Cesari
property), which are usually not realistic for nonlinear systems. But when we formulate the problem in its relaxed form using
relaxed controls then the new problem has a solution in a larger space under weaker assumptions.

Let C(U) be the set of continuous functions on U and M (U) (resp. M (U)) the set of Radon (resp. probability) measures on U.
We endow M(U) = C(U)* with the weak™* topology. We define the set of relaxed controls ([1], [2])

R:={r:Q — M;(U)|r weakly measurable } C L=(Q;M(U)) = L' (Q;C(U))*.

The topology of R is the weak* topology induced by L'(Q;C(U))*. R is convex, and with the above topology metrizable
and compact. We identify each element u € U with the relaxed control r(-) = §,(.), where J,(.) denotes the Dirac measure
concentrated at u(-) and thus we can regard U as a subset of R. Furthermore U is dense in R. For simplicity reasons, for
he LY(Q;C(U)) and r € R ,we write

h(x,t,7(x,1)) ::/Uh(x,t,u)r(x,t)(du). (2.5)

It follows (see [1]) that i(x,t,r(x,t)) is linear in r. Let (r) be a sequence of relaxed controls and r € R. Then, (r¢) is said to
converge to r if and only if

lim [ h(x,z,r(x,t))dxdt = / h(x,t,r(x,t))dxdt,

k= JQ

forall h e L' (Q;C(U)).

For the case of noncompact U, Fattorini in [3], gives a new definition of relaxed controls based on finitely additive measures
onU.

The weak relaxed form of the state equation (2.1), using the notation (2.5), is given by

d
<yr,v>~a(t,y,v) —l—Z(aOi(t)ay/z?xi,v) +(b(t,y,r),v) = (f(t,y,1),v), (2.6)
i=1
foreveryveV,ae. in (0,T), y(t) € V,ae. in (0,T)
¥(0) =", @7

where < -,- > denotes the dual pairing between V and its dual space V* = H~!(Q) and a(t,y,v) is the bilinear form given in
24).

The continuous relaxed optimal control problem (ROCP) is
minimize Jo(r)
subject to the relaxed state equation (2.6), (2.7), the control constraints r € R and the state constraints

Jm(}") = 07 m:17~~~»6]17
Jn(r) < 0, m=qi+1,...,q2,

where
I (r) ::/ /gm(x,t,y,Vy,u)r(du)dxdt, m=0,...,qz.
0Ju

We introduce the following assumptions.
(H1) @ C R?,d < 3, is a bounded domain with C'-boundary I
(H2) The coefficient functions a;; of A(¢) belong to L(Q) and

from which easily follow the inequalities

,,xt 6,5,2702& Véi,éjGR, (x,l)EQ,With’}/()>0,

||M:~

|a(l,y,v)| <o HyHl Hle ) a(t,v,v) >0 ||VH%7 VyveV, te (OvT)’

for some o > 0, o > 0.
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(H3) ap = (ao1, -..,a0q)"T € L*(Q)“. The functions b and f : Q x R x U — R are measurable w.r.t. (x,¢) € Q for any fixed y, u,
continuous for fixed (x,7) € Q and satisfy the conditions

|b(x,t,y,u)] < @(x.t)+ B[, (x,1,y,u) EQxRXU,

|f(x>l7y17u) _f(x7t>)’2>”)| §L|y1 _y2|7 ('xatvylayZ)u) € Q X Rz X U7
where ¢,y € L*(Q), B,7,L > 0.

The function b is monotone increasing with respect to y for almost every (x,¢) € Q. Assuming that b(-,-,y,-) = 0, (if not, we
subtract this term from both sides of (2.1)) it follows that b(x,z,y,u)y > 0.

(H4) The functions g,, : Q x R¥*! x U — R are measurable for fixed (y,7,u) € R¥*! x U , continuous for fixed (x,#) € Q and
satisfy

|gm(x,t,y,)7,u)| S C’n(x7t)+6my2+5m |.)7|2’ (‘x’t7y7.)77u) € Q X ]Rd+1 X Ua

with &, € L'(Q), §,, >0, §,, > 0.

(H5) The functions by, f, : O x R x U — R are measurable on Q for fixed (y,u) € R x U and continuous on R x U for fixed
(x,t) € O and satisfy

|by(x,t,y,u)| < E(x,t)+myl, (x,1,,u) EQXRXU,
|fy X,0,y,u ’S (x7t7y’ )EQXRXU7

with & € L2(Q), n >0, L; > 0.

(H6) The functions guy,&my : Q x R x U — R are measurable on Q for fixed (y,7,u) € R**! x U and continuous on
R4*1 x U for fixed (x,7) € Q and satisfy

{g'ny(xat7y7)_)au)| S le(x7t)+6m1 |y| +Sm1 |)7|2’ (xat7y7)77u) € Q X Rd+1 X Ua
!gmy(x,t,y7)7, u)’ < Cm(6,0) + 82y? + 8213, (x,1,y,5,u) € QxR % U,

with le ) Cm2 € Lz(Q)’ 6m1 ’ 8m1>5m27 SmZ > 0.

Using assumptions (H1-H3) and the fact that V is compactly embedded in L* (Q), we can see that equation (2.6) is well
defined.

Theorem 2.1. Under Assumptions (HI-H3), for every r € R and y° € L*(Q) (or y° € V), there exist a unique y := y, such that
y € L*((0,T),V), y; € L*>((0,T),V*) satisfying (2.6), (2.7). In addition, y is essentially equal to a function in C([0,T],L*(Q)),
and thus the initial condition (2.7) is well defined.

Proof. The proof is based on compactness arguments (see [15]). O

Next lemma describes the continuity of the state and the functionals w.r.t. the corresponding relaxed control. This result is the
basic tool to prove the existence of optimal relaxed controls.

Lemma 2.2. Under Assumptions (HI-H3), the mapping r + y,, from R to L* (Q) and L* ((0,T), V), is continuous. Under
Assumptions (HI-H4), the functionals r — J,(r), m=0,...,q2, from R to R, are continuous.

Proof. Let riy — rin R and set y; := y,, . Taking y = v = y; in (2.6), using Assumptions (H2-H3) and the basic inequality
2ab < 1a®>+€b?, € > 0, we have

1d 2 1 C 2 € 2
3 3 D el < S Iw O+ (574 52 ) Il 5 Dol wherec:= ol

Integrating w.r.t. ¢ on [0, ] for # < T and selecting appropriate € > 0 to hide the term [ ||yx (s) ||%ds to the left-hand side we
obtain

1 2 € 4 2 1 0112 1 2 1 C t 2
Sl + (a2 =eZ) [ @Itds < 5+ 1WlEzg + (5 +7+ 55 ) | e (0)IPds )
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Using Gronwall’s inequality we deduce from (2.8) that y; is bounded in L? (Q). Then again from (2.8) we obtain that yj is
bounded in L2 ((0,7), V). One can also check using (2.6) that y} is bounded in L? ((0,T’), V*). Thus, there exist a subsequence
still denoted by (yx) such that y, — y in L ((0,T), V) weakly and y, — )’ in L? ((0,T), V*) weakly. Since V is compactly
embedded in L2 (Q) by Theorem 2.1 chap. III in [16] follows that y; — y in L2 (Q) strongly. It follows easily that y = y, and
that the convergence holds for the original sequence. The strong convergence y; — y in L2 ((0,7'), V) can be proved as in
Lemma 4.2 here. Finally, from Proposition 2.1 in [6] we derive that the functionals r — J,,(r), m =0, ..., g» are continuous. [

Theorem 2.3. Under Assumptions (H1-H4) and supposing the existence of a feasible control the ROCP has a solution.
Proof. 1t follows from Lemma 2.2 and the compactness of R. O

Necessary conditions for optimality for the ROCP are given in Chryssoverghi et al. [14].
3. The semi-discrete optimal control problems

(H7) a, ap are independent of ¢ (for simplicity), b,by, f, f, are continuous on OxRxU, 8m->8my,8my are continuous on
QxR xUandy’ €V,

For each integer n > 0, let Q" be a subdomain of Q with polyhedral boundary I'" such that dist(I"",I") = o(h"), {E}' M be an
admissible regular quasi-uniform triangulation of Q" into closed d-simplices (finite elements), with /" = max;[diam(E?)] — O
as n — oo, Associated with the above triangulation we define

vhi={y' € V|y" € C(Q),affine on each E}', y" =0in Q— Q"}
with dimV" = N" and v}, i = 1,...,N" be a basis of V",
R':={r""eR|M={r},i=1,..M"} r}is equal to a constant measure w.r.t. x in M| (U) on the interior of (E}' x (0,T)),i=1,..M"}

the set of (semi)discrete relaxed controls and U" := R" N U the set of (semi)discrete classical controls. Clearly, we have
U" C R

For a given " € R", the corresponding (semi)discrete state y" is given by the (semi)discrete state equation (system of ODE’s
w.L.t. ")

(yn’7v§l)+a(yn7v;1) +(a(7)‘(t)vyn7vi'l) +(b(t7yn7rn)»"?) = (f(t>yn>rn)av?)7 i= 17---5Nn7Vt € (O7T)7 (3])
("(0) =y V)1 =0, i=1,..,N", (3.2)

N)l
where y" () = ¥ ¢ (¢) v?. Note that y" (0) is the orthogonal projection of y° onto V..
i=1

Theorem 3.1. Under Assumptions (H2-H3) and (H7), for every n and r* € R" the equation (3.1), (3.2) admits a unique
solution y". In addition, the solutions are uniformly (w.r.t. ") bounded and equicontinuous.

The discrete functionals are defined by

I (") ::/gm(x,t,y”,Vy",r”)dxdt, m=0,...,q,.
(9]

We consider the following two discrete problems:
minimize Jj (r")
subject to (3.1), (3.2), the control constraints 7" € R" and the state constraints

() <&, m=1,...q1

Case @ pzmy<er, en>0, m=q+1,..q (3-3)
and
Ny =g, m=1,..,qi,
Case®) iy <en €120, m=qi+1,..q0. (3-4)

where &), are non-negative given numbers, introduced for feasibility reasons.

The first of the above discrete problems with state constraints (3.3) is denoted by DROCF, and the second one with state
constraints (3.4) by DROCP,.
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Theorem 3.2. Under Assumptions (H2-H4) and (H7), the mappings r* — y" and r" — JI}(r"), defined on R", are continuous.
If any of the discrete problems is feasible, then it has a solution.

Proof. The continuity of the operator " — y" is proved by Theorem 3.1 and using Ascoli’s theorem to pass in the limit in
(3.1), (3.2). The continuity of " — J (#") follows from the continuity of g,,. Since the set R" is compact with the relative
weak* topology of M(U)M" it follows that the discrete problems DROCP,, DROCP, defined above have a solution. O

To compute the directional derivative of the functional J”, where for simplicity reasons the index m is omitted, we introduce
the linear adjoint state equation

—(2,v) +a(n,2) + (af Vv, )+ (by (6,57, 7),v) = (2 f (6,5, ) 48y (1,5 VY, 1), v) + (g5(1, 5", Vy", ), Vv), eV, (3.5)
Zn(T) =0, 3.6)

which has a unique solution 7" = z,» with y" = y,».
We define, for each function g, the Hamiltonian H
H(x7t7y7.)_}7z7 u) = Z[f(x7t7y7 u) - b(‘x7t7y7 u)] +g(x7t7y7.)_}7 u)'

The following lemma and theorem can be proved by using the techniques of [1], [6]. See also [17], where necessary optimality
conditions on signomial constrained optimal control problems are proved.

Lemma 3.3. Under Assumptions (H2-H7), the directional derivative of the functional J" is given by
DJ' (7' " =) = / H(x,t,y",Vy", 2" /" — " dxdt, ", /" € R",
Q
where 7" is given by (3.5), (3.6). Moreover, the mappings r"* — z" and (r", ") — DJ"(¥", '™ — r'") are continuous.

Proof. For simplicity of notation we drop the index n. For n,r’ € R,0 <& <1, set re =r+€(r' —r),y :=yr,Ye := Yre,
Ocy := ye —y. Now, by our assumptions, for fixed r € R, the functional

D(y,y,r) :=/ g(x,t,y,y,r)dxdt,
o
is Fréchet differentiable uniformly in r, i.e.
@(y+8y,y+63,r) —(»,3,r) = /Q gy (x,1,%,5,7)8y +g5(x,1,,5,) 85| dxdt + 8(8y, 63) (|| 6y|.. +1|671]),

where 0(8y, §7) — 0 as ||6y||.. + || 07| — 0, with 6 independent of the control r € R. This can be shown under our assumptions
by using the Mean Value Theorem, Holder’s inequality and Proposition 2.1 in [6] for a fixed control. By Lemma 2.2 in [6], we
have

J(re) =J(r) = Jolg Ve, Vye,re) =8 (v, Vy,re) + 8 (v, Vy,re) — g (v, Vy,r)| dxdt
3.7
= Jp 8 (3, Vy,r)8eydxdt + [ 85 (y,Vy,r) Veydxdt + € [, 8 (y,Vy,r' —r)dxdt +o(€).
Since 8:y(0) = z(T) = 0, by similar arguments, the state equation (3.1) yields
T T T : ,
_/0 (Z'75£y)dt+/0 a(8ey,2) dl—i—/o (agV&gy,z)dl :/Q (fy(y, r)—by(y, r)) 5gyzdxdl+8/Q (f(y’ ¥ —r)—b(y, r'—r)) zdxdt+o(€). (3.8)
On the other hand, the adjoint equation (3.5) yields

— [T, 8ey)dt  + [ a(Sey,z)dt + [ (alV ey, z)dt
(3.9)
= Jo (fy(y,7) = by(y,7)) Oeyzdxdt &y(y, Vy, r)Oeydxdt 85(y, Vy,r)VOeydxdt.
Jo (f5(3.7) = by(v,7)) Seyzdxdt + [ gy (v, Vy,r)Seydxdt + [, g5(y, Vy, r)V Seydxd

Gathering (3.7), (3.8) and (3.9), we obtain

DJ(r,r —r) :/ [z (f(xJ,y, ¥ —r)—b(x,t,y,r — r)) +g(x,t,y, Vy, ' — r)]dxdt.
o
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Theorem 3.4. (i) Under Assumptions (H2-H7), if " € R" is a solution of the DROCP,, then it is extremal, i.e. there exist
multipliers Ay € R,m=0,...,q2, with A§ >0, A, >0, m=q; +1,....q2, M"| =1, such that

m=0

q2
Y AL (7 1) = / H(x,1,y" V3", 2", /" — "\ dxdi >0, 7" R, (3.10)
(9]

m=0

Il (") —€n] =0, m=qi+1,...,q2, (3.11)

P
where H and 7" are defined with g := 'Y, A} g,n. Condition (3.10) is equivalent to the strong discrete block pointwise minimum
m=0

principle

/ H(x,t,y",Vy", 7" F")dx = milljl H(x,t,y",Vy" 7" u)dx,i=1,..M", a.e.in(0,T). (3.12)
Elfl uc EI”

(ii) With Assumptions (H2-H7) and assuming that J37J31+1’ . Jg, are convex and JY, ..., J;  are affine, if " € R" is admissible

and extremal for the DROCP), with Al > 0, then 1" is optimal for this problem.

Proof. (i) The global condition (3.10) and the conditions (3.11) follow from the general multiplier theorem V.2.3 in [1]. The
equivalence of the conditions (3.10) and (3.12) is standard (see [1]), since the closed set U has a dense denumerable subset.

(ii) The assumptions imply that the functional J"(#") := ): ARJE(r") is convex. The condition (3.10) is then satisfied if and
m=0
only if 7" minimizes J” on R". Supposing now that 7" does not minimize Jij and using the constraints and the conditions (3.11),

easily follows that 7" does not minimize J”, which is a contradiction. O

4. Behavior in the limit

Here we study the limiting behavior of the discrete problems as n — oo. Next proposition gives us a control approximation
result. It is proved in [6] for totally (i.e. in space and time) discrete controls, from which it follows for semidiscrete ones.

Proposition 4.1. For every r € R, there exist (u") € U" such that u" — r in R.

Lemma 4.2 (Consistency of states and functionals). Under Assumptions (H2-H3) and (H7), if r'* — r in R, then the corre-
sponding discrete states y" converge to y, in L*((0,T), V) strongly and

lim J), (r*) =Jn(r), m=0,....q. 4.1)

n—soo
Proof. Multiplying (3.1) by ¢/ and summing over i we obtain for every € (0,7)

O3 +a( ") + (ag (VYY) A+ (B Y1), ") = (3" ),5"). 4.2)
Integrating (4.2) on [0, ], 7 < T and working similarly to the proof of Lemma 2.2, we deduce that

t

t
17‘[ n
SR+ [ ©Rds< 51O+ [Ive)Pds+e / Iy (5)|ds. e € (0.7), @3)
0

for some appropriate constants cy,cs.

Using Gronwall’s inequality and the fact that y"(0) is bounded (since clearly y"(0) — y" in V strongly, due to the projection)
we deduce from (4.3) that y” is bounded in L?(Q). Then from (4.3) we obtain that y" is bounded in L?((0,T),V). One can
also prove using (3.1) that y is bounded in L?((0,T),V*). Since the injection of V in L?>(Q) is compact, by the compactness
Theorem 2.2 chap. IIl in [16], there exists a subsequence still denoted by y" : y* — y in LZ(Q) strongly.

Letv e Cé (Q) an arbitrary given function and (') € V" a sequence of functions interpolating the function v at the vertices
inside Q" and vanishing on I'"". The sequence converges to v in V strongly. Then, the integral form of the discrete equation
(3.1) is written

T T
ON(T), V") = (v, v —|—/a Yy dt+/ al vy v :/ f@,y" ") =b(t,y",r"),v")dt. (4.4)
0 0
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‘We obtain from (4.4) using the above convergences and Proposition 2.1 in [6] that, Vv € C(% Q)

O0"(T),v) = (T), v=v") + ("(T), V") = (y”(T)7;—V")+(y87V”)

TP ) — by, P VYt — aly" )i — ] (@l Vv
: o

SN >+Of<< P) = b0r)o¥)dt ) = (6§ ¥y )t = (5(T).).

Since C}(Q) is dense in L2(Q) it follows that (y'(T),v) — (y(T),v) W € L*(Q), i.e. y*(T) — y(T) in L*(Q) weakly. By the
above convergences, we get from (4.4)

00 000+ [ ats s [ @rar= [ (70— b0

hence y = y,.
Next, we prove that y* — y in L?>((0,T), V) strongly. We have

Y = Y72(0.1.v) < Jo @0 =y =y)di+ 5 IY(T) —y(T)|* = % ||yoH = 30"(T).3(T)) = 3 (0(T),y*(T) —¥(T))
+fo (FO ) = b0, ), y")d = o (ah Vy"y")di = o a(y",y)dt = [§ a(y,y" = y)dt,
and as n — oo the right-hand side of the above inequality convergence to zero.
Finally, the convergences (4.1) follow from Proposition 2.1 in [6]. O
In what follows the feasibility of the ROCP is assumed. Next theorem addresses the limit behavior of optimal discrete relaxed
controls for the DROCPF,.

Theorem 4.3. Under Assumptions (H2-H4) and (H7) and the additional assumption that the sequences (€) converge to zero
as n — oo and satisfy

h() <ey, m=1,...q, J(7)<e, € >0, m=q+1,..,q,

m

for every n, where (") € R" is a sequence which converges in R to some ¥ € R optimal for the ROCP. Then, for each n, we
consider (r'") which is optimal for the DROCP,. The above sequence (r"*) has accumulation points in R that are optimal for
the ROCP.

Proof. From theorem’s assumptions the feasibility of the DROCF,, for every n, follows. Let a subsequence of ("), still
denoted by (r"), such that /" — r, r € R. Since " is admissible as optimal and 7" is admissible for the DROCPF,, it follows

Jo () < T (F), () < g m=1,...q1, ] (F") < g, m=q1+1,...,q2.
Taking limits as n — oo, with the help of Lemma 4.2, we conclude that r is optimal for the ROCP. O

Lemma 4.4. Under Assumptions (H2-H7), if ¥ — r in R, then 7" — z, in L*((0,T), V) strongly, where 7" the corresponding
discrete adjoint states. If ¥* — r and ¥ — v/, then

lim DJ (7, ¥ — ") = DJy(r, ¥ —7), m=0,...,q2.

n—oo

Proof. It follows easily from Lemma 4.2 and the same arguments as those in the proof of that Lemma. O

Next, we consider the DROCP,. We can choose (€],), m = 1,...,qa, such that €], — 0, n — o and the DROCP, is feasible for
every n (see [6]).

Theorem 4.5. Under Assumptions (H2-H7), for each n, let r" be admissible and extremal for the DROCP,. Then the sequence
(") has accumulation points that are admissible and extremal for the ROCP.

Proof. Since R is compact, consider a subsequence (#") such that #" — r in R. From Theorem 3.4, there exist multipliers

P

AleR,m=0,...,q2 with '}, |A2] =1, thus there exist subsequences (A,}), m =0, ...,q2, such that A} — A,,,m =0,...,q>.
m=0

Let any r € R and (r") be a sequence such that ¥ — ' (Proposition 4.1). Using the above convergences, Lemmas 4.2, 4.4

and Proposition 2.1 in [6] and passing to the limit in (3.10), (3.11) we have

/ H(x,t,y,Vy,z,¥ (x,t) — r(x,t))dxdt >0, Vr' €R,
0
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Andm () = }%l,ﬁ[]:;(r”) —&i]=0, m=qi+1,...,q.

Also,
Ju(r)=im[JL(")—€l] =0, m=1,...,q1,
n—yoo
In(r) = Hm [J3 (") — €3] <0, m=q1+1,...,q2.
Therefore, r is admissible and extremal for the ROCP (see [14]). O]

5. Discrete penalized conditional descent method

We choose a fixed discretization and for notational simplicity we shall drop the index  in the data. Let (M%), m = 1,...,g2, be
increasing sequences with (M’,) > 0 and M}, — oo as [ — oo, Define the discrete functionals with penalties

JH(r) == Jo(r) +0.5{ ilM,ln[Jm(r)]z—F f‘, ]M,l,,[max(O,Jm(r))]z}.
m= m=q+

Letp,o € (0,1),and let (B'), (&) be positive sequences, with (B') decreasing and converging to zero, and {; < 1. A penalized
conditional descent method with Armijo line step search applied on the DROCP, is presented in the following algorithm.

Algorithm
Step 1. k=0, [ = 1. Choose an initial discrete control r(l) €R.

Step 2. Compute the state and the adjoint associated with r,lc. Find f,l( € R such that
f,l( = argmin {DJl(r,l(,r' — r,l(), Y e R}

and set d := DJ! (rh, 7 —11).
Step 3. If |dy| > B', then go to Step 4, else ' = r{, # =7, d' = dy, ri™" =rL,1 =1+ 1 and return to Step 2.
Step 4. Find the smallest nonnegative integer s, denoted §:
T (40 G =) =T (1) < 6° Gipd.
Set oy, = G“TCk.
Step 5. Choose an equivalent r,l( +1 € Rsuch that

T (i) = I (re+ on(F — 1)),

set k = k+ 1, and return to Step 2.

We now define the sequences of multipliers
l,ln ::anJm(rl)7 m=1,....q1, 7L,ln ::M,lnmax(O,Jm(rl)), m=q+1,....,q, (5.1)

where #/ are defined in Step 3 of the Algorithm.

In the following theorem we study the convergence properties of the above algorithm.

Theorem 5.1. Consider the sequence (r') constructed in Step 3 of the Algorithm. If the sequences (AL),m = 1,...,q> remain
bounded, then any accumulation point of (') satisfies the optimality conditions (3.10), (3.11) for the discrete problem.

Proof. We can prove that [ — oo in the Algorithm as in Theorem 5.1 in [12].

If € R is an accumulation point of the sequence ('), there exist a subsequence of it, still denoted by ('), converging to € R
as [ — oo, If the sequences (k,ln), m=1,...,q> defined in (5.1) are bounded, then they have subsequences, again denoted by
(A1), such that A} — A,,. Using Lemma 4.2, we obtain

l

0= lim -2 = llime(rl) =Ju(r), m=1,...q,
—yo0
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ll
0= lim - = lim[max(0,J,,(r'))] = max(0,J,,(r)), m=gqi+1,...,q2,

|—o0 M,ln [—oo0

thus r is admissible. Next, for every ¥’ € R, Steps 2, 3 of the Algorithm give

g1 a0
DI ¥ =) = %D]o(rl,r/—rl) + Z ?L,l,lDJm(rl,r’ —h+ Z l,{lDJm(rl,r’ —Yy>d, (5.2)
m=1 m=q+1

with l(l) := 1. From Step 3 of the Algorithm we have ‘dl‘ < B! — 0. We use the above convergences and Lemma 3.3 to pass to
the limit in (5.2), as [ — o and obtain

g1 q2
AoDJo(r,r' =)+ Y. AwDdu(r,¥ —r)+ Y, AuDdu(r,r —r) >0. (5.3)
m=1 m=qy+1

9@
Obviously, Ag = 1 and the construction of A/, implies that in the limit A, > 0, m = g1 +1,...,q,. Dividing (5.3) by ¥, |[Aa|>1
m=0

P
we can suppose that Y. |A4,,| = 1. Also, if J,,(r) < 0, for some m € [q; + 1, g2], then for [ sufficiently large, we have J.,(r') < 0
m=0

and l,i, =0, hence A,, =0, i.e. the conditions (3.11) hold. Therefore, r is also extremal. O

Under the additional assumptions of Theorem 3.4 the Algorithm computes optimal controls.
Finally, we can show, see [5], that the constructed control r,lc in Step 5 of the Algorithm can be chosen to be of Gamkrelidze

type and these controls can be approximated by classical controls. So, the relaxed controls can be implemented.

6. Numerical examples

In this section, two examples are presented. The first one without state constraints and the second one with an equality state
constraint. The Algorithm applied on both problems (in the first one without penalties) with p = ¢ = (0.5 and initial control
r:=(ro+r1)/2, where ro(x,t) := &, ri(x,t) := &; (Dirac measures).

Example 6.1. Let Q := (0,1) x (0,1) and U :={0,1}. Consider the following optimal control problem
minimize Jo(u) := / {0.5[(y—3)> +|Vy— V3’| — u® + u}dxdt
Q
subject to
Vi — Yo +0.5y |y + (1 +u—it)y = 0.55 |5 + 5 +x(1 —x) (=1 4+1) +2 —2t + 1% +siny —siny +3(u— i) in Q,

y(0,1) = y(1,1) =0,
y(x,0) =x(1—x)in (0,1),

and the control constraints u € U, where
a(x.1) :{ 1, if0<t<0.5, '
1—2(+—0.5)(—0.4x+0.7), if0.5 <t <1,
F(x,t) == x(1—x) (1 -1 +0.5%).
It is easy to verify that
r(e,){1} =i(x,t), r(x,1){0} =1-r(x){l}, (x¢) €0,
is the unique optimal relaxed control distributed between the points 0 and 1 with optimal state y and optimal cost 0.
These are the results when the Algorithm was applied for 90 iterations.
A =3.5376-1075, dy = —1.2321-107%,

where dy was defined in Step 2 of the Algorithm. Figure 6.1 shows the last control probability function py(x,t) := r}(x,t){1}.
The state y for the final iteration is shown in Figure 6.2.

Example 6.2. Consider the above problem under the equality state constraint
Ji(u) = / ydxdt = 0.
o
These are the results when the Algorithm was applied for 210 iterations.
By =8.3807-1072,  Jr(r{) = 3.8048-107°, d; = —3.8013-107°.

Here, p)(x,t) := r,’C‘I (x,8){1} is shown in Figure 6.3 and the state y for the final iteration in Figure 6.4.
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Figure 6.1: Example 6.1: Last relaxed control probability p;

Figure 6.2: Example 6.1: State y for the final iteration

Figure 6.3: Example 6.2: Last relaxed control probability p;

Figure 6.4: Example 6.2: State y for the final iteration
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7. Conclusion

In the absence of any convexity assumptions, relaxed controls are an important tool to prove existence of optimal controls.
Thus, the corresponding relaxed optimal control problem is introduced, which is then discretized and the behavior in the limit
of sequences of optimal and admissible extremal controls was studied. Finally, a penalized conditional descent method using
relaxed controls, applied to the discrete relaxed problem, is proposed. This method constructs discrete Gamkrelidze controls
which, for implementation reasons, can be approximated by piecewise classical ones.
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