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Mathematics

Mathematics rightly viewed possesses not only truth but supreme beauty.

[Bertrand Russell]
Mathematics is as much an aspect of culture as it is a collection of algorithms.
[Carl Benjamin Boyer]
Mathematics is the art of giving the same name to different things.

[Henri Poincare]

If I feel unhappy, I do mathematics to become happy. If I am happy, I do
mathematics to keep happy."

[Alfred Renyi]

Mathematics is the queen of the sciences.

[Carl Friedrich Gauss]

If people do not believe that mathematics is simple, it is only because they do not
realize how complicated life is.

[John von Neumgnn|
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Abstract

n this thesis, we are interested in solving optimal control problems associated with inverse prob-

lems. We have a special interest in the optimal control of partially known coupled systems. We are
concentrating on a number of key concepts, which are documented in two research papers.

In the first work, we are interested in the environmental pollution problem. That’s exactly the
water pollution problem. The main objectives are to control the concentration of dissolved oxygen
because it is of prime importance in considering the water quality, give an assessment of the biochemical
oxygen demand, and study its physiochemical characteristics.

The posed coupled systems considered here are given with unknown initial conditions that present
some barriers. For this reason, we try to find the optimal control independent of the missing data
variation. The main tool used here is to use the concept of "no regret control," adapted by Lions, to
control distributed systems with missing data. The numerical resolution of the obtained relations will
allow examining the level of dissolved oxygen and studying the physicochemical characteristics of the
water.

The research reported in the last work deals with the sentinel of the fractional problem of coupled
thermo-elasticity systems implicating the Riemann-Liouville fractional derivatives. We are interested
in examining the deformation of composite materials. Generally, this type of deformation is not a
strictly mechanical phenomenon. The main purpose is to apply the sentinel method to an inverse
fractional coupled thermoelastic system for studying the interaction between thermal and mechanical
effects in elastic bodies. For this reason, we monitor the elastic displacements with the effect of the
temperature concentration measured at a few points. The main tool used to solve the sentinel problem
is to study a null controllability problem. The right Caputo fractional derivative is more suitable to
introduce the fractional coupled adjoint state systems. The identification problem with the Riemann
Liouville and Caputo fractional derivative senses suggested in this work is the generalization of classical
identification problems in the no-fractional case.

The main idea of this thesis should be of interest to readers in the areas of biosystems, thermo-
elasticity systems, and inverse problems, as well as in aspects of the field of control and automation,
control theory, and PDEs.

k eywords: Inverse problem; Optimal control; Problem with missing data; No regret control; Low
regret controls; Riemann-Liouville fractional derivative; Caputo fractional derivative; Sentinel method.



M

Résumé

ans cette these, nous nous intéressons a la résolution de problemes de contrdle optimal associés
D a des problemes inverses. Nous sommes particulierement intéressés au contrdle optimal des
systemes couplés partiellement connus. Nous nous concentrons sur un certain nombre de concepts
clés, qui sont documentés dans deux documents de recherche.

Dans le premier travail, nous nous intéressons au probleme de la pollution de ’environnement.
C’est exactement le probleme de la pollution de I’eau. Les principaux objectifs sont de controler la
concentration en oxygene dissous car elle est primordiale dans la prise en compte de la qualité de I’eau,
d’évaluer la demande biochimique en oxygene et d’étudier ses caractéristiques physico-chimiques.

Le systéme couplé posé considéré ici est donné avec des conditions initiales inconnues qui présen-
tent des barriéres. Pour cette raison, nous essayons de trouver le controle optimal indépendant de
la variation des données manquantes. L’outil principal utilisé ici c’est le concept de "contrdle sans
regret", adapté par Lions, pour controler les systémes distribués avec des données manquantes. La
résolution numérique des relations permettra d’examiner le niveau d’oxygene dissous et d’étudier les
caractéristiques physico-chimiques de 1’eau.

Les recherches rapportées dans le dernier ouvrage portent sur la sentinelle du probléeme fraction-
naire des systémes couplés de thermo-élasticité impliquant les dérivées fractionnaires de Riemann-
Liouville. L’objectif principal est d’appliquer la méthode de sentinelle sur un systeme thermoélastique
couplé fractionnaire inverse pour étudier I'interaction entre les effets thermiques et mécaniques dans
les corps élastiques. Pour cette raison, nous surveillons les déplacements élastiques sous l'effet de
la concentration de température mesurée en quelques points. L’outil principal utilisé pour résoudre
le probleme sentinelle est d’étudier un probleme de contrélabilité nulle. La dérivée fractionnaire de
Caputo droite est plus appropriée pour introduire les systémes d’états adjoints couplés fractionnaires.
Le probléme d’identification avec les sens des dérivées fractionnaires de Riemann Liouville et Caputo
suggéré dans ce travail est la généralisation des problémes d’identification classiques dans le cas non
fractionnaire.

L’idée principale de cette these devrait intéresser les lecteurs dans les domaines des biosystémes,
des systeémes de thermo-élasticité et des problémes inverses, ainsi que dans les aspects du domaine du
controle et de 'automatisation, de la théorie du controle et des EDP.

ots clés: Probleme inverse; Controle optimal; Probleme avec des données manquantes; Controle de
sans regret; Dérivées fractionnaires de Riemann-Liouville; Dérivée fractionnaire de Caputo; Méthode
de la sentinelle.
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Introduction

n science, an inverse problem is a situation in which one tries to determine the causes of a
I phenomenon based on experimental observations of its effects. Inverse problems are so named
because they begin with the results and then calculate the causes. The inverse of a forward problem
is one that begins with the causes and then calculates the results. Partially known systems are one of
the most important inverse problems. More information can be found at [31, 43, 46, 51].
Let © be a bounded open subset of R™. For a time t € [0, 7], T > 0, the state in the general form
of a partial differential is given by the solution to
9y

e + A(y) = the source in Q x [0,T],

Initial conditions, (1)
Boundary conditions,

where A denotes a partial differential operator. To determine the state of the system, we must know
the coefficients of the operator A, as well as the possibility of non-linearity, the source terms, the
domain €2, and the limit conditions. If at least one of the above details is unknown, the last system is
said to be partially known. Visit for more details [0, 7, 8, 10, 23, 59].

The majority of inverse problem formulations start with the setting of an optimization problem.
For example, we are referring to a system that is partially well-known.

Many tools, such as mathematical models with missing data, are often seen as effective tools
that could provide information and improve economic, environmental, and pollution control. Several
pollution problems contain incomplete data, among others, in the initial conditions or in boundary
conditions. For example, in pollution cases, it may be difficult to determine where and how much pol-
lution is produced, or the pollution may be voluntarily dissimilitude by the polluter. More information
is available at [2, 9, 23, 31, 33, 41, 43, 45, 16, 18].

One of the most significant ideas in mathematical control theory is controllability. In both de-
terministic and stochastic control systems, controllability is critical. Control theory is an area of
mathematics that studies how far the state of a system can be changed based on the system’s funda-
mental qualities and how we can act on them. For example, one might question if a solid’s temperature
can be brought to a constant in a finite amount of time by heating and cooling only a portion of the
solid. Since 1995, this problem, known as the null-controllability of the heat equation, has been solved.
Controllability roughly translates to the ability to direct a dynamical control system from an arbitrary
initial state to an arbitrary final state using the admissible controls.

Many mathematical concepts and methods from differential geometry, functional analysis, topol-
ogy, matrix analysis, theory of ordinary and partial differential equations, and theory of difference
equations are used to solve controllability problems for various types of dynamical systems. The con-
trollability of diverse classes of systems can be studied using state-space models of dynamical systems,
which gives a reliable and general method. On the other hand, optimal control is concerned with
the problem of determining a control law for a given system that meets a predetermined optimality
condition.

12



A cost functional is a function of state and control variables in a control problem. The optimal
control theory’s goals are as follows: Obtaining necessary (or possibly necessary and sufficient) con-
ditions for the control to be an extreme (or minimum), studying the structure and properties of the
equations expressing these conditions, and obtaining constructive algorithms amenable to numerical
computations of the admissible controls that determine the inf (such a control is referred to as an
"optimal control"). Optimal control can be used in a variety of sectors, including biology, economics,

ecology, engineering, finance, management, and medicine. See also [52]-[59] and the references therein.
Controllability theory for various systems with fractional derivatives and fractional has advanced
significantly since the publication of research publications such as [27]-[30] and the monograph [?].

This theory has formed the basis of a very active research topic since it provides a natural framework
for mathematical modelling of many physical phenomena and validation of existing ones. Fractional
differential equations have recently proved to be strong tools in the modeling of many phenomena
in various fields of engineering, physics, and economics. As a consequence, there was an intensive
development of the theory of fractional differential equations. Due to this fact, the fractional or-
der models are capable of describing more realistic situations than the integer order models. Many
articles have been devoted to the existence of solutions for fractional differential equations, for exam-
ple [22]. Existence, uniqueness, stability, controllability, and other quantitative and qualitative fea-
tures of evolutionary equation solutions have recently gotten a lot of attention. For more information,
see [7, 17, 18, 22, 24, 29, 30, 39, 49].

Fractional differential equations are applied in a variety of fields, including fractals, chaos, electrical
engineering, and medicine. In recent years, there has been a lot of progress in the field of fractional
differential equations. For instance, we refer to the monographs of Abbas and al. [15], Kilbas et al.
[30], Miller and Ross [19], Podlubny [39], and other documents.

The sentinel of a partially known fractional coupled system and the study of optimal control of
distributed coupled systems with incomplete data (inverse problem) have been the subjects of extensive
research, and this is what we will focus on in this thesis.

This thesis is divided into three chapters, conclusion, and an appendix.

In the first one, we introduce preliminaries and basic properties of Pareto control, no-regret con-
trol, and a sequence of low regret controls in the stationary case, and we will briefly recall some basic
properties of no-regret control and low regret control in the evolution case. Then, we discuss the
elliptic and parabolic regularization procedures, singular distributed problems, and correctors. We’ll
go through the basics of fractional calculus. We’ll also discuss the existence and uniqueness of frac-
tional partial differential equation solutions. We’ll cover the fundamentals of using the sentinel method
at the end of this chapter.

On the second one, we will present the relationship between biochemical oxygen demand and
dissolved oxygen by introducing and applying the ideas of no-regret control and sequence of low regret
controls to a coupled system with missing initial data. We aim to control the level of dissolved oxygen
by assessing the biological oxygen demand and analyzing its physiochemical features because it is
very important when considering the quality of water. Other times, the coupled systems are given
unknown initial conditions, which creates certain difficulties. The major goal of our research is to find
the best control. We dispose of the missing data by introducing the ideas of no-regret control and
the sequence of least-regret controls to obtain the characterization of this optimal control. No regret
control optimality coupled systems are built by pushing to the limit.

13



The third chapter is devoted to the controllability of fractional differential coupled systems. Our
goal is to use the sentinel approach to an inverse fractional coupled thermoelastic system to investigate
the interaction between thermal and mechanical forces in elastic bodies. First, we introduce the model
under consideration and define our problem. In the next part, we’ll develop an observatory domain
and a sentinel function based on the mean of the observations provided. The sentinel problem will be
reduced to a null controllability problem with a constraint, and the release of control and presentation
of optimality coupled systems will be covered. Finally, the pollution term is identified, and the
stealthiness connection is derived from it. Finally, we reached an agreement on the paper’s conclusion.

We conclude the thesis with a conclusion and views section that summarizes the main findings and
offers suggestions for future research studies on the subject.

14



Chapter

Preliminary Background

I n this chapter, we summarize basic definitions and facts about the concepts of Pareto control,
no-regret control, sequence of low regret controls, and the Sentinel method. We also give some
definitions, lemmas, and preliminary fractional calculus.

1.1 Preliminaries and fundamental properties of Pareto Control,
No-regret control, and sequence of low regret controls in the
stationary case

The no-regret concept was introduced by Savage [58] and J. Louis in [52]. This concept is motivated
by a number of applications in economics and ecology. The Pareto concept which, is equivalent to
this one, is also used by Lions in [55]. As far as we know, he was the first to use these two principles
to control distributed systems with incomplete data in several fields of applied mathematics. In
[28, 35, 37, 44, 52, 55], decision criteria are added to the uncertainties in closed subspace, and they
improve the results obtained so far by extending the notion of low-regret control to many agents in
economics.

In this section, we mention notations, definitions, lemmas, and preliminary thoughts about Pareto
control, no-regret control, and the sequence of llow regret control facts needed to establish our main
results. See [7, 28, 35, 37, 44, 52, 55] for more details.

1.1.1 Pareto control and no-regret control for a partially known distributed sys-
tem

Let V be a real Hilbert space of dual V', A € L(V;V’) an elliptic differential operator modelling a
distributed system, ¢ the Hilbert space of controls, and B € L(U;V’). Let G be a non-empty closed
vector subspace of the Hilbert space of uncertainties F, and 8 € L(F;)").

For f € V', the state equation related to the control v € i and to the uncertainty g € G is given by

Ay(v,g) = f + Bv + (g. (1.1)

Denote the unique solution to the well-posed problem (1.1) in V by y = y(v, g). *
Let us define the cost function as the least square functional:

J(v,9) = ||Cy(v,g) — zall3, + N |[vl,, Vg €G, (1.2)

where C' € L(V;H), H is a Hilbert space, zq € H fixed, and N > 0.

Tt satisfies the properties of well-posedness according to Hadamard.

15



1.1.1 Pareto control and no-regret control for a partially known distributed system 16

Finally, we minimize the functional J(v,g) on U. More precisely, we seek to

inf . 1.
inf J(v,9), VgeG (1.3)

This makes no sense when G # {0}.? The main idea is to solve the minimization problem described
below:

inf, (sup /(0.9)).

However, unlike sup ¢¢ J(v, g) = +oo, J is not upper bounded.
Definition 1.1.1 (See [38])
We say that w € U is a Pareto control for (1.1)-(1.3) if

J(u,g9) < J(v,g), YvelU, VgeQqG.
Moreover, if there exists at least gy € G such that

J(u,90) < J(v,90), Vv eEU.

Definition 1.1.2 (See [38])
Let uw € U is a Pareto control. We say that u is related to a control uy € U if

J(u,g) < J(uo,g9) Vge€G.

Definition 1.1.3 (See [38])

If u is a solution to the following problem, we say it is a no-regret control for (1.1)-(1.2) related
to a control ug € U.

inf (sup(J(v.9) = J(u0.9))). (1.4)

Remark 1.1.1

When ug = 0, Definition 1.1.3 reduces to the definition of the no-regret control of Lions.

Lemma 1.1.1 (See [38])
For any ug € U and any v € U we have

J(v,9) = J(uo, 9) = J(v,0) = J(uo, 0) + 2(8"C(v — wo), 9)cr,c Vg € G,
where ((v) € V is defined for all v € U by

A*((v) = C*C(y(v,0) = y(0,0)),

where A* (resp., 5*) being the adjoint of A (resp., [3).

Proof. We refer the reader to [28]. O
Remark 1.1.2

e For the sake of simplicity, we denote by S(v) = 5*((v) the linear function for v € U. Then
we have

J(v,9) — J(ug, g) = J(v,0) — J(up,0) +2(S(v — o), 9)cr.c Y9 € G. (1.5)

2@ being an infinite space.
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e This is realized for the no-regret control v if v € K + ug, as shown in (1.5), where

K= {’LU e, <S(w)7g> =0, Vge G}
e Of course, the problem (1.4) is defined only for the controls v € U where

21618 (J(v,g) - J(uo,g)) < 0.

Proposition 1.1.1 (See [55])

Let ug € U be a given control. Then there exists a unique Pareto control related to ug. Fur-
thermore, it is the unique element of the set K + wug, which minimizes the functional J(v,0) on
K + ug.

Now we can present the following theorem.
Theorem 1.1.1

Let ug € U be a given control. The control w € U is the Pareto control related to ug if u is the
no-regret control related to ug.

Proof. We refer the reader to [38]. O
From the Theorem 1.1.1 and the Proposition 1.1.1, the existence of a unique no-regret control related
to up and that the Pareto control and no-regret control for the problem (1.1)-(1.2) are actually the
same.

1.1.2 Low-regret control, or sequence of least regret controls

In this part, we are interested in the existence and characterization of the no-regret (or Pareto)

control related to ug. In [52], J.L. Lions applied the Pareto control and associated it with a sequence
of low-regret controls defined by a quadratic perturbation for deterministic distributed systems with
incomplete data. As in [38], we define the low-regret control by relaxing the problem (1.4) as follows:
. 2
inf (‘sup(.J(v, 9) = J(uo, 9) = 7[lg]Z ) (1.6)
vel \ ge@

where ug € U is a given control, and where v is a strictly positive parameter. The solution to the
problem (1.6), if it exists, will be the low-regret control related to ug € U, of the problem (1.1)-(1.2).
The best possible choice of v is then given by (1.6).

Lemma 1.1.2
The Problem (1.6) is equivalent to

inf [(0,0) = J(uo, 0+ sup (2(S(0 ~ w0). 9) = v gl )] (1.7)

Proof. For all v € U, and for all g € G, we have
J(v,g) — J(uo,g9) = J(v,0) — J(ug,0) +2(S(v — o), 9)c',c: Vg € G. (1.8)

From the equation (1.8), the problem (1.6) is written as (1.7). O
Lemma 1.1.3

The problem (1.7) is equivalent to
inf J7(v), (1.9)

vel
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where

T7(0) = J(0,0) = J(u0,0) + ~ [S(0 =~ uo) [} (1.10)

We recognize this as a standard optimization problem with a quadratic cost function.

1.1.3 Optimality system

In this part, we present the optimality system for the low-regret control u”.

Proposition 1.1.2

The problem (1.9)-(1.10) has a unique sequence of solution u” is referred to as the sequence of
low regret controls related to uyg.

Proof. We refer the reader to [38]. O
We now present the optimality system for low-regret control.

Proposition 1.1.3

The unique sequence of low regret controls u” is characterized by the unique solutions of the
optimality system (OS):

Ay? = f + Bu”, A*(Y = C*C(y” —y(0,0)),
ApT = %BB*O, A*PY = C*(CyY — zq) + C*Cp?,
PY4+ Nu" =0 YuelU.

1.1.4 Singular optimality system

This section includes the singular optimality system for the no-regret control of u. Let G be the
completion of G in F3. We’ll start with solving

Ap = By, geyG, peV.

Then we come up with a solution:
A*c =C*"Cp, o eV.

Let R be an operator defined as follows:
Rg = B¥o.

We're assuming®

dc>0, Vgeg (1.11)

IRgllg > Cllgllg -
Lemma 1.1.4

Suppose that (1.11) holds true. The unique no regret control u related to ug is then characterized
by the unique solutions of the singular optimality system (SOS):

Ay = f+u,
Ap = A,

A*P = C*(Cy — z3) + C*Chp,
P+ Nu=0,

with A € G.

Proof. We refer the reader to [38]. O

3The space G is in fact the completion of G for a subspace (H, ||.||) of F which can be bigger than G.
4The hypothesis (1.11) is very useful theoretically but is not necessary in practice. We need only to make sure that
the adjoint state P of Proposition 1.1.3 is bounded in a suitable Hilbert space.
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1.2 No-regret control and low regret control in the evolution case

1.2.1 No-regret control and low regret control for parabolic systems
In this section, we define an elliptic differential operator A € L(V;V’) as well as
(Av,v)pry > av]}, a>0.

Let’s introduce an operator B € L(U; L*(0,T;V’), and a real Hilbert space of uncertainties F such
that V ¢ F C V. Consider G to be the closed vector subspace of F. For f € L%(0,T;V"), the state
equation that we consider is

dy

{ E+Ay:f+Bv, (1.12)
y(o’vmg) =Y + 9,

where 1 is a given data in F and where g € G.

The problem (1.12) admits a unique solution y(v,g) € L?(0,T;V) for chosen v and g. For a fixed

t € [0,7T], and for any g € G, we add a cost function that comes from

5,9) = [ 10,0~ 2yt + ¥ [ ol (113
where H is a Hilbert space, and
C € L(L*(0,T;V;H), zqfixedinH, N > 0.
When G # {0}, We'll keep doing things the same way we did in the evolution case. °

Low regret control and the optimality system

Referring to [55], for all v € U, g € G, we have
J(Uag) - J(UO,Q) = ‘](U?O) - J(Uo, O) + 2<S(U - uO)ag>G’,Ga Vg € G7 (114)
where
S(U) = C(t = O7U)7 (115)
and where ( is the solution to the backwards problem,
_C/ + A*( = C*C(y(vv 0) - y(oa 0))7
{ (T,v) =0, (1.16)
with ¢’ = %. Then, the low-regret control associated with the problem (1.12)-(1.13) is defined by
; gl
inf T7(v), (1.17)
where 1
TVw) = I(0,0) = J(0,0) + Z[I6(0, v ~uo)lgr (1.18)

where G’ is the dual of G which is identified as G.
The problem (1.17)-(1.18) has a unique solution u” called low-regret control.

Proposition 1.2.1

The unique sequence of low regret controls u” solution to (1.17)-(1.18) is characterized by the

® When G = {0}, a standard control problem is to find

inf .
0
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unique solutions y7, (7, p7, P7 of the optimality system (OS)

y' + Ay = f + Bu?,

/ yv(o) = Yo,
—(7 + AT = C*(Cy’y - y(ov 0))’ ( ) 0,
o7+ A =0, 70 =30
—PY + A*PY = C*(CyY — zg) + C*Cp?, PV (T) =
B*PY+ Nu” =0 in LI.

Proof. We refer the reader to [35]

O
We now give the optimality system for the no-regret control. We need a supplementary hypothesis
Let p € L%(0,T;V), o € L?(0,T;V) be defined by

p+Ap=0, p0)=g, g€,
—o' + A% = p, o(T)=0.

We define a R operator such that Rg = B*o. The continuous operator g — Rg from F to U is then
defined. We will put this hypothesis

3C >0,Y9€G: |Ryllg > Clgllg-

(1.19)
Lemma 1.2.1

Suppose that (1.19) holds true. Then, the unique no regret control u related to ug, for the system
(1.12)-(1.13) is characterized by the unique solution {y, (, p, P} to the singular optimality system
(SOS)

Y + Ay = f + Bu,

y(0) = wo,
—('+ A (=C"C(y —y(0,0)),  ((T)=0,
p'+ Ap =0, p(0) = A,
—P' + A*P =C*(Cy — zq) + C*Cp, P(T) =0,
B*P7+ NuY =0 in U.
with A € G.

Proof. We refer the reader to [38]

1.2.2 No-regret control for well-posed systems of the Petrowsky type

We now consider an elliptic differential operator A such as A*

y' + Ay =,
y(0) = yo + 9o,

where {yo,y1} is bounded in V x F and where

= A. We consider the state equation

1.20
y'(0) = y1 + g1, (1:20)

go € Go, Go closed vector subspace of V,
g1 € G1, Gq closed vector subspace of F.

The problem (1.20) has a unique solution y(v, g) such that

y € L>(0,T;V), y € L™(0,T; F).

The quadratic cost function J(v, g) associated with (1.20) is defined by (1.13). We define y = y(v,0)
and ((t,v), respectively, by

Y+ Ay =, ¢" 4+ A( = C*Cy(v,0),
y(0) =yo, ¥ (0) =51, ¢(T)=0, ¢(T)=
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Setting z = y(0,¢g) — y(0,0). Then z is the solution of
2"+ Az =0,
z(0) = go, #'(0) = g1.
Using the Green formula, we get

J(v,9) = J(0,9) = J(v,0) = J(0,0) + 2(¢(0), 91)coxcn +2(C(0), 91)G1xCho-
The control solution with the low of regret is described as the
inf J — J(0,9) — 2 - 2)).
it (s (I0,9) = J0,9) =7 lolls, =7 lnl,)

The method of low-regret control is as follows:

inf J7(v),

vel

where

T(0) = T(0.0) = J0.0)+ - GO, + 2 [C O,

We get the following result for Petrowsky systems.
Lemma 1.2.2

The unique no regret control u related to ug = 0, is characterized by the unique solutions y, (, p, P
to the singular optimality system (SOS):

y' + Ay =, y(0) = vo, ¥'(0) =1,
¢"+AC =y —y(0,0), (¢T)=0, ¢(T)=0,
P+ Ap =0, p(0) = Ao, p'(0) = Ay,
P'+AP=y—z4+p, P(T)=0 P/(T)=0,
P+ Nu=20 in u,
with
.1 .1, N -
Ao = lim —¢(0), A\ = lim —¢(0), X\ € Go, M\ € Gy.
y—>0 7y y—>0 7y
Proof. We refer the reader to [38]. O

1.3 Procedures for elliptic and parabolic regularization

The process of elliptic and parabolic regularization has been employed by J. L. Lions in [57, 59]. Using
this procedure, the system of equations determining the optimal control may be deduced by passing
to the limit. By passing to the limit, the system of equations determining the optimal control can be
determined using this technique.
Let V and H be two Hilbert spaces over R, V' C H, V is dense in H. Identifying H with its dual, we
have the embeddings

Ve—H<V.

We consider the operator A € L(V; V'), and we set
(Asm/}) =a(p,¥), Ve, eV

We make the assumption that

a. The bilinear form a is continuous, symmetric on V.

b. there exists a > 0 such that a(ip, @) > a|¢||?, Ve € V.
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1.3.1 Elliptic regularization

Assume that U is a real Hilbert space and that the state y is given by

[t e o

where f € L2(0,T; V'), B € L(U; L*(0,T; V")), v €U, yo € H are given. It is shown in [59, Chapitre
3] that there exists a unique function y = y(v) which is a solution to (1.21), satisfying y € L*(0,T;V).
We can approximate the problem (1.21) by a problem of elliptic type. Let € > 0 be given, we have the
following results (see [59, Remark 1.6, page 389] or [57, page 407)):

Theorem 1.3.1

There is a unique function y. that satisfies the equation (1.22) for each € > 0.
/" /
_eye +ye +Ay€ — f+B,U7
1.22
{ 5e(0,.) = 0, 5(T,)) = 0, (1.22)
where
ye € L*(0,T;V).
Furthermore, when € — 0, we have
ye =y in L*(0, T3 V),
where y is the solution to (1.20).
Proof. We refer the reader to [59]. O
We can consider more generally instead of (1.22) the equation (see [57, Remark 1.5, page. 412]):

m a2my6 aye
(=1 e5mm + 5

+ Aye = f + BU,
where y(0,.) = 0, (m — 1) are other boundary conditions for t = 0, and m are boundary conditions
for t = T. This passage is called the procedure of elliptic reqularization.

1.3.2 Parabolic regularization

We consider the evolution problem (without any control®)
/!
y'+ Ay =,
1.23
{y&)=mymdzm, (1.23)

where f € L2(0,T; H), yo € V, y1 € H are given. There is a unique function y that is a solution to
(1.23). This solution is satisfying

y € L*(0,T;V), v € L*(0,T; H).

We’ll use a parabolic problem to approximate problem (1.23). Let € > 0 be given. The following
theorems are proposed. For more details see [59].

Theorem 1.3.2

There is a unique function y, that satisfies the equation (1.24) for each € > 0.

y! + Aye + €Ay, = f,
€ € 1.24
{ yE(Oa ) = 07 yé(oa ) = Y1, ( )

5To simplify the exposition
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where
ye € L*(0,T;V), y. € L*(0,T; V).

Proof. We refer the reader to [59]. O
Theorem 1.3.3
As e — 0, we have

ye =y in L*(0,T;V), y.—y in L*(0,T; H),

where y is the solution to (1.23).

Proof. We refer the reader to [59]. O

1.4 Singular distributed problems and correctors

Singular distributed problems are those in which the state has instabilities, explosion phenomena,
multiple solutions, or bifurcation phenomena. In these types of problems, one needs to formally
describe the optimal control-state pair by solving optimization problems subject to constraints on the
control and additional constraints on the state. The theories of controllability, stability, and optimal
control have become an accelerated field of research thanks to the highly influential, ground-breaking
research and work of many people. The notion of a corrector has been studied by J.L. Lions [57,
Chapter 5, page 66, Section 3.2] and [51]. Its main role is to correct the behavior of the solution. Assume
y is the solution to the well-posed problem for € > 0. We’re interested in how y behaves when € — 0.
This behavior is singularin one or more of the following ways:

Situation (i) The state y. has no limit under any topology introduced, but if we delete a singular
part 6. from v, then:
Ye — 0. — y, in a suitable topology.

Situation (ii) The state y. lives in some functional space F', but it does not converge in . In a a
space F greater than F', we can find a limit y to y.. Then we can attempt to construct correctors
for 6., which we can calculate or estimate, so that . € F and

Ye — (y+6c) — 0in F.

Example 1.4.1

Let Q2 be a bounded open subset of R", n € N, with smooth boundary I". For all T > 0, we denote
by @ = Q x (0,T). The following boundary problem is considered. For all ¢ > 0, We’re working
on a solution to the Dirichlet problem:

—€Aye +ye=f in Q,
{ ye(0) =0 on T. (1.25)

If it is assumed that f € L*(Q)), then
ye € H*(Q) N HY(Q).
We pose

a(y, ¢) =/QVy-V<p dz, y,p € Hy(9Q),

by, ») = /Qywdw-
The problem (1.25) therefore becomes equivalent to

ca(ye, ©) + b(ye, ) = (f, ), Yeo,ye € Hy (). (1.26)
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Putting ¢ = y. gives us
ea(y& ye) + b(fyea yE) = <f7 ye)-

After that, there’s
lvellz@) < €, Vellyellm) < C.

As a result, we can extract a subsequence, which will be labeled as y. such that y. — y weakly in
L%(Q). In (1.26), we reach the limit.

by, o) = (f.¢), YoeHy(Q) & y=/.

So we can say when e — 0 the solution y. of (1.25) converges in L?() weakly (strongly) to the
solution y = f. In this case, the aim was to find out which sense y. converges to y.

(a). If we assume that f € H(Q) (without being in H(Q2)). If this is the case, y. does not
converge in H'(Q2). Indeed, as H} () is closed in H'(), and if

Ye 7 Y,
we have : y € H}(Q). Because f =y, this results in a contradiction.

(b). If we assume the following:
f e HY(©), YO open with © C Q,

then
ye =y € H'(Q).

"The estimation of ||ye — yl|r2(q) in € using the attributes of f" is another natural question.

(c). In case (a), we see that the boundary I' plays a particular role: there is some loss of boundary
conditions in the passage to the limit, so the convergence is less regular in the neighborhood
of I' than in the interior. Hence, the problem is: By what should we correct the difference

(ye —y)?.

As a result, we conclude that the convergence for the new difference (y. —y — 0¢) to 0 is
better. For example, it takes place in H'(f2).

This problem must be solved precisely in order to provide a correction. We are attempting to
define some 6. correctors, which are

e Concentrating in the neighborhood of T'.

e [t’s simple to compute.

1.5 Fractional Calculus

Fractional calculus is a theory of integrals and derivatives of arbitrary real or even complex orders.
It is a generalization of the classical calculus and therefore preserves many of its basic properties.
Fractional calculus was first mentioned in a letter from Hospital to Leibniz in 1695. In this letter,
Hospital inquires about Leibniz’s work from 1646, in which he defines the derivative of order n of
a function f with n € N. WhenHospital asks what happens if n = %, Leibniz says, "This leads
to a conundrum from which we shall one day extract valuable conclusions". Many mathematicians
have studied the issue since its discovery, with the goal of generalizing the findings established for
integer-order derivatives to the case of arbitrary-order derivatives.



1.5.1 Special functions 25

Fractional calculus is the name given to the theory of arbitrary order integrals and derivatives,
which unifies and generalizes integer-order differentiation and n-fond integration. In other words,
fractional derivatives and integrals can be considered as an interpolation of the infinite sequence, [39].

At . ,
// f(r2)dmadry, / F(r)dm, F(0), df() d*f(@)

dt ’  de?

of the classical n fold integrals and n fold derivatives.

Let’s review some fundamental fractional calculus definitions and results. We’ll go through the
definitions and desired outcomes that will help us introduce integral and fractional derivatives, as well
as solve our diffusion and fractional wave equations. For more information, look up the references

[30, 39, 49].

1.5.1 Special functions

This part is about the collection of functions, we’ll use in fractional theory. To begin, the Gamma
function will be defined as follows:

Gamma function

Definition 1.5.1 ([/9, 39])

The Gamma function, denoted by I'(z) is a generalization of the factorial function nl, i.e.,

I'(n)=(m—-1)! VneN.

For complex arguments with positive real part it is defined as

F(z):/ t*~le7tdt, Re(z)> 0.
0

This function has the following essential results:
Proposition 1.5.1 ([/9, 39])

For a complex argument z with positive real part Re(z) > 0. So we have the following result:

['(z+1) =2I(2).

Some of the most important values are

2n — 1)!
Tn+1l) = \/7?(;),Vn€N.

Beta function

Definition 1.5.2 ([/9, 39])
The Beta function is defined by the integral

1
B(z,w) :/ 711 — )7 dt, Re(z) >0, Re(w) > 0.
0
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The Beta function is used sometimes for convenience to replace a combination of Gamma function.

This relation between the Gamma function and Beta function is given by (see [20])
I'(z)l(w)
B = ———".

It should also be mentioned that the Beta function is symmetric, i.e.,

B(z,w) = B(w, 2).

The Mittag-Leffler function

While the Gamma function is a generalization of the factorial function, the Mittag-Leffler function is
a generalization of the exponential function ( see [19, 39])

@ =3 =yt
exp(z) =) —=)» —— .
=k T+ 1)

First introduced as a one parameter function by the series [39]

oo Zk

Balz) =S -2 :
o(2) kz:;)F(Ozk—i-l)’ z,a € C, Re(a) >0

Later, the two parameter generalization is introduced by Agarwal

o k
EO(,B(Z) = kz:;) m, Z,O[,B S C, R@(a) > 0, R@(IB) > 07

which is of great importance for the fractional calculus. It is called two parameter function of Mittag-
Leffler type. Some of its interesting values are [39]

E1,1(Z) = 62,
Es1(2%) = cosh(z),
sinh(z
E272(Z2) — ( )’
z
Eqo(z) = Eq(z),
Ei,(2) = e*’erfe(—z).

This function has the following essential results:
Proposition 1.5.2 ([//9, 39])

For a complex argument z with Re(z) > 0, we have the following result:

ECV:B(Z) = ZEQ,OH_B(Z) + m,
d 1

5 Bap(2) = [Bapar(2) + (8~ D Eap(z)|.

We’'ll need to build estimates in order to illustrate the uniqueness of each solution in the next
section. We’ll use the following two outcomes to do so:
Lemma 1.5.1 ([7])
For positive integers m, A\ and «, we have
dm _
As well as @Ea,l(_)\za) = —A2"""Epa-nt1(=Az%), 2>0,
d

&(ZEQQ(—)\ZQ)) =Ey1(=Az%), z>0.
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Theorem 1.5.1 ([7])

Let 0 < oo < 2, B is an arbitrary real, and we assume that u is such that

yye?

5 <K< min{m, Ta}.

Then there exists a constant C = C(«a, B, 1) > 0 such that

, < |arg(z)| < .
T S o)

The definition of the generalized Mittag-Leffler function is now given.
Definition 1.5.3 ([7])

Let o, 8, p € C such as Re(a) > 0 and Re(f) > 0. The generalized Mittag-Leffler function is thus
defined as follows:

P _ = (p)nzn
ga,ﬁ(z) - 72} F(an + 6)”'7 vz € C?

where
(PIn = plp+1)..(p+n—1).

Remark 1.5.1
Note that when p = 1 we have

gcpy,ﬁ(z) = Eq5(2).

We'll need the following Lemma in the sequel:
Lemma 1.5.2
Let o, B, p € C such as Re(a) > 0 and Re(f) > 0. Then, we have

n
J’_
@gg,ﬁ(z) = (p)nggyﬁz-an(z)7 S C? nc N7

ozpcgzl(z) =1+4+ap— ﬁ)giﬁ(z) + ggﬁil(z), 2 e C.

We utilize the Laplace transform to solve our fractional differential equations, just as we did with
integer differential equations. As a result, we provide the following definition:

Definition 1.5.4
Let f : RT — R. The Laplace transform of function is defined by:

(£D() = £UONs) = 1) = | T exp(—st) f(t)dt, s> 0.

On occasion, we will run across transforms of the form,

that can’t be dealt with easily using partial fractions. We would like a way to take the inverse transform
of such a transform. We can use a convolution integral to do this.

Definition 1.5.5

If f(t) and ¢(t) are piecewise continuous function on [0, +oc] then the convolution integral of f(t)
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and g(t) is,
(f %)t /ft—s

A nice property of convolution integrals is

(f*g)(t) = (g% f)(1).

/Otf(t—s ds-/f g(t —s)d

The following fact will allow us to take the inverse transforms of a product of transforms.

Or,

L{f * g} (t) = F(s)G(s), LT'F(s)G(s) = {f*g}().

Lemma 1.5.3
Let o, B, p € C such as Re(a) > 0, Re(p) > 0 and Re(3) > 0. Then, we have
—1 spfl ) a—p k+1 .
£ [m7 } t Z aa+( *5)k*p+1(_b'z ),

| < 1. We also assume that the preceding equality’s series is convergent.

as
where |
s* 4+ b

1.5.2 Riemann-Liouville fractional integral

Calculations of integrals and derivatives of arbitrary real or complex order are referred to as "fractional
calculations." In this thesis, we are only concerned with Riemann-Liouville and Caputo derivatives.

Definition 1.5.6 (See [372])

Cauchy’s formula for repeated integration is given by

t 71 Tn—1
:// / f(r)dr - -dmdn

1 t
= (n—l)‘/ f(r)(t —7)"tdr, Yn € N,a,t € R,t > 0.

If n is substituted by a positive real number a and (n — 1)! by its generalization I'(a)) a formula
for fractional integration is obtained.

Definition 1.5.7
The Riemann-Liouville integral is defined by

1 t
I1¢f(t ::7/ t—s)17f(s)ds, t>a,
£0) = iy [ =975
where I' is the gamma function and a is an arbitrary but fixed base point. The integral is well
defined provided f is a locally integrable function, and « is a complex number in the half-plane
R(a) > 0 is referred to as Riemann-Liouville fractional integral of order «.

Proposition 1.5.3
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e By convention
I°f(t) == f(t), ie., I° := I is the identity operator.

e The linearity
ICOAf(t) +g(t)) = MYf(t)+ I%g(t), a e Ry, A e C.

o If f(t) is continuous for t > 0 the following equalities hold

lima—ol“f(t) = f(t),
(I f(t)) = IP(I°f(1)) = I**Pf(t) a,BE€Ry,AeC.

Definition 1.5.8
The Laplace transform of Riemann-Liouville fractional integral is defined by:

L[If(z)] = @ﬁ(waﬂ * f(x))
= Ll @)

1.5.3 Riemann-Liouville fractional derivative operator

Definition 1.5.9
The Riemann-Liouville fractional derivative or the Riemann-Liouville fractional differential oper-

ator of order « is defined by

dTL
rLf(t) = (")
e [ sy s 150, e L), e

In the following Lemma, we give some relations between the Riemann-Liouville fractional derivative
and the Riemann-Liouville fractional integral.

Lemma 1.5.4
Let u € C*([0,T]), a € (n—1,n), n € N and v € C!([0,T)).

e The Riemann-Liouville fractional differential operator D is the left inverse operator of the

fractional integral 19, i.e.,
Dy I* =1,

By convention it is defined

D% v(t) :=v(t), ie., D%, := I is the identity operator.

o We have
[ d 11—«
Dgpo(t) = ! u(t), n=1,
d2
D}O[%L'U(t) = @12_av(t), n = 2,
a—1

I Digu(t) = ult) ~ s (107 ) (0)
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Remark 1.5.2

As we can see from the previous definition, the Riemann-Liouville fractional derivative of a constant
is non-zero, unlike the integer order derivative of a constant C'. To be more specific, the Riemann-
Liouville fractional derivative of order 0 < o < 1 of a constant C' is given by

ct~«

D IC = ————.
RL I'(l—a)

Definition 1.5.10

The Laplace transform of the Riemann-Liouville fractional derivative is defined by:

LDRAW] = L[ ()]

n—1
= s"L(f(1)) = Y_ $*DELf(0)
k=0
=s"F(s) — Tf s*D=k=11(0),
k=0

where the Laplace transform of f) is defined as follows:

n—1
LFM@0)] = s"L[f)] =Y s* 7 10),
k=0
and a _ d" n—ao _ d" (a—n)
Dy f(t) = @(I f@) = @(D f(@).

As a result, we've arrived at the following two theorems:
Theorem 1.5.2 (See [7, &])

Let 0 < a < 1. The Riemann-Liouville fractional derivative of order « is then transformed by the
Laplace transform:

L[D%, f(t)] = s*F(s) — im I' " f(t).

t—0

Theorem 1.5.3 (See [7, 8])

Assume that 1 < o < 2. The Riemann-Liouville fractional derivative of order « is then transformed
by the Laplace transform:

LIDRLI0)] = s*F(s) — slim 1>~ (1) — lim %IZ_Q (8.

In the formulation of the Laplace transforms, we can see the terms limy_,q 11~ f(t), limg_,o 12~ f(t)
and lim; g %I 2=af(t). Contrary, in integer order derivatives, where we can see the initial values of
the functions f and f’.

1.5.4  The left and right Caputo fractional derivatives

The concepts of left and right Caputo fractional derivatives will be discussed here.
Definition 1.5.11
‘ If f(t) is defined in C"[a,0), then the left Caputo fractional derivative or left Caputo fractional
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differential operator of order « is defined as

B0 =)

1 t
= —— (TL) _ n—a—1 _ 1
F(n—a)/o fr =) ds, t>0, a€(n—1n), neN.

The right Caputo fractional derivative or the right Caputo fractional differential operator of order
« is defined by

D& f(t) = I‘Egl_)na)/tT FM(s)(s—t)" s, 0<t<T, ac(n—1,n), neN.

A constant’s Caputo derivative is equal to zero.

The adjoint operator of the right fractional derivative is represented by the left fractional derivative.
In the following lemma, we give some relations between the Riemann-Liouville fractional integral and
the Caputo fractional derivative:

Lemma 1.5.5

Let u € C*([0,T]), a € (n—1,n), n € N and v € C'([0,T7).

DaI%(t) = v(t);
Ty = tr (k)
1Dgu(t) = u(t) ~ Y Fu®(0);
k=0 """
ta—l
I(e)
I°Dgu(t) = u(t) — u(0), n=1.

I*Dgu(t) = u(t) — (I'~*"u)(0), n=1;

Lemma 1.5.6
Let (n—1) <a<n, neN, a€R and f(t) be such that D f(t) exists. Then

L d
—f

Daf(t)=1""*D"f(t)=1" n

(t)-

This implies that the Caputo fractional differential operator is equivalent to an (n — «)-fold inte-
gration following an n-th order differentiation.

Proposition 1.5.4

In general, the two operators, Riemann-Liouville and Caputo, do not coincide, i.e.,

Dyrf(t) # Def(t).

Lemma 1.5.7

Let (n—1) <a<n, ne€N, o € Rand f(t) be such that D*f(t) exists. Then the following
properties for the Caputo operator hold:

Jim DEF(t) = £™(1),
lim DEf() = 1V (@) - £700).
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Proof. We refer the reader to[39]. O
For the Riemann-Liouville fractional differential operator, the corresponding interpolation property
reads

lim DR () = f™(1),
lim  Dgpf(t) = "D (0).

a—n—1

Lemma 1.5.8

e Let(n—1) <a<n, nyméeN, a €R and the functions f(t) and g(t) be such that both
D& f(t) and Dgg(t) exist. Then the Caputo fractional derivative is a linear operator, i.e.,

DE((E) + g(t) = XDEF(1) + Dig(t), a € Ry, A€ C,
e The Riemann-Liouville fractional differential operator satisfies
D (Af(t) +9(t)) = ADRpf(t) + Dgry(t), a € Ry, A€ C.

e Let (n—1) <a<mn, n,m €N, a€R and the functions f(t) is such that D& f(t) exists.
Then in general

DED™ f(t) = D& f(t) # D" DES(t).

e Suppose that (n—1) <a<n, 0<f=a—(n—1) <1, neN, a,f € R and the functionf (t)
is such that both D f(t) exists. Then

DEf(t) = DLD" 7 f(2).

Proof. We refer the reader to[32]. O
Definition 1.5.12

The Laplace transform of Caputo’s fractional derivative is defined by:

n

L[DEf(1)] £l “(dtn (1))]
"Ll o)
1

n—

= $"L(f(1) = D s rH(0)

k=0
-1

Z —k— 1f(k

3
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1.5.5 Fractional Green’s formula

Let 2 be a bounded open subset of R", with a smooth boundary I' of class C%. For all T > 0, we
denote by Q = Q x (0,7),X = 99 x (0,T). Let y,¢ € C°([0,T] x Q), T > 0. We have the two
following results:

Lemma 1.5.9
Let be 0 < a < 1. For any y, ¢ € C=([0,T] x Q), we have

/T/ D%Ly(x,t) - Ay(xvt)}ﬂx,t)dxdt
_/gme[la(dex—/¢xOI1a(x0d$+// .) ¢(Ut)d0dt

/ | (o, t (0, t)dodt +/ / — D, 1) - Ad(x, )] y(, t)dadt,

where D¢, is the right fractional Caputo derivative of order 0 < o < 1.

Lemma 1.5.10
Let be 1 < a < 2. Then, for any y, ¢ € C>([0,T] x Q), we have

/T/ [ Diry(e,t) — Ay(a,t)| ¢, t)dadt
_/ o) 612 v t) dx_/ 9(,0) 12 i ($70+)d$_/912_°‘y( T>?3(f(fv T)dz
* /Q ]2*(13/(9570)@(%7 0)da +/0 /(,m y(o, t)gf(a, t)dodt — /OT /ag (o, t)a(a, fdodt
[ [peotenn - dote.o) o st

where D¢, is the right fractional Caputo derivative of order 1 < o < 2.

1.5.6 Existence and Uniqueness of solutions to Fractional Partial Differential
Equations

Spectral methods are a family of techniques used in applied mathematics and scientific computing
to numerically solve certain differential equations, using the fast Fourier transform as a possible
component. The concept is to describe the differential equation solution as a sum of certain "basic
functions" (for example, a Fourier series, which is a sum of sinusoids) and then choose the coefficients
of the sum to satisfy the differential equation as well as possible.

Let © be a bounded open subset of R", with a smooth boundary I' of class C2. For all T > 0, we
denote by Q = Q2 x (0,7),% = 992 x (0,T). Let z,¢ € C>([0,T] x Q), T > 0.

Fractional diffusion equation with the Riemann-Liouville fractional derivative

The fractional diffusion equation is as follows:
I1 Bz(a: 0F) = 29 in Q, (1.27)

where 0 < 8 < 1, f € L3(Q), 2°¢ HY(Q) and I'Pz(z,07) = limy_,o I'P2(x, ).
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We suppose that the solution of problem (1.27) yields z € C*°(Q). We multiply the first equation of
(1.27) by a function v € H}(Q) and we integrate by parts over 2. We get the following equation using
Green’s formula:

/QD%L,Z(m,t)v(x)dx—/QVz(:U,t)Vv(x)d:r:/Qf(:c,t)v(x)dx. (1.28)
Now let’s put,
Vo € LAQ) (p.0) gy = [ wl@)l@)da. (1.29)

We define the scalar product on L?(2) and we denote the associated norm |. || r2(Q)- We set also,

Vo € HY(Q) alpv) = | Te()vul@)de, Ve,u € HYQ). (1.30)

Then the form af(.,.) defined as such, is the scalar product on H}(£2) and we will denote the associated
norm

H‘PH?{&(Q) = a(p, p).
On the other hand, the negative of the Laplacian is given by

is a uniformly elliptic operator. Then, there is a sequence of real eigenvalues 0 < Ay < Ay < A3 < ---
with A, — oo when k — oo. Furthermore, there is a Hilbertian basis {wy}3, of L*(Q) that is
orthonormal, where wy, € H{ () is the eigenvector associated with A such that

—Awk = )\kwk.

Then, we have
a(wk,p) = )‘k (wk’7p)L2(Q)7 Vp € H(% (Q) (131)

e also have { —=}72; which is an orthonormal Hilbert basis o or the scalar product a(.,.),
We also b ;’;;golhh h 1 Hilbert basis of H1(Q) for the scalar prod
k

where we’ve come from

16171 ) = D_Ai(d,wi) 12 Vo € Hp (D).
i=1

As a result of problem (1.27),

Dy (2(1),) o ) + al2(8),0) = ((8),0) o) Vo € H(Q),
I'=P2(0) = 29, (1.32)
z(t) = 0.

Take the following problem: For a given 0 < 8 < 1,2° € H}(Q), f € L*(Q), we look for

z € L*((0,T); H} (), 1.33)
=Pz e c((0,T); HY(Q)), (1.34)

such as
Dl (2(1),0) 1o gy + al2(8),0) = (f(£),0) o) VE € (0,7), (1.35)

I=52(0) = 2°. (1.36)
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Theorem 1.5.4

For % < B < 1. Also, consider the bilinear form defined by a(.,.) in (1.30). Then the problem
(1.33)-(1.36) admits a unique weak solution z € L?((0,T); H}(S2)), such that I'*=Pz € C((0,T); H}()).
This weak solution is given by

Z(t) = i [tﬂ_lEB”B(—)\it'B)Zio + /Ot(t - S)B_lEﬁﬁ( - )\@(t — s)ﬂ)fi(s)ds}wi, (1.37)
=1

where \; is the eigenvalue associated with the operator (—A) corresponding to the eigenvector w.

The values

7 = (2% w2y, filt) = (F(£),wi)r2(q)s

are respectively the i-th component of z° and f in the orthonormal basis {wi}2,.
Moreover, there is a constant C > 0 such that

Il 20,5y < A1 my e + 1fllz2@) ) (1.38)

1722 ey < A1 Naz) + 1 12@))- (1.39)

where

A = max (C 2215“2i11 , (ﬂj\/%)’ A = sup (C\/i, C 21T_1;)

Proof. We refer the reader to[7, &].

Fractional wave equation with the Riemann-Liouville derivative

Consider the following equation for a fractional wave:

D%Ly(x7t) - Ay(mvt) = f(x7t) in Q7
oy(z,0h) =4 21779 (z,07) =y! in Q, (1.40)
y(o,t) =0 on X,

where 1 < a < 2, f € L*Q), y° € H2(Q) N HYQ), y' € L2(Q), I* *y(x,07) = limy_,0 I* y(z, 1)
and 212~y (z,0%) = lim;_o 5 1% y(z, t).
For all t € (0,T), The problem (1.40) is equivalent to the following:

D%L(y(t),v)m(m +a(y(t),v) = (f(¢), v)LQ(Q) Vv € HE(Q),
=y (0) =o°, S177y(0) =y, (1.41)
y(t) = 0.

Take the following problem: For a given 1 < a < 2, f € L?(Q), y° € H*(Q)n HL(Q), y* € L*(Q),
we are looking for

y € L*((0,7); Hy(9)), (1.42)
=%y € C((0,T); Hy(2)), (1.43)
S (12 e c((0.1); 2(@). (1.44)
such as
Yo € Hi(Q), D%L(y(t),v)LQ(Q) +a(y(t),v) = (f(t),U)L2(Q) vt € (0,7), (1.45)
Pey0) =y, S ey0) =y (1.46)

As a result, we’ve arrived at this Theorem :



1.5.6 Existence and Uniqueness of solutions to Fractional Partial Differential Equations 36

Theorem 1.5.5

For % < «a < 2. Also, consider the bilinear form defined by a(.,.) in (1.30). Then the problem

2 (I1*~2y) € C((0,T); L*(2)). This weak solution is given by

[e.o]

=3[9 Bt (- M)y 4 19 B o (—Ait® y1+/ 1 B o (= Ni(t — )%) fi(s)ds]wr,

i=1
(1.47)
where \; is the eigenvalue corresponding to the eigenvector w;. The values

v = 0wz, v = Whwee filt) = (F(0),w)2)

are respectively the i-th component of y°, y' and f in the orthonormal basis {w;}3°,. Moreover,
there is a constant C' > 0 such that

191l 220,72 (2)) < @1<||y0||H5(Q) + v 2 () + ||f||L2(Q)>; (1.48)
12~ Ylle o3 0y < 92(\|2/OHH3(Q) + 2 + HfHLQ(Q))7 (1.49)
”al2_ay||C(O,T;L2(Q)) < @3<||y0||H5(Q) + 2 ) + ||f||L2(Q)>, (1.50)

where

27203 27! 27
©1 = max (C\/2a—3’c\/o¢— 1 ¢ ala — 1))7
2T3 a>
—a)/’

Oy = max (C\f CV2T?« C
O3 = max (C\@To‘_l, C\/§>

Proof. We refer the reader to [7, &].

WEe’ll concentrate on the fractional diffusion equation and the fractional onde equation in this
part, with the derivatives taken into account in the Caputo sense. As a result, we will see in Chapter
3 that the adjoining equations are fractional rétrograde equations with the right fractional Caputo
derivatives, and it is for this reason that we provide the following results.

Fractional diffusion equation with the right Caputo fractional derivative

In the following, we present the fractional diffusion equation with the right Caputo fractional derivative

,D%Ly - Ay = f in Q:
y(0) =0 in 0, (1.51)
y=20 on %,
where 0 < o < 1, and Dg is the left Caputo fractional derivative. So, here’s what we’ve come up with:
Theorem 1.5.6
Let f € L*(Q). Then, the problem (1.51) admits a unique solution y € L?(0,T; H?(Q) N H(Q))

0
such that 8—‘3 € L*(Q). Furthermore, there is a constant C' > 0 such that

1Yl 20,1 2(02)) + || ||L2 ) S Clfllz2o)- (1.52)

(1.42)-(1.46) admits a unique weak solutiony € L?((0,T); Hi(Q2)), such that I*=*y € C((0,T); H} (%)),



1.5.6 Existence and Uniqueness of solutions to Fractional Partial Differential Equations 37

We also have a corollaire that follows.
Corollaire 1.5.1

Let 0 <a <1, f€L*Q). D¢, i is the right Caputo fractional derivative. So, the problem:

Dl —AY=f in Q,

o(T)=0 in , (1.53)
p=0 on %,
; : 2 2 1 9 2 ;
has a unique solution v € L*(0,T; H*(Q) N Hj(Q2)) such that 5 € L#(Q). Furthermore, there is
a constant C' > 0 such that
o
11 20,7 52(0)) + ||EHL2(Q) < C|fllz2q)- (1.54)
Proof. We refer the reader to [7, g]. O

Fractional wave equation with the left Caputo fractional derivative.

The following, we present the fractional wave equation with the Caputo derivative

D¢ pp(x,t) — Ap(z,t) =0 in Q,
p(z,0) =0 g]t)(x,O) =p' in Q, (1.55)
q(o,t) =0 on X,

where 1 < o < 2, p' € L*(Q2), and DZ ; is the left Caputo fractional derivative. So, here’s what we've
come up with:

Theorem 1.5.7

Let p' € L*(Q). Then, the problem (1.55) admits a unique solution p € C(0,T; L*(2)) such that

0
altj € C(0,T; L?(Q)). Furthermore, there is a C > 0 such that

Op
Ipllco,ms200) + HEHC(O,T;B(Q)) < Clp'llr2 (- (1.56)

The following corollary follows from the previous result:
Corollaire 1.5.2

Let 1 < a < 2, p* € L*(2). Consider the following equation for a fractional wave where D p is
the right Caputo fractional derivative

G RV —AY =0 in @,

Y(T)=0 —(T)=p* in K, (1.57)
=0 on X,

has a unique solution v € C(0,T; L*(Q2)) such that aaf € C(0,T; L?(%Y)). Furthermore, there is a
C > 0 such that

oLl
1%lleqo,rs2@)) + ||EHC(O,T;L2(Q)) < Cllp*l2(0)- (1.58)

Proof. We refer the reader to [7, 8]. O
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Now have a look at the fractional wave equation.

D%Ly _8Ay = f in Q)
y(@,0)=0 F(,0)=¢" in @ (1.59)
q=20 on X,

where % <a<?2, feL*Q),and D¢ o is the left Caputo fractional derivative. So, here’s what we’ve
come up with:
Theorem 1.5.8

Let f € L?(Q). Then, the problem (1.59) admits a unique week solution y € C(0,T; H}(2)) such

that (891; € C(0,T; L*(Q)). Furthermore, This solution comes from

+o0

)= 3 ([ (0= 90" B At~ 917 i)

=1

Moreover, there is a constant C > 0 such that,

Toz—l
1¥lleormi@) = €\ =7 1fll2@)-
ay T2a—3

”EHC(O,T;L%Q)) < Gy 50 — 3”fHL2(Q)~

Proof. We refer the reader to [7, 8. O
As a result, we have the following:

Corollaire 1.5.3

Let % <a <2 feL*Q). Consider the following equation for a fractional wave where D% o is
the right Caputo fractional derivative

Drev—Av=f in @,
Y(x, T) =0 %(:c,T) =0 in

ot
v=0 on X,

has a unique solution v € C(0,T; H}()) such that %’: € C(0,T; L?(2). Furthermore, there is a
C > 0 such that

Ta—l
1¥lle,rm @) < C a—1

81/] T2a—3
HE”C(O,T;L%Q)) <Oy 50— 3 1 £l z2(0)-

11122y

1.6 Sentinel Method

The initial conditions are not fully known in practically all pollution, meteorological, and oceano-
graphic situations. Boundary circumstances, such as on a section of the boundary, may be inaccessible
to measurements. All of the aforementioned issues are referred to as "identification problems." The
sentinel approach" is one of the methods used to analyze this type of problem.
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1.6.1 Perturbation terms, Pollution (or Noisy) terms

We suppose that the state y of the system (1) (see Introduction) is represented by a scalar and A is
a differential elliptic operator of order 2 and its coefficients are known. We also assume that equation
(1) is written in this format.

0 A
S AW =€+ (1.60)
where £ is a well-known term in the appropriate space ). The unknown term )\é (sometimes known
as "pollution" or "noise") is satisfying

€]y <1, Xis a small enough. (1.61)

The initial data is defined as follows:

y(0) =y +13°, (1.62)
where y" is a well-known term in a suitable space K. The missing term 79" (also known as the
perturbation term) is satisfied:

9% <1, T is a small enough. (1.63)
For example, the boundary condition is provided by

y=0 VYxeodQ, Vtel0,T]. (1.64)
The following hypotheses iare proposed:

(H1): There is only one solution to problem (1.60)-(1.64), which is differentiable according to A and
T.

(H2): The solution of (1.60)-(1.64) is available on Q at t =T, i.e., y(z,T; A\, 7) is known.

The question here is how to determine the pollution term )\f in the state equation without taking
into account the variance 79" in the initial data.

1.6.2 The sentinel method

The above question is natural and led to some developments; some answers are given by the
least squares method. The method entails considering the unknowns {\,74°} = {v,w} as control
variables, and then driving the state y(z,t; v, w) as close to mg as possible. This leads to a problem
of optimal control. As a result, we search for the pair (v, w); yet, there is no real chance of finding v
or w independently.

Lions J.-L. sentinel’s approach is a special least squares method suited for parameter identification
in ecosystems with insufficient information; various models may be found in the literature. The sentinel
notion is based on three objects that must be determined : a state equation, an observation function,
and a control function.

Observation of the system

For a time (0,7), we monitor the state on an observatory O. The observatory O can be distributed
in one of two ways.

O cCQ,

or a border observation station
Ocl =099.

A time-dependent observatory can also be considered.

O =0(), telo,T]
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Assuming that the state y(z,t; A, 7) is observed in L2(0,T; O), where O is a non-empty open subset
of 2. This observation was noted by

Yyo = mo(x,t) where my is given.
We can assume that yxo, is either not directly measurable or contains a small amount of noise. As
a result, we can write it in the following format:

N

yxor =mo+ Y Bimi, Bi#0, 1<i<N,
=1

where m; € L?(0,T;O) are known and linearly independent interference functions. The noise terms
B; are small enough and unknown.
Creating a distributed sentinel function

The observation and the control share the same support. Sentinels can be constructed using
the specified positive function hg in L2(0,T; O) in the following way:

h[) > O, // ho((l?,t)dl‘dt = 1,
Ox(0,T)

and a defined control function w € L?(0,T;O).
Definition 1.6.1 (See J. L Lions in [52])

Consider the real function S, which is defined by (assumed different to zero)

SO\ T) = / / (ho + w)y(a, t; 7, \)dadt. (1.65)
Ox(0,T)
If there exists a control function & € L*(0,T;O) that satisfies these two constraints, the function
S is termed a distributed sentinel described by hy.

1. Insensitivity condition for S(\,T) with respect to the missing initial data 7o7°:

@(0, 0) =0, Vy°. (1.66)
or

2. The control function & should be kept to a minimum.

1| 20,750y = min |w|| £2(0,7,0)- (1.67)

There is always a sentinel function in this instance (at least in the case where w = hg). The only thing
left is to discover the w solution to (1.67). Finally, we must ensure that w # hg is valid. Then the
problem is only to find w solution of (1.67). At last, we have to be sure that w # hy.

The observation and the control have different supports.

In this case, The sentinel function can be formed from the given positive function hg € L%(0,T;O),
and a determined control function w € L2(0,T; W), where W is a non empty open subset of O C ).

Definition 1.6.2 (See [23, 25])

Let S be the real function whose definition is as follows (assumed different to zero):

T T
S()\,T):/O /Ohoy(azjt;T, A)dxdt—l—/o /Wwy(:z,t;ﬂ)\)da:dt. (1.68)
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If there is a control function w € L%*(0,T; W) that satisfies the insensitivity condition (1.66) and
the inf condition (1.69), the function S is termed a distributed sentinel defined by hy.

e The control function & must be at a minimum,

Il 220wy = min [lwll 20,7, (1.69)
where
U={weL*0,T;W); w verifies (1.66) and (1.68)}.
This point of view W # O was initially discussed in [23, 25]. We suppose that W C Q C O. The

presence of the sentinel function is not assured in this instance.

The information provided by the sentinel function

If the function S(A,7) is differentiable at (0,0), it has a linear approximation close to this point. As
a result of (1.66), the function S can be expressed

S
S\, 1)~ S5(0,0) + )\a(o, 0), (1.70)
The impacts of condition (1.67) (or (1.69)) are taken into account. A calculable solution to (1.71) is

denoted by yo = y(z,t;0,0).

Iy
87150 + Ayo) = &,
yo(0) =y°, (1.71)
Yo =0
We can conclude the following from (1.65):
S5(0,0) = // (ho + w)yodadt is given. (1.72)
Q

The following data is derived from the relationships (1.70)-(1.72),

29500y ~ // (ho + w)(mo — yo)dadt. (1.73)
oA Ox(0,T)

If the function S can be differentiated at A, the partial derivative of S at X is

oS
20,0 :// ho + w)yadadt, 1.74
o 0= [ (ot wmds (1.74)

where ) represents the partial derivatives of A.

oy

-, T A(y)\) = éa
ot (1.75)
y)\(()) =0, ’
yx = 0.
Sentinel’s data is provided by
oS
2 2200,0) = / / (ho + w)(mo — yo)dadt — / / (ho + @) Ayadadt. (1.76)
oA Ox(0,T) 0x(0,T)
Remark 1.6.1

In the case of O C €, we have

T T
8(0,0):/0 /OhoyodxdtJr/o /Wwyodxdt. (1.77)
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After that, there’s

)\gi’(o 0) / / ho(mo — o) dxdt—i—/ / w(mo — yo)dadt. (1.78)

Sentinel’s data is provided by
oS
)\8)\ (0,0) / / ho(mo — yo da:dt+/ / w(mo — yo)dadt

:/ /)\hoyAda:dt—f—/ /w)\y,\dxdt.
0 o 0 w

We’ll hunt for a function control w in the following part. This means that in a null controllability

problem with a constraint on the control function restriction, the sentinel problem will be decreased.
In the next part , we are looking for a function control w. This fact meaning that the problem of

sentinel will be reduced in a null controllability problem with a constraint on the control function.

(1.79)

1.6.3 A null-controllability problem

Transforming the sensitivity condition to account for the missing initial data

0
We'll suppose that the partial derivative a—y = y" is computed for A=0,7=0
T

Oy-
5 TAWr) =
4o (0) = 4. (1.80)
yr = 0.
It is obvious from (1.66) that
) r T 0
52000 = [ [ (ho+w)ydzdt =0, W, (1.81)

which must be considered (1.67) (or (1.69)).
Remark 1.6.2
In the case of O C ), we have

85(00 / /hodexdt—l—/ /wdezL‘dt—O vy (1.82)

or

The adjoint state

By introducing the classical adjoint state, we may now modify the relation (1.81). The adjoint state
p problem is therefore defined as follows:

P4 ) = (o + w)xo:
o(T) = 0. (1.83)
p=0,

where xo, is the characteristic function of O.

Proposition 1.6.1

' Let p = p(w) be the unique solution to (1.83), where w is the control function to be found. The
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following relation is similar to the condition of insensitivity for S(\,T) with respect to missing
initial data (1.81) (or (1.82) in the case of O C ).

p(0)=0 in Q. (1.84)

Proof. We refer the reader to [52]. O
The functions pg and z are introduced as solutions to this problem:

Opo
_— * = h
5 + A*(po) = hoxo,

po =0,
and 5
5 TA(E) = wxo.
«(T) =0, (1.86)
z=0.

Finally, we must solve a new control problem in which the new state z(w) must satisfy the following

conditions:
{ #(0;w) = —po(0), (1.87)

|wlz2(0,7;0) = is of minimal norm.

Optimization problem with a penalty
Further, set € > 0, the penalized cost functional 7. is defined as follows:

1 1 0z N
Je(w,2) = 5lwlizro) + 5l = 5 +A(2) —wxollizor0),

where the state z satisfies the following requirements:

_(‘;z + A*(z) € L*(0,T;Q),
¢
2(T) =0, 2(0) = —po(0), (1.88)

z=0.
Let’s have a look at the next optimization problem.
inf Je(w, 2). (1.89)

The existence and characterization of the solution to the penalized issue are established by the following
Theorem.
Theorem 1.6.1

The penalized optimization problems (1.89) admit a single optimal pair control-state {w®, 2},
which is defined as follows:

8z6 % 0 €
——— + A*(2¢) = pexo, Pe A(pe) =0,
Ot Ot (1.90)
2(T) =0, pe(0)=p°, '
ze =0, pe=0,
and
We = PeXO, (1.91)

without any knowledge of p°.

Proof. We refer the reader to [52]. O
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Passage to the limit and Calculation of p°

We suppose that p. — p have an appropriate topology. We get to the situation where we get to the
limit € — O.

) )
LA (2) = pxoy L+ A(p) =0
AT) =0, <>—p°, (1.92)
z=0, p=0,
w = pPX0; (1.93)

where p is currently unknown. It is required to have the condition (1.87) and check that the function
S 0. Assuming p? is a suitably regular quantity. The following linear operator is defined.

As a result of (1.87) we have
Ap® = —po(0). (1.94)
We obtain by multiplying the second equality in (1.92) by p, applying Green’s formula, and finally

combining the last two equalities.
T
m&m=/ /ﬁm&
0 @]

0= ([ [ pPasar)’. (1.95)

We also define the dual space of 7' as F. As a result, the operator A is an isomorphism between JF
and F'. As a consequence,

After that, we introduce the norm:

o = —A"1po(0). (1.96)
Last but not least, the needed sentinel is provided by

S\ 7) = /0 ' /O (ho + p)modad. (1.97)

Identification of the pollution term )\é
As a consequence of (1.76) and (1.97) we get

/\— 0,0) / /pﬁdardt

This crucial information is provided by the desired sentinel, which depends on hg.

/OT /O(pg + 2)Aédadt ~ /OT/O(hO + p)(mo — yo)dadt.

The pollution term )\é , which affects the sentinel S to be unable to observe, is then referred to as

stealthy if
T A
/ / pAédadt = 0.
0 (@)



Chapter

Optimal control of a partially known
coupled system of BOD and DO

2.1 Introduction

he environmental pollution problem is one of the most serious problems facing the world today.

It is always linked to some terrible problems for which we are unable to find a solution and which
cause irreparable natural damage. The presence of a sufficient concentration of dissolved oxygen DO
is all-important and necessary to preserve aquatic life. If more oxygen is consumed than is produced,
dissolved oxygen levels decline, and some sensitive animals may move away, weaken, or die. Oxygen
is gained from the atmosphere and plants as a result of photosynthesis. Running water, because of
its churning, dissolves more oxygen than still water. Respiration by aquatic animals, decomposition,
and various chemical reactions consume oxygen. The required quantity of dissolved oxygen by aerobic
biological organisms, which is used for decomposing organic material under aerobic conditions at a
specified temperature, is called biochemical oxygen demand BOD. The decrease of BOD is the way
of judging the effectiveness of water purification [21, 33, 36]. Many studies have been published in
the context of improving the quality of the methods and procedures that can be used to reduce the
BOD level. We are referring to works by D.M. Reynolds, S.R. Ahmad in [12], Salguero, Jazmin and
Valverde, Jhonny in [9], Magdalena Zajda and Urszula Aleksander-Kwaterczak in [1], etc.

This work provides the main insights into the debate on optimal control choice of an evolution
coupled system that presents the relation between biochemical oxygen demand and dissolved oxygen.
Because the concentration of dissolved oxygen is of prime importance in considering the quality of
water, we try to control its level by giving an assessment of the biochemical oxygen demand and
studying its physiochemical characteristics. Elsewhere, the posed coupled systems are given with
unknown initial conditions that present some barriers. The main aim of our work is to determine the
optimal control. To find the characterization of this optimal control, we dispose of the incomplete
data by introducing the concepts of no-regret control and the sequence of low regret controls. The
optimality coupled systems of the no regret control are formed by going to the limit.

This work is based on a paper that was published in International Journal of Analysis and Appli-
cations, vol 19(6), 984-996. (2021), by C. Laouar, A. Ayadi, A. Hafdallah, (see [2]).

2.2  Setting the problem

In this section, we present a mathematical model that is used for studying the pollution problem.
This examined model is not standard because it contains some missing initial conditions. We consider
a fixed final time 7' > 0, and © which is a bounded open subset of R, N € N of smooth boundary T".
We denote the space-time cylinder by @ = x]0, T, its boundary by ¥ = I'x]0, T[. We are interested

45
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in an evolutionary organic pollution problem in surface waters, for example, lakes or estuaries, which
is reduced to this reaction-dispersion/diffusion problem with uncertainly.

W _ div(d(z)vy) + r(z)y =0
9. ot n @,
5 div(d(z)Vz) + 7(7)z +r(2)y = wxo . (2.1)
y(@,0) = g1, 2(z,0) = g2 in £,
2 =0, gi =0 on X,

where y, z are BOD and DO in a given water sample at a certain temperature over a specific time
period.

In the control region of O, the control function w represents the sources of dissolved oxygen from the
atmosphere and photosynthesis of plants, and xo is the characteristic function of ©. We suppose that
for all w € U,4, we have

Upg = {w € L*(Q) : Winin < w < Wmae+ is non-empty closed, convex. (2.2)

In the absence of other factors, wy,in and wpq, represent the minimum and maximum concentrations
of dissolved oxygen that would be present i{l water at a specific temperature.
The initial conditions (g1,92) € G C H 2(Q) x H(Q) assumed to be unknown. The boundary

conditions (z, 8—Z) € Hfé(E) X Hfé(E). The functions r, 7 and d are reaction coefficients.
v

The coupled systems (2.1) have a unique pair solution (y,g) = (y(w, g), z(w, g)) in which case
(y,2) € LA(Q) N C=(0, T3 H2(Q)) x L2(0,T; HH () N HA()) N C(0,T; HY(R)).

There are many factors that can reduce the level of dissolved oxygen in the air. The respiration
of plant life and animal life, the decomposition of organic matter, the reduction due to other gases,
the temperature increase, and others. For these reasons, the main goal of this work is to control the
evolutionary organic pollution problem. Exactly, we control the level of dissolved oxygen. We point
out here that we did not insert any control function in the biochemical oxygen demand equations.

For fixed pair (y4,24) € (L*(Q2))? and for N > 0,9 = (g1,92) € G, we define the quadratic cost
function associated with (2.1)

T
T@.9) = [90,9) = valliaigy + 1209) — zalliagy + [ [ Nuwtdtda. (23
The problem of optimal control is
1€r114f J(w,g9) Vgeg. (2.4)
w ad

In the case where the space G is infinite, the problem (2.4) makes no sense.Then, if G is finite, we try
to solve the inf “ sup problem
inf sup J(w,g). (2.5)
wEUyg geg
However, in this situation, it is very difficult to ensure that supycg J (w, g) is bounded.

In (1992), J.L.Lions had a good idea by adding an additional concept which is called "no regret
control". The concept of no-regret control (or, equivalently, Pareto control) of distributed systems
with missing data is used by J.L. Lions in [55, Pareto control of distributed systems, page 90].

In [44, 52, 55, 56], J.L. Lions applied the Pareto control and he associated it with a sequence
of low-regret controls defined by a quadratic perturbation for deterministic distributed systems with
incomplete data. In citation [37], O. Nakolima, R. Dorville, and A. Omrane demonstrate how to
apply the no regret control to the hyperbolic case. They also generalized these concepts in the case
of ill-posed deterministic problems, without assuming Slater’s condition [28, 34]. In [3], Hafdallah
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A, and Ayadi A applied the no regret and low regret concepts to control a thermoelastic body with
missing initial conditions. A. Hafdallah, A. Ayadi, and C. Laouar applied the no-regret control notion
to control an ill-posed wave equation, see [7].

The principle of this idea is based on looking for controls such that

J(w,g9) <J(0,9) Vgeg. (2.6)

The condition (2.6) implies
sup [J(w, g) — J(0,g)] is bounded.
9eg

In this case, we solve the following problem:

inf sup [J(w, 9) — 7(0,9)]- (2.7)
w€lad geg

In the following, we define the no regret control for the partially known problem (2.1).

2.3 Finding the no-regrets control

We say that & € U,q defines a no-regret control for (2.1) if it is the optimal solution of (2.7).
Lemma 2.3.1

For every w € U,q the problem (2.7) is equivalent to

wie%{fad (J(w,O) — J(0,0) + 221618/9 [91.¢(w)(x,0) + g2.£(w)(2,0)]dx, g=(91,92) €G, (2.8)

where ((,&) = (((w,0)(z,t),&(w,0)(z,t)) satisfies the following backward coupled equations

g~ AT+ e =y
8 1n s

—a—f — div(d(z)VE) + 7(z)€ = 2(w,0) (2.9)
¢(z,T) =0, {(x,T) =0 in €,
¢=0, g< 0 on 3.

Proof. By linearity, we can write the solution to (2.7) in the form
y(w,9) = y(w,0) +y(0,9), z(w,g) = 2(w,0)+2(0,9).

Then, the functional J(w, g) can be written
J(w,g) = J(w,0) — J(0,0) +2// (0, 9) + 2(w,0)z (o,g)}dtdx.
We introduce ({(w),{(w)) the solution of (2.9). Then, we use integration by parts to obtain

//Q —(gg + div(d(x) V() + ()¢ + r(x)€)y(0, g)dtdz = / 91¢(w)(z,0)dz + // ér(z)y(0, g)dtde,
(2.10)

and

// —5 — dwwd(2)vE) +7(2)€)z(0, g)dtdz

(2.11)
= / g2-&(w)(z,0)dx + // — div(d(x)vz(0,9)) + 7(x)2(0, g))dtdx.
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When we add equation (2.10) to equation (2.11), we get

J [ e.0)9(0.9) + 2(. 0)2(0.9)}dtdr = [ [91.C(w)(a0) + g2.£() . 0] o
Q@ Q

O
Remark 2.3.1
The no regret control exist only if g1 and ((w)(z,0) (respectively g2 and {(w)(x,0)) are perpendic-

ular to each other in H _%(Q) (respectively in H}(S2)). For this reason, we consider the following
set of admissible controls

A~

Uoa = {0 € Una = {g1.6(@)(@.0)) -y =0, (g2,6(w)(x.0)) sy = O}

In [44, 52, 55, 56], J.L. Lions applied the no control and associated it with a sequence of low-regret
controls defined by a quadratic perturbation for deterministic distributed systems with incomplete
data. The sequence of low-regret controls is expected to converge to the no-regret control.

2.4 Defining the sequence of low-regret controls
For every v > 0, we relax the problem (2.8) by introducing a quadratic perturbation such that
J(w,9) = J(0,9) <7|gll3, Vgeg.

We say that &7 € Uy,q is the sequence of low-regret controls for (2.1) if @7 is the solution to

: 2 2
gt sup [T(w.9) = 70.9) =1l o + 92l yc) | (2.12)
Lemma 2.4.1
The problem (2.12) can be written as
inf J7 2.1

Jof T (w), (2.13)

where 1 ]

¥ _ . - 2 - 2

T(w) = J(,0) = JO.0) + <@ 0%,y + €)@ Oy (214)

Proof. From (2.8) and (2.9), the problem (2.12) is written as

inf (1,0 = J(0,0) +sup | [(201¢(@)(x,0) = 798) + (2926(w)(.0) = 793) ).
wEUqq geG JQ

The functions f : g1 — (2g1¢(w)(z,0) — vg?) and f : go — (2926 (w)(,0) — vg3) are concave. Then,
it’s absolutely clear that

sip flo) = i||<<w><x,o>

. 1
1 ) sup f(g2) = 7”5(('0)(1”0)”%[5(0)'
g€ 2(Q) !

[
2@ greni(@)
O
Lemma 2.4.2
The problem (2.13)-(2.14) has a unique solution &7, which is called the sequence of low regret

controls. Furthermore, when v — 0, the control &7 converges weakly to the unique no regret
control &.
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Proof. Since the set of admissible controls i/, is non-empty, closed and bounded, we have
T (w) 2 =J(0,0) = ~[lyallf20) — ll2all72(), Yw € Uaa.
Following that, there is
d’ = inf J7(w)>0.

WEULg

Let (w))) € Uyq be a minimizing sequence such that
Y — Y(w)) = TV(Y
d’ = lim J (W) =T (W7).

Then again, we get

1

A< JNw))<d"+—<d +1.

n

So, we deduce the bounds
lwnllz20m0) < €75 ly(wns 0)llL2@) < €75 ll2(wn, 0)llz2@) < €7,

1 1
WHC(MZ)(:&O)HH_%(Q) <C7, ﬁlk(wm(me)lng(m <.

where C7 is a positive constant and (y),z2)) = (y(wy),0), z(w;,0)) solves the the following coupled
systems

(2.15)

oy .
— = div(d(z)vy)) +r(z)y; =0
0z ot @
5 — div(d(@)v2]) + #(2) =] + r(2)y; = wixo (2.16)
Y (2,0) =0, 2](z,0)=0, in 4,
0z}
2 = O, n_—0 on X.
n ov

Multiplying the first equality of (2.16) by y; and the second equality by z). We integrate over 2, we
find

_ v _
335 L P+ / D))o = | div (d@))iode =0,

o / 127()[2da + / 2|20 = div( d(x).21(0)22(t) + @)yl ()2 (t)dz — /O W (021 () dz.
By integrating over [0, 7] and by applying the Gronwall lemma, we obtain

lyalle.r) < C75 Nzl omsmi () < €7

where C7 denotes a positive constant. We can deduce from (2.15)
”7 — div(d(2)Vzy) + 7 (x)zy + (@)Yl L20,150) < C7

Then there is a subsequence of (w)), which we denote with the same indices, such that when n goes
to +o0,

W)l — &7 weakly in L?(0,T;0), yI — 47 weakly in L>(0,T;Y),

z) — 27 weakly in LOO(O,T; H}(Q)),
o

aazt — div(d(x)Vz]) + 7#(x)2] +r(x)y) — f weakly in L*(0,T;0).
The space L>®(Q) (respectively L>(0,T; Hi(£))) is continuously embedded in L?(Q) (respectively
L?(0,T; HY(2))). Clearly, we have

y) — 47 weakly in L*(Q), z) — 27 weakly in L*(0,T; Hj(Q)). (2.17)
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Multiplying two equalities in (2.16) by two test functions ¢, € D(Q), we discover

0
(Wi =5 — div(d(@)7) + r(@)¢)12(g) = 0.
0
{23, —%} — div(d(x) V) + 7(2)Y) 2(Q) + (Yns 7(2)V) 12(0) = (Wi V) £2(Q)-

We get by combining the last two equalities and passing to the limit.
o) . . N
e div(d(z)vy") + r(x)g” =0
2
a;t — div(d(x)VEY) 4+ ()27 + r(x)§? = &V xo

From (2.17) and (2.18), we get

in L2(0,T,0). (2.18)

97(x,0) =0, 27(x,0)=0.
Now we must demonstrate that (¢, €)}) converges to (C7,€7). Let ¢ = ¢(w)) and &) = €(w]). Reverse
time variable by taking () (z,t) = (V(z, T — t), {)(x,t) = &(x, T — t), y)(x,t) = y)(x,T —t) and
ZV(x,t) = 2)(x, T — ).
Then, we have

SO i d(@)98) + @)+ r@)E =
ot 8~7 in Qa
O din(d(a)vE) + (@) = 3
Cn(x70) *07 gn(x70) :O in Q7
; oG}
Cg = O) — =0 on %
v

Then we come to the conclusion that
C;VL — {7 weakly in L*(Q), é,z — &7 weakly in L*(0,T; H&(Q))
Hence, the
&V (2,0) = {(2,0) weakly in H™2(Q), £1(z,0) — &(2,0) weakly in HZ(Q).

Finally, there is
lim J(w]) = 7)) = inf J7(w).

wWEU g

The functional J7 quadratic coercive, thus @7 is unique. ]
The characterization of the sequence of low regret controls is given in the following proposition:

Proposition 2.4.1

The unique sequence of low regret controls, @” is characterized by the following coupled system
oy . N N
—— — div(d(z)vy?) +r(z))’ =0
o O in - Q,
T div(d(x)VEY) + 7(x)27 + r(z)y” = & xo (2.19)
97 (x,0) =0, 27(x,0)=0 in Q,
R 0z
Z’Y = 0’ _— = 0 on E,
v
oo A
~Gp W) @0 @ =y e
N in
Y . . 9
-5 — din(d(w)vEN) + F@)é) = 2(w - 07) (2.20)
Nz, T)=0, {(z, T)=0 in €,
. Fy
v =0, % =0 on X,
ov
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opY . . .
—— —div(d(z)vpY) +r(z)p? =0
o6n O in Q,
—— —div(d(x)ve?) + 7(x)67 +r(z)p?” =0
oy 1 (2.21)
P (x,0) = —QC(M - @) (z,0), 67(x,0)= —;f(w —@")(z,0) in Q,
57
=0, 27 g on X,
ov
and
o N N N R
——p — dw(d@)vp") +r(@)p + (@) =G —yat+ T o
oy in Q,
O i d@)9) + D = 2 2o 02)
P2, T)=0, (2, T)=0 in €,
X 4"
p’y = 07 —_— = O on 2
ov
Furthermore, for all w € U,q, we have
T
/ / (@ + No™)(w — &")dadt > 0. (2.23)
0o Jo

Proof. The functional J7 is quadratic coercive, thus it possesses a unique minimum &”. This
minimum is a solution to the Euler equation, thus for all w € U,4, we have
JN QY + h(w—@7)) = JV(@)

. o
Jimy h =

So, we have

T
//Q [y(w — @) = ya) + 2(w — @) (27 — zg)]dtdz + /0 /O NG (w — &7)dtdz o)

+ i/ﬂ [éV(x,O)C(w — M) (2,0) + € (2, 0)E(w — &) (x, de > 0.

We introduce (p7,67) = (p(@?,0)(z,t),0(&7,0)(x,t)) solution to (2.21). By integration of parts, we
get

/ /Q @(% — div(d(z)VpY) + r(x)p7)dtdz = / / (=2 din(d(2) 98 + r(2)8)dida
(2.25)

/ j év(ag — div(d(2)V67) + #(2)87 + r(x)p)dtde = / /Q 572w — & )dtdz + / /Q PYF()E dide

1 £ A
+= [ @08 )0y

=0.
(2.26)
The result of adding (2.25) to (2.26) is

1 Py AL £y —M(x T = Y (w—@7)+67 z2(w—a" x
@ 00— 048 0, 0060 0 O = [ 177900407 (0t (227)
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By substituting (2.27)for (2.24), we get
T
// y(w — ") (@7 —ya+ V) + 2(w — &) (57 — 2q + 87)]dtdz + / / N& (w — @7)dtde > 0. (2.28)
Q 0o Jo

We introduce the coupled adjoint state (p7,4?) = (p(&7,0)(z,t),q(@?,0)(x,t)) solution to (2.22).
Finally, we get (2.23) by substituting (2.22)for (2.28) and integration by parts. O
We need some a priori estimations, which we make in the following lemma.

Lemma 2.4.3

There exist some positive constants C independent of v that satisfy the following estimations:
172 0,m,0) < C, 1197 1l 2 Q <C, 1272y <€,
1 . (2.29)
& &
FIO@ON ) <6 Ty <€,
and,
Y 9y 57
1971 22(q) < C, HWHLQ(Q) <C 220,12 (2) <€, H HL2 ) <C, (2.30)
1C7 122y < €, H ||L2 ) <C €205 ) < C H HL2 )y <C, (2.31)
R R (90
1971 2(@) <€, H HL2(Q) <C, 16"z mmp) <C =5 o lz2(Q) < C, (2.32)
R 3 . oq”
15" 22(q) < C, HEHB(Q) <C, HQ’YHLQ(O,T;H(%(Q)) <C, HEHB(Q) <C. (2.33)
Proof. Since &7 is the sequence of low regret controls, we have
JN@) < T (w) Vw € Uyg.
Specifically, when w = 0, we get
1 » 1 4
~Y _ - Y 2 ey 2
Therefore, we have
1, 2 1,4
N 2 27 2 A 112 Y 2 Y 2
- + |27 — 2 + N|||w + — z,0 + — z,0
19 yd||L2(Q) | d||L2(Q) I ”LQ(Q) 7”C ( )HH*%(Q) ’}/H£ ( )HHOI(Q) (2.34)

< ||de%2(Q) + ||Zd||%2(ﬂ) = Constant.

So (2.29) holds. Multiplying the first equality of (2.19) by §7 and the second equality by 27 and we
integrate over 2, we find

|70 (Z52 - divtd@) i (v) +r<x>m<t>)dw
23 L1 OPa+ [ @l oPa - [ dio @) @) @

and

[ 2@ (558 — divta@)v 2 @) + 7@)20) + (@) () da
_ ;i/Q|2'Y(t)|2d:c+/Qf(x)|2'7(t)|2dx—/Qdiv( d(g;).ﬁ(t))ﬁ(t)+/Qr(:c)m(t)27(t)dx
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By integrating over [0, 7] and by applying the Gronwall lemma, we obtain

. oy” R 0z7
197 20y < Csys HE”U(Q) < Cys 122 0,12 () < Crs HEHLQ(Q) <Cy,

where C, is a positive constant. From the last estimations we got (2.30). We follow a similar method
to demonstrate (2.30) for finding (2.31). O

When we pass to the limit when v — 0, the sequence of low regret controls converges @? to the
no regret control @.

Theorem 2.4.1

The no regret control & = lim._,o@" is characterized by the unique set
{(9, 2), (CA, f), (p,6), (P, q4)} solution to the following coupled optimality system
o0
Y _ div(d(z) Vi) + r(z)j =0
os O in @,
5 div(d(z)VZ2) + 7(x)2 + r(z)) = dxo (2.35)
@(IE,O) =0, 2(1'70) =0, in
0z
2 =0 — =0 on Z,
Y
08 A
g~ )T @@=y —a)
A in ,
- — din(d(a)v) + 72 = 2(0 - ) (2.36)
((l‘,T) =0, g(x7T) =0 in >
. o
=0, 8—5 =0 on X,
op . . .
— —div(d(x)Vp) +r(z)p =0
o O in @,
Fri div(d(z)vé) + 7(z)6 +r(z)p =0 (2.37)
ﬁ(ﬁ,()) = po, 6-(3770) =00 in Qv
6 =0, % =0 on X,
and
ap . . . N .
—g ~wld@)Vp) +r(@)p+r(@)§=9-yatp o
N in Q,
—% —div(d(x)Vq) +Tr(x)j=2—24+ 6 (2.38)
p(x,T)=0, §(z,T)=0 in €,
p =0, g]; =0 on X,
with regard to the variational inequality
T
/ / (4 + N&)(w — &)dadt > 0, (2.39)
0 @
with the following limits:
=~ lim L((w —07)(2,0), op =~ lim “E(w —&7)(x,0)
po = 713%7 w—a")(x,0), o9= ng%’y w—aw7)(x,0).

Proof. From inequality (2.34), we may extract some subsequences of of (&7,77,27), that we
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denote with the same indices such that, when v goes to 0, we have
&7 — & weakly in L2(0,T;0), (§7,27) — (9,2) weakly in L*(Q) x L*(0,T; H}(Q)).

On the other hand, from the optimality coupled systems in the Proposition 2.4.1, the sequences
oy oz
(% —div(d(z)vyY) +r(x)y”), and (a—i —div(d(z)V2Y) +7(z)27 +r(z)§7), are bounded in L*(Q).

So, we have

oy . . . oy . N . .9
— — div(d(x)Vy?) + r(z))? — 5 div(d(x)Vg) + r(z)§ weakly in L(Q),

0z1 _ div(d(z)vzY) +7(z)27 + r(z))" — % — div(d(z)V2) + 7#(2)2 + r(z)g in L*Q).

Taking to the limit v — 0, we get (2.35). Also, from to a priori estimates of Lemma 2.4.3, and by
using the same method we found (2.36)-(2.38). From (2.29), we have

1
—(¢lw — @) (2,0, E(w — &7)(x,0)) — (po, 00) weakly in  H™(Q) x H}(Q).
Y
In conclusion, the inequality (2.39) can be deduced using the weak convergence of p7,§” and
7. O

2.5 Conclusion

Chapter 2 examined an evolution coupled system with missing initial conditions that presented the
relationship between biochemical oxygen demand BOD and dissolved oxygen DO. Since the decrease
in BOD is a good way to judge the effectiveness of water purification, our main objective was to
control the level of dissolved oxygen to give more information about it. We characterized optimal
control using the concept of "no regret control,” in which we solved an optimal control problem with
uncertainty. The obtained method optimization problem is to be transformed into classical optimal
control via the notion of low-regret control. Finally, the coupled optimality system for the least regret
control converges weakly to the coupled optimality systems for no regret control or optimal control.



Chapter

Identification problem of a fractional
thermoelastic deformation system with
incomplete data: A sentinel method

3.1 Introduction

n the inverse problem, the values of the system’s parameters are concluded on the basis of actual
I observations [31]. An inverse problem, according to J.P. Kernevez, is one in which one must
determine the cause from its effect, whereas a direct problem is one in which one must determine
how to derive the effect from the cause [13]. J.L. Lions invented and constructed the sentinel strategy
in [51, 53], which is today one of the most well-known strategies for investigating the behavior of
dynamic systems using limited data. Sentinels are weighted integrals with selectivity-sensitive values
for one unknown and insensitivity to the others [11, 16, 50]. As a result of the sentinel problem, a
control problem is being investigated [41, 46, 48, 50, 51, 53]. Many researchers have used the sentinel
strategy in a variety of numerical applications, particularly O.Bodart, T. Mannikko, and J.P. Kernévez
in[18, 50]. Control theory based on fractional-order calculus has been used in a range of fields, including
electrical engineering, physics, economics, fractals, chaos, and medical science. In recent years, many
publications have appeared on control for fractional distributed concerns, with fractional derivatives

and integrals being used to define the controlled dynamical fractional systems [17, 18]. As indicated
by [6, 17, 18], the majority of research findings are frequently linked to Riemann-Liouville and Caputo
derivatives.

The main objective of this study is to explore the difficulties of identifying a fractional with
insufficient data. We're keen to know more about composite material deformation. This type of
deformation isn’t always strictly mechanical. It is linked to thermal effects, which is why composite
thermoelastic behavior must be examined. A. Hafdallah and A. Abdelhamid employed the no-regret
control concept to regulate the deformation and temperature of a thermoelastic body by acting on

it with an external force delivered to a segment of the body in [3]. Our purpose is to analyze the
interplay between thermal and mechanical forces in elastic bodies using the sentinel approach to an
inverse fractional coupled thermoelastic system. According to [13], these kinds of issues have recently

benefited aeronautics, nuclear reactors, and cryogenic applications.

The following is how the paper is structured: We’ll go over some basic fractional calculus definitions
in the next section. For more details on fractional derivatives and integrals, see [17, 18, 19, 19, 39]. In
Section 3.3, we present the model under consideration and define our problem. In the fourth section,
we construct an observatory domain and build the sentinel function using the mean of the supplied
observations. In Section 3.5, we will reduce the sentinel problem to a null controllability problem with
a constraint. The release of control and presentation of optimality coupled systems will be covered

95
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in Section 3.6. We identify the pollution term in Section 3.7 and derive the stealthiness relationship
from it. Finally, we come to a conclusion for the paper. This work is based on an article that was
published in Nonlinear studies journal, www.nonlinearstudies.com Vol. 29, No. 2, pp. 1-13, (2022),
by C. Laouar, A. Ayadi, A. Hafdallah (see [1]).

3.2 Basic definitions of fractional calculus

In all the sequel of this section, f : [0,7] — R be a function, @ > 0, and integer n € N satisfying

n—1<a<mn. Lety,z,¢€C®(0,T] x Q), T >0, we have the two following Lemmas:

Lemma 3.2.1

For all 0 < B < 1, and, for any y, ¢ € C®([0,T] x Q), we have

// D ¢(x,t)dxdt

= /Q (z, T)I* Pz, Tda:+/ 2(z,0) 1 Po(x,0) 0d3:+// DRLgZ)x t)z(x, t)dzdt,

where Dgz is the right fractional Caputo derivative for z which is defined by

T
D (1) = ml_ﬁ)/lt (s—t)_ﬁaasz(:c,s)ds, (3.1)

and Dg 1@ is the left Riemann-Liouville fractional derivative for ¢ which is given by

1 0
Do) = gy ar [, (= 9) ol s)as (32)
Furthermore, the left Riemann-Liouville fractional integral 1'% for ¢ is defined by
1-5 L/ -8

Proof. When we use the integration by parts method, we discover

_ //Q Dgz(m,t)qﬁ(m,t)dxdt = —/Q [/OT ¢(x,t)(11(11_6) /tT(s — t)_b’%z(x, s)ds)dt} dz

_/Q [/OT gsz(x’s)(p(ll_m /Ot(s — 1) d(a, t)dt)ds|de
= —//Q ;Z(«’v )Pz, t)dtdx
_ / (e, TV P (e, de+/ 2. 0) 1Pz, 0)dx
+// DY p(x,t)z(x, t)dzdt.
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Lemma 3.2.2
For all % < a <2, and, for any z,¢ € C>®([0,T] x ), we have
fe 0 2—« 0 2—«
[ Peye. ot ndudt = [ Syl DI 0(@ Thde — [ y(,0)10(w, 0)ds
Q Q Ot Q Ot
— [y T 0, T + [ y(e,0) 5P g, 0 (3.4)
9 t Q ot

+ [[| Dot (e narar

where D¢y is the right fractional Caputo derivative for y, which is defined by

T 2
Dey(x,t) = r(zl—a) /t (s—t)l_o‘aasz(x, 5)ds, (3.5)

and D% ¢ is the left Riemann-Liouville fractional derivative for ¢ which is given by

1 92

Dgpo(z,t) = T2 —a) o2

/0 "t — 5)1(x, 5)ds. (3.6)

The left Riemann-Liouville fractional integral 1>~ for ¢ is represented by

22—« _ 1 /t . 11—«
I %p(x,t) = T2—a) (t—s)  “p(x,s)ds. (3.7)
Proof. Using integration by part, we arrive at
82
/ Dey(z,t)p(x, t)dedt —/ / o(z, t T2—a) / (s —t)lfa@y(x,s)ds)dt}d:c

:/Q /0 @y(as,s) F<21_a)/Ot(s—t)l_a¢(x,t)dt)ds}dx
://Q g;y(m,t)ﬂ_agb(:z:,t)dtdx,

which yields (3.4). O
The identification problem for fractional coupled thermoelastic deformation systems with insuffi-
cient information will be discussed in the following section.

3.3 Setting the problem

Let be © a bounded open subset of R?, with a smooth boundary I of class C?, 'y a non-empty subset
of I'. For all T > 0, we denote by Q@ = Q x (0,7),X =T x (0,7) and ¥y = I'g x (0,7). For all
1< a<?2 0< <1, we examine perturbed fractional coupled thermoelastic systems, which are
defined as follows:

D% y—Ay+4Vz+y+2=0 ‘
Dng —Az+ ’y(dingLy) +y+2=0 n - Q
gtﬂ W)=yt + gt I'P2(0)=2"+m2% in  Q,

z=0 DI

y =&+ A on ¥,
y=0 ¥|%0.

I2_ay(0) = yO + 7—0?)07 (38)
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The relationship between thermal and mechanical factors in elastic body behavior is described using
perturbed fractional coupled systems (3.8).

The state of the system (3.8) is represented by a vector y = y(x,t) = (y1,y2,y3), where y1, ¥y

and ys3 are the elastic displacements at the moment ¢. The scalar function z = z(x,t) represents the
temperature. The coefficient «y is the coupling positive parameter.
Furthermore, in the two equalities (3.2) and (3.6) the left Riemann-Liouville fractional derivatives
expressions DIB%L and D%, are given. The left Riemann-Liouville fractional integrals for I 1-6 and
I?~“ and are defined in (3.3) and (3.7).

The problem (3.1) is polluted in the following way:

y0 € (H2(Q) N HL(Q))?, y' € (L2(Q))?, 20 € L2(Q), & € H2(Z) are known. (3.9)

Furthermore, the terms 709°, 719", 22° and /\f are unknown.
We only have that
19°]

i

()’ =1 10N gy ST 1200y <1, Tl

7o, T1, T2, A are small enough in R.

<1
) (3.10)

For the given scalars A\, 7,7 € {0,1,2}, and from (3.9)-(3.10), the problem (3.8) has a unique solution
denoted by (y(z,t;\,7), 2(z,t; A\, 7)) € L2(0,T; HYH(Q) N H2(Q)) x L?(Q) where 7 = (79,71, 72). For
more information see [51].

3.4 Application of the sentinel method
Consider a non-empty small domain assigned O such that
0cQ is an observatory domain.

In this observatory domain, we measure the temperature z over the time interval (0,7"). Then we put
Q =0 x (0,T), and the observation of z in Q is denoted by

Zobs = Mo(x,t) a given function.

The problem then becomes one of determining which pollution terms )\f are influenced by the initial
data movements around 3°, y' and 2°.

This problem can be approached in two ways. The first is to use the least square classical method,
[45]. The second method is the Sentinel Method, which was introduced by J. L. Lions in [51, 53], and
is better suited to solving our problem.

The sentinel approach requires building a functional sentinel.

S\, 7) = / /Q (ho + v)zopsde d, (3.11)

where the given function hy € L?(Q) and v € L?(Q) is a control function. Then we look for v € L%(Q),
which must meet the following requirements.

oS

5, (0:0)=0, i={0,1,2}, V(0 yt, 2°%) € (H2(Q) N HL Q) x L2(Q)? x L*(Q), (3.12)

vl £2(@) = minimum. (3.13)

If the function S(A, 7) is differentiable at (0,0), it has a linear approximation close to this point.
As a result, the S function can be expressed as
oS

(A7) = 5(0,0) + A57(0,0). (3.14)
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The implications of condition (3.14) are taken into account (3.13). We denote by (yo,20) =
(y(z,t;0,0), 2(z,t;0,0)) a calculable solution to

D%Lyo —Ayo+YVzo+yo+20=0 B Q
D]%LZU — Az + V(divD%Lyo) +% +20=0 ’
0
2—a _,0 X r2-a 1 1-8 _ .0 :
I %yo(0) = ¢, 375] Yo(0) =y, I'P20(0) = 2 m Q, (3.15)
20 = 0 Z,
Yo =¢ on X,
Yo =0 E|EO
Then, we deduce
S5(0,0) = // (ho + v)zpdzdt is given. (3.16)
Q
The following information is sourced from the relationships (3.14),(3.15) and (3.16).
S
222(0,0) ~ // (ho + v)(mo — z)dzdt. (3.17)
oA 0

The function S is differentiable at A\. The partial derivative of S at A is given by

gi(o,o) = //Q(ho + v)z)dadt, (3.18)

The partial derivatives with respect to z) and y, are defined as follows:

Dgryn — Ayx + 9V +yr + 2, =0 w0
Diypox — Azy + y(divDy ) + ya+ 23 =0 ’
0

oy (0) = 0, 5 7o (0) =0, I'P5(0) =0 in @, (3.10)

un=¢ 2o,

yr =0 on XI|X,
Z\N = 0 >
The information provided by the sentinel function’s is given by
oS
)\5(0, 0) = // (ho + v)(mo — zo)dxdt

Q (3.20)

= // (ho + v)Azydxdt.
Q

We'll search for a function control v € L?(Q) in the next section. This means that the sentinel problem
can be simplified to a null controllability problem with a constraint on the control function.

3.5 Equivalence to a controllability problem

Finding a control function v comes back to transforming the condition of insensitivity (3.12) into a null
controllability problem with a constraint on the control function. Right fractional Caputo derivatives
are an excellent technique to introduce coupled adjoint state systems.

Proposition 3.5.1

The following null controllability problem is similar to the condition of insensitivity (3.12).

Op

E(O;U) =0, ¢(0;v)=0 in Q, (3.21)

p(0;v) =0,
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where (p,q) = (p(x,t;v), q(z,t;v) € (L*(Q))? is the solution of the following coupled systems of
the adjoint state,

Dep — Ap+4VDlg+p+q=0

—Dlg— Aq—~ div p+p+q=(ho+v)xo in-Q,
Ip . (3.22)

p(T) =0, E(T) =0, ¢(T)=0 in Q,

p=0, ¢g=0 on X,

where the right fractional Caputo derivatives Dg and D@ are defined in equalities (3.1) and (3.5)
in the Section3.2.

Proof. Suppose that the partial derivatives y, and z; have been computed for A = 7 = 0. Then

there’s
D%LyT - qu- +YVer +yr + 2, =0

DY 2 — Azp +y(divD5 ys) + yr + 20 = 0 in Q,
I*=y.(0) = §°, %12_0‘%_(0) gl "B 0) =2 i Q (3.23)
yr =0, zr =0 on X.
We can see from (3.12) that
//Q(ho +v)z;dzdt = 0, (3.24)

which must be taken into account (3.13). We multiply the first equality in (3.22) by y,, and we
multiply the second equation in (3.22) by zr. We get the following result using Green’s formula (see
Section(3.2)).

8 ~ ~ « )
— /Q ap(m,O)yodaz + /Qp(ac,O)ylda: + //Q(DRLyT — Ay +yr)p + (y(div DgL)yT + yr)gdazdt = 0,
q(x,0 20dx + D? zr — Az + z:)q + (ydivz: + zr)pdxdt = 0.
Q 0 RL

Putting the two last equations together, we get (3.21). O
We introduce the functions p, g (respectively. ¢, 1) solutions of the coupled systems

DY — AP+ yVDLG+5+7=0

i _ Lo n ,
—D(’qu—Aq—’ydzvp+p+q:h0XO in @
_ p _ , (3.25)
p(T) =0, E(T) =0, ¢(T)=0 in
p=0,qg=0 on X,
respectively,
G =D+ VDbt o+ =0 0
—Dgw—Aw—’ydivcp—l-gO—i-w:vXo ’
d¢ , (3.26)
P(1)=0, (1) =0, 6(T) =0 @
=0,9%=0 on X.

Finally, we must solve a new control problem in which the new coupled states satisfy the requirements:

{ o0 = -50). 2200 =-20), w(0) = ~700). (3.27)

vl £2(@) = minimum.
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3.6 Optimal control problem and optimality coupled systems

It is possible to convert the optimization problem (3.27) with a constraint into an optimization problem
without a constraint using the penalization technique. Further, set ¢ > 0, we define the penalized cost
functional 7, as follows:

1 1 .
Te(v,0,9) = §||U”2L2(Q) +oll = Dfap — Ap—y div o+ @+ — vxollZ2()
1
+ 5 ID2¢ = Ap +9VDeY + o + 2 (q).
where the coupled states (¢, 1)) satisfies

—Dt = Ay —y div o+ o+ ¢ € LA(Q)
8D%¢—A90+7VDgw+tp+w:O ’
SET) = 0,69(0) = =p(0), ¥(T) = 0,9(0) = —q(0) in €,

90:07 1/}:0 on 2.

in @,

o(T) =0,

Let us now consider the following optimization problems:

inf Jc (v; 0, ¥),  (v;0,9) € L*(Q) x L*(Q) x L*(Q). (3.28)
Theorem 3.6.1

The penalized optimization problems (3.28) admit a unique optimal pair control-state {v¢, (¢<, 1)},
which is characterized by
Dggt — A + VDo + ¢ + =0 Q
—D(Bﬂ/JE _ AQZJE — diU(,Oe + SOE + we — O_eXO 9 ( )
P 3.29
o (T) =0, Ff (T) =0, ¥<(T) =0 in Q
spe = 0’ we =0 on E,
where o€ is given by
Do — Ap°+Vo +p°+0°=0 m 0
DI%LJ6 — Ao + v(div DngE) +p°4+0c=0 ’ (3.30)
pt=0,0°=0 on X,
and
vi=0¢ in Q, (3.31)
. . . 0p°
without any information on p(0), 9 (0) and o¢(0).

Proof. The function J, being strictly convex, differentiable and coercive, it has a unique minimum.
The Euler-Lagrange optimality conditions for {v¢, (¢€,¥)} are:

For all o € L%(Q)
Je(v6 + h(D — v9), wﬁ,we) —Je (ve, 5, ¢6)

li =0
ey h ’

for all ¢ € L*(Q),

- Je(v, 0 + h(@ — w)};w)) B UL

)
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for all ¢ € L2(Q),

(v et (@ — ) — (v, 1)
lim =0
h—0 h

The adjoint state coupled systems are introduced by
1 8 .
0¢ = — (= DJut — Mg~y div ¢ + 9 + ¥ —vX0),
€
1
p= (D%w€ — Apf + VDL + ¢ + we),

where (¢¢,9¢) = (¢(z,t),9(z,t)). Then, Vo € L?(Q) the unique solution {v¢, (¢¢, )} is character-
ized by

(0, ’UE>L2(Q) + (o€, —Dg«ﬁe — A@E — v div ¢+ ¢ + 1;6 — @EX@)LQ(Q)
+ (06, DEGE — AGE +YVDIYE + ¢ + 1) 12(g) = 0.

For all & € L?(Q) and for all (,1)) verifies

—D — A — v divg + ¢+ — dxo € LA(Q)),
DYp — Ap+VDLh + @+ =0 in Q
. 09 -
(1) =0, SHT) =0, $T) =0, $(0) =0, H(0) =0 in ©,
0, =0 on X,
which yields (3.22), (3.30) and (3.31). O

We suppose that ¢¢ — ¢ in a suitable topology. We pass to the limit ¢ — 0 we obtain

D& — Ap + VDb + o+ =0

/3 . in Q7
Doty — A — vy divp+ o+ = oxo

0 3.32
(1) =0, ST =0, 4(T)=0 i (3.52)
p=0,9v=0 on X,
and

D%p—Ap+yNVo+p+o=0 _—

DgLU—AU—l—’y(dingL)p)+p+a=0 ’ 533
8 .

A = P ) =0 0= O 53

- 07 oc=0 on E,
v=o0 in Q, (3.34)

where p°, p', 0¥ are unknown at present.

3.6.1 Calculation of p°, p', o°

0

Assuming that p°, p', ¢° are sufficiently regular. For technical reasons, we define the following linear

operator as
M. 0.0} = (0(0), 2 (0),:(0)}.

As a result of (3.27) we have

op

220,400} (335)

A", pt 0% = —{p(0),
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We multiply the first equality in (3.32) by p, then, the second equality in (3.32) by o, and we apply
Green’s formula,

0 o .
- /Q 5.9 0)p°dz + /Q p(x,0)p'dz + //Q(DRLP — Ap+p)g + (7(divDj, p) + p)dadt = 0,

(3.36)
/ Y(z,0)0dz + // (DgLa — Ao + 0)Y + (ydive + o)pdadt = // o?dxdt. (3.37)
Q Q Q
When we add the last two equalities together, we get
—/ gﬁ(x,())pldx + / p(x,0)p%dz +/ q(z,0)0 %z = // hoodxdt.
o Ot Q Q Q
Then — [, %ﬁ(x, 0)ptdz + [op(x,0)pdx + [, ¢(x,0)0%dx is a function of hg.
Setting
0P,
Mho = (3(0), 2(0),a(0)}. (3.39)

where M € E(Lz(Q), (L2(R))? x L2(2))? x LQ(Q)). We can deduce from relations (3.35) and (3.38):
A{p°, pt, 0%} = —Mhy.

The adjoint operator of M is denoted by M™*, where
M*{p", p', 0%} = oxo.

We now propose a Hilbert space F, that defines a semi norm on L?(Q). We multiply the first equality
in (3.32) by p, then, the second equality in (3.32) by o and we apply Green’s formula,

_ /Q %W, 0)pldz + /Q o(x,0)p0dz + / /Q (D% — Ap+ p)p + (7(divDPp) + pyidadt = 0, (3.39)
/Q Y(z,0)0 %z + / /Q (DPo — Ac + o) + (ydive + o)pdzdt = / /Q o2dzdt. (3.40)
Combining (3.39) and (3.40) we find
(M0 0" (600" o) = [ oara,

Then we introduce the norm )
160" oY e = ( ][ o*dadt)”. (3.41)
Q

We define too F' the dual space of F. So, the operator A is an isomorphism of F into F'. As a
consequence,

oxo = —M*A"'Mhy. (3.42)

Finally, the wished-for sentinel function is provided by

S\, 7) = / / (ho — M* A~ Mhg)modadt.
Q
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3.7 Identification of the pollution term )\é

We multiply the first equality in (3.22) by y, and the second equality by z). We apply Green’s formula
and we obtain

a 3 .
//2 87];)‘50120 + )‘//Q(D%LQA — Ayx +y2)p + (v div Dy yx + ya)gdedt = 0, (3.43)

and
// (D%L@\ — Azy + 2x)q + (ydivzy + zy)pdadt = // (ho + v)Azydadt. (3.44)
Q Q

As a result of equalities (3.43)-(3.44):

/ / 90 \édsy = / / (ho + v)AzydadL.
» OV o

The crucial information is provided by the desired sentinel, which depends on hg.
// @)\édzo ~ // (ho . M*Aitho)(mo - Zo)dl’dt. (345)
s Ov o

The pollution term )\g is then called stealthy if it makes the sentinel S to be unable to observe.

// @Aédzo =0.
» Ov

The relation’s numerical resolution (3.45) allows the transverse displacement of y to be valued in terms
of the temperature difference z.

3.8 Conclusion

The study reported in this paper was about using the sentinel method to resolve a fractional ther-
moelastic deformation system with incomplete data. The problem considered was formulated by the
Riemann-Liouville fractional derivatives. In the left Riemann-Liouville fractional integral meaning,
the partial known initial conditions are defined. The goal was to use the sentinel approach to detect
the pollution terms based on a particular temperature data z. The initial data moves had no effect
on the information obtained. The null controllability problem is the principal tool used to resolve
the sentinel problem. The right fractional Caputo derivatives of fractional order were the best way
to introduce the coupled of adjoint states. The numerical value of the transverse displacement of y
in relation to the temperature difference can be calculated using the assessment obtained in relation
(3.45). The sentinel method given in this paper is a generalization of the sentinel method in the context
of fractionally distributed problems.



Conclusion and Perspectives

he major purpose of this thesis was to look at the subject of optimal control for some distributed
T coupled systems with incomplete data as well as the detection of a fractional coupled system
with partial knowledge. We’ve been interested in the subject of environmental pollution, specifi-
cally water pollution. We tried to select the best control that was independent of the missing data
variation. The main technique was the use of Lions’ concept of "no regret control" to regulate dis-
tributed systems with missing data. In the same approach, the deformation of composite materials
has been discussed. This type of deformation isn’t always simply mechanical. We looked into several
results involving the Riemann-Liouville fractional derivatives as a sentinel of the fractional problem
of coupled thermo-elasticity systems. For analyzing the interaction between thermal and mechanical
effects in elastic bodies, we applied the sentinel approach to an inverse fractional coupled thermoe-
lastic system. Furthermore, when introducing fractional coupled adjoint state systems, we preferred
to use the right Caputo fractional derivative. The identification issue proposed in this paper with
the Riemann-Liouville and Caputo fractional derivative senses might be considered a generalization
of classical identification problems in the non-fractional situation.

Some of the previous results will be quantitatively verified in the future, and our studies on the
optimal control for some distributed coupled systems with imperfect information and on the sentinel
of a partially known fractional coupled system in a stochastic situation will be expanded. We’ll also
try to express these results numerically.

We are considering employing other fractional time derivatives, such as those of Caputo-Fabrizio or
probably Atangana-Baleanu, in the near future. Finally, the stability of a fractional coupled system,
the Bissel equation, and its applications in controlability theory are of interest to me.
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Appendix

3.9 Demonstration of the Theorem 1.5.4

Let’s prove the existence. We assume that the series defined in (1.37) is convergent in beforehand. By
replacing v by w; in (1.35) and using the fact that (For more information see [7, &])

a(z(t), wi) = )\i (z(t),wi, )LQ(Q) = )\izi. (346)
From (1.35)-(1.36), we may deduce that y; is a solution of the ordinary differential equation :

{ D zit) + Nizi(t)

i 52,(:):(1, vt € (0,7), (3.47)

Let’s solve the last (3.47) problem using the Laplace transform. We can get the following equation

L{D%, (1)} + NL{z(t)} = L{fi(1)}. (3.48)

We have
L[DE, z(t)] = s°L(z(t)) — lim I'P(1).

As a result, when (3.48) is added, we get
S’B,C(Zi(t)) - ZZO + /\zﬁ{zz(t)} = ﬁ{fz(t)}

It denotes

z) n L{fi(t)}

We know this because of Lemma 1.5.3:

B+ Ai] = """ By p(—Nit"),

hence

2(t) = P Eg p(—Ait”) 2] = /Ot(t —5) " Egp(— Nilt — 5)°) fils)ds

Otherwise; we have z(t) = > ;2 z;i(t)w;.

Uniqueness of solution

e To begin, we show that there is a solution to the approximate problem of (1.33)- (1.34). Let
Vi be a subspace of Hg(Q) generated by {w}7,. Consider the following approximate problem
associated with (1.33)- (1.34):

We are looking for z,, : t € [0,T] — 2z (t) € Vi, solution of

Dy, (zm (), 0) () + (zm(),0) = (F(1),0) pagq) V0 € Vi, (3.49)
P2, (0) =20 = i 2Dw;. (3.50)
=1
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Since zp,(t) € Vin, we have

Zm(t) = Z(Z(t),Wi)LQ(Q)wz‘ = Zzi(t)wi.
i=1 i=1

We check that the function z,, is the solution to (3.49)-(3.50) and that it is given by,

m

Zm(t) = [tﬁ_lEﬂﬁ(—)\itﬁ)z?:/Ot(t—s)ﬁ_lEWg(—)\i(t—s)ﬁ)fi(s)ds]wi. (3.51)
=1

e We show that the sequences (zy,) € L*(0,T; HL(2)) and (I'™Pz,,) € C(0,T; H(Q)) are Cauchy.
Let m and p be two integers such that p > m > 1. We then have

P
2p(t) — zm(t) = Z 2i () w;.
i=m-+1
Thus,
a(zp(t) — zm(t), zp(t) — Z Ni(z)?
i=m+1
p
<2 Y NtFTPES p(—Nt?)|2))?
1= m+1
2
42 Z )\(/ (t = 5)P " s~ Nilt — 5)°) fi(s)ds)
i=m-+1
whence

T
I2(8) = 2 Oso ey = | aGolt) = m(t),2p(0) = (2

<2 Z |20 / 120253 (—2\t%)dt

=m-+1
p T t 2
+2 3 / Ai(/(t—s)ﬁ_lE@ﬁ(—)\i(t—s)ﬂ)fi(s)ds) dt
i=m+170 0
< A,+ B,
2002T26-1 P
< ST OnPP + / |£i(5)[2ds).
26—1 i=m-+1
(3.52)
So, we get
2T2,8 1 P 1 oT P ¢ 1
2(t) = 2m ()| 200,712 ) < C (> A2 *./7[ S / Fi(s)Pds))”
i=m+1 i i=m+1 V0
(3.53)

Remark 3.9.1

— We have (—\it?) > 0 then arg(—\;t”?) = .
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— From Theorem (1.5.1), for all 3 < 8 <1 we have

A, =2 Z A\zOP/ 292 B3 5(—\it?)dt
zm+1

T
< 202 Z /\,-yz?|2/ 2824t
0

=m-+1
228-1 P
20 T S
=m-+1
— By the Cauchy-Schwarz inequity, we have
p T t 9
Bo=2 3 [ ([ (=P s~ nle - 9)?) i)
i=m+170 0
o t t (3.54)
_ 2
<2 3 [l [ [0 Bap(-aite - 9P as) ([ 1))t
i=m+1

Now, if we set Z =t — s, we get

/Ot [(t — )P Eg (—\i(t — 8)6)]2ds _ /0

~+

As a result of (3.54), we have

B, <2 Z A252/ {(/OtEéﬁ(—AiZB)dZ]st>(/Ot‘fi(8)|2ds)}dt

i=m+1

202T ”
2 / |fz 2d5
”8 i=m+1

On the other hand, we have

1'(2,(t) = 2a(t)) = Cylt) + Dy(0),
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where

Cp(t) =

F(ll_ B) i:%;rl {Z?/O (t — s)_ﬁsﬂ_lEﬁ,B(_kisﬁ)ds}wi
_ 1 p 00 (—Az)k t - ) |
- ml:%: {Z?Z T(Bk + B) /0 (t — s)PsPkth 1d8}wz

k
_ o~ (M) s TA=PT(Bk+B)y
“Ta-5) '_Z {Z? > (3% + ﬂ)tﬁk Ty }wz (3.55)

Remark 3.9.2

Using the Beta function’s definition, we get

t t
/ (t — 5) BsPEHA—1qg — / (1 — i)—ﬂ(i)ﬂﬂﬁ—ltﬁﬂﬁ—lds
0 0

_ o1 [fq _ 5\=85\Bkp1
=1 (1 t) (t) ds
0

1
— tﬁkz—l/ (1— u)—ﬁ(u)ﬁk—h@’—ltdu
0

1
— tﬁk/ (1— u)fﬂ(u)ﬂkJrﬁfldu
0

= t"*B(1 - B, Bk + B)
_ o D= BT (Bk + B)
T(1+kB)

We have too
Z(H) = p(ll_ B giil { /Ot(t =57 [ s = P B uls = ) i) dr] dsfe
= ml_ﬁ) i:Z;l{ Ot fi7)| / (=97 (s = 1) By a(~Ms - 7))ds] dr by
I 1— 3) Z,:Z:L;l { /Ot 1i(7) [ki) F((ﬁ_];\ikﬁ) /:(t = 5) (s — )M Nds]dr fw;  (3.56)
g _% ([ 5o ,i P((B_kAikﬁ) [a=r O ars

= > A /Ot FilP) B (= Ailt = 7)7)dr b,
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Using the Beta function’s definition, we get

R R e P R T e e R
e R
:/T(t 7)ok 1[17 i:ﬂ*ﬁ{i::]ﬁkwflds

= (t— 7)1 /0 "1 = )P P )

(t —7)*B(1 - B, Bk + B)
. T)gkm — B)T(Bk + B)
I'(1+kB) ‘

Combining (3.55) and (3.56) , we get

' (z(t) = 2m(1)) = Z {#Eg1(—2it®) fwi + Z / i) B (= At = 7)7)dr fu

1=m-+1 i=m-+1

We can write the following relation using Theorem 1.5.1, and the Cauchy-Schwartz inequality.
172 () = 2 (0) 2y = (T2 (2p(5) = 2 (£)), P (2(t) — 2m(1)))

<2 Z Nl2OPES ) (~Ait®) + 2 Z A /f, (T)Eg1(—Nilt — 7)0)dr)?

= m+1 i=m+1

<20? Z NP 4202 Y /|fz )] | /(t—r)*ﬂdrr]

i= m+1 i=m-+1
20 t1 B ”
=207 Z |22+ /|fz 2d¢
i=m-+1 i=m-+1

As a result,

- 3 /2151* !
sup ||]1 'B(zp(t) - zm(t))H%Ié(Q) < \@C( Z i |20‘ )2 Z / \fi(T | dr) 2.
te[0,T] i=m+1 i=m+1

Since 20 € H} () and f € L?(Q), we deduce that

P T 1 1
li S(T)Pdr))? =0, 1 NlZ)2) 7 =o. 3.57
mm;mm(i%l/o [fi(r)Pdr)) odm (o 7%;1 20) (3.57)

So from (3.53) and (3.57), we have,

T
. B 2 _ . 1-8 _ 2 _
ol [ 120 = on Ot =0, sup 1170 = 2n®) e = 0

This indicates that the sequences (z,,,) and (I'~?z,,) are both Cauchy respectively in L%(0, T; H} ()
and C(0,T; H}(Q)). Then, we have

—y in L*0,T; HYQ)), I' Pz, = 1Pz in C(0,T; H} (Q)) (3.58)
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o We demonstrate that z is the solution to the problem (1.31)-(1.36). Let D(0,T) be the space of
functions oo in (0,7") with compact support, and let ¢ € D(0,T). Let also u > 1 be an integer.
Then by (3.49), we have for all m > p,

T T T
/0 (f(t)vv)Lz(Q)‘P(t)dt :/0 D}%L(zm(t)av)m(g)(ﬁ(t)dt+/0 a(zm(t),v)p(t)dt Vv e Vi,

T T
(zm(t),v)LZ(Q)Cgcp(t)dt—i—/o a(zm(t),v)e(t)dt Vv eV,
T T
(2(6),0) 1o g Corp (1)t + /0 a(z(t), v)p(t)dt Yo € V.

=),
=),
As Uy>1 CV, is dense in H () because (w;) is a basis of HE(£2). We obtain for all v € H} ()
T

[ (0.0 gyttt = - / (+48),0 )Lz( et [ a0, vpwa w e 1),
_ / Dy (2(6),0) 12 g el0)dt +/ et Yo e HA(SQ).
Which means that for all v € H(Q), we have
(F(0),0) oy 9(0) = Dl (50),0) 1 0(0) + al=(0), 0)o(t) Ve € (0,7)
From (3.58), we deduce that

m [oe}
' P2(0) = I'P2(0) in Hy(Q), I'P2,(0) =Y 2fwi — > fw; = 2°.

So, we get
I'P2(0) = 2°.

e Let us demonstrate the relations (1.58) and (1.59). If z is the solution to problem (1.33)-(1.36)
, then z is ginen by (1.37). Then, using the results of the previous calculations, we demonstrate
that we have

9T28— 1 P oT - P ¢ 1
=0l < CY 55— 2 M) Ai[,21< [ in)as)]
1=m-++

i=m+1

We also have,

B 1 2t1_ 1
up |70 gy <vV2C( 3 MR) w02 (Y / filr)Pdr))”.
t€[0,T7 i=m-+1 Z m+1

3.10 Demonstration of the Theorem 1.5.5

Existence of solution Let’s prove the existence. We assume that the series defined in (1.47) is
convergent in beforehand. By replacing v by w; in (1.45) and using the fact that (For more information

see [7, 8])
a(y(t),wi) = A; (y(t)vwi7 )L2(Q) = \iyi-

From (1.45)-(1.46), we may deduce that y; is a solution of the ordinary differential equation :

(3.59)
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Let’s solve the last (3.59) problem using the Laplace transform. We can get the following equation
L{Dzryi(t)} + Mlfyi(t)} = L{fi(D)} (3.60)

We have d
L[Dg f(t)] = s*F(s) — slim I~ f(t) — lim — 1> f(t).

t—0 t—0 dt
As a result, when (3.60) is added, we get

0 1
, _SY; SYi L{fi(t)}
LB = 5t e

hence,

[e.o]

t
= [t 2 Ea a1 (= 2t)y) + 17 Ba (- 2t)y! + / (t = )" Baa( = Nilt = 5)*) fi(s)ds
; 0
Otherwise; we have y(t) = Y72 yi(t)wi, we deduce (1.47).

Uniqueness of solution

e To begin, we show that there is a solution to the approximate problem of (1.33)- (1.34). Let
Vi be a subspace of Hi(Q) generated by {w;}7,. Consider the following approximate problem
associated with (1.42)- (1.46):

We are looking for y,, : t € [0, T] = ym(t) € V,,, solution of

D%y, (ym(t)7v)L2(Q) + a(ym(t),v) = (f(t)av)]}(g) Vo € Vi, (3.61)
m 8 m

I, (0) = 0 = O, —TI%2%, (0) =y- = Los. 62

Ym(0) = yp, ;ylw, ol “um(0) =y, Zyzw (3.62)

Since Yy, (t) € Vi, we have

m

ym(t) = Z(y(t) wz L2(Q)Wi = Zyz

i=1
We check that the function y,, is the solution to (1.42)- (1.46) and that it is given by (1.47).
o We show that the sequences (ym) € L*(0,T; H} (R)), (I* “yn) € C(0,T; H} () and (%I2_O‘ym) €
C(0,T; L*(Q)) are Cauchy. Let m and p be two integers such that p > m > 1. We then have

p

() = ym(t) = D wi(t)wi.

1=m+1
Thus,

a(yp(t)_ym(t) yp(t Z )\ yz

1= m+1

<2 Z Nt?*TUES 1 (=it [y
1= m+1

+2 Z IV SN COVAITE
= m+1

RS )\(/ — 5 (= Ailt = 5)°) fi(s)ds)

i=m+1
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whence
) T
190(8) = U (2 gy = [ @0 (0) = Un(0) (1) = (1))

<2 Z e / 2o-4E2 (= t%)dt

1= m—l—l
+2 Z Nilyi 2 / PR (= Nit™)dt
1= m+1
2
+ 2 Z / / —5)*” 1Eaa(—/\i(t—s)a)fi(s)ds) dt
i=m+1
< A, + B, +C,.
(3.63)
So, from Remark 3.10.1 we get
202T2a 3 p 2C Ta 1 p
19p(t) = ym )l L2 (0,712 (02)) < > AP+ > Ay
C2Ta = m+1 i=m+1 (364)
204( /|fZ 2ds
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Remark 3.10.1

From Theorem (1.5.1), for all 3 < a < 2, we have

P_2 Z A‘y / t2a 4Eaa 1( A

= m+1
T
< 2C? Z )\i]y?|2/ t2o=4qe
i=m+1 0
202T2a 3 p

> Al

i=m+1

We have too

p T
By=2 3 Al [ 0B (A

1=m-+1

p T
<20* ) Ai|y}|2/ 224t
i=m-+1 0
202Ta 1 p

> Ay

1=m+1

By the Cauchy-Schwarz inequity, we have

A)dt

A%)dt

ds /]f, )[2ds) Jdt

C, < 2i§;1/0T{>\i(/0t (= 57 Baa(~Nilt — )°
< 2% y e t(t—s>a*2>ds)dt
<o [N % ([ 15
<20t % ([ 1rtPas)
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On the other hand, we have

P (yp(t) — ym (1))

__IKQ{_OOijiil{ygjﬁﬂt_-sy»a3a¥E@@_1c—Aﬂfwds}wi
T % o [0 = 95 B s (s b
+F(21_%§ij+l{ [t =92 [ = Bua (A"~ ) fir)ar]ds o
_ Fczf_a)i;§;1{<J§:(yk%_of_:ul/ia-sf»Osak+a2ds}wz
()Z o R I &
+r( b m+1 /f, / )17 (s = 1) By (Al — 7)ds] dr b

Using the Beta function’s definition, we get
! 1 k+a—2 b S\1—aS\ak+a—2 ak+a—2
/ (t — s)t s ta2qs :/ (1 - ;) *a(g)a ta—2pakta=2qg
0 0

1
— tak/ (1 o T)lfa(T)ak+a72dT
0

=t*B(2—a,ak+a—1)
a2 —a)l(ak+a—1)
B I'(1+ ka) '

In addition, we have
! 1 k 1 b S\1 S\ak+a—1 0k+a—1
/ (t—s) —asa +a— dSZ/ t —a(l o E) —a(z)a +a ta +a ds
0 0

1
— tak+1/ (1 . T)lfa(T)ak+a71dT
0

= t**1B(2 — a,ak + a)
_ takP(Q — a)l(ak + «)
I'2+ ka)
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Moreover, Using the Beta function’s definition, we get

/t(t — s)lfa(s )aflana(—)\i(s —7)%)ds

= / [(t—35)— (s =) (s — T)*  Epal—Ni(s — 7)%)ds

i el il 1 a S —T ak
) T(t_T)lia{l_t—T} [t—r} 12 ak+a)) @
o] —)\ik t o s —T17l-a S—Ta—l o
:kz—()r((ak—za)/T(t_T>1 [l_t—T} [t—T} (t—T) ket lds
(=)t . s — ril-arg — rra—1
:’;)W/T(t_T) k[l_t—T} [t—T} ds

o0y \k 7 ak
=(t—-7) Z ( ;\‘?alit—i— a)) /1(1 —u)t T gkl — pydy

0

o0y \k _,rak
:(t—T)Z( ;\‘z()ozlg:t—i—a)) B(2 — a,ak + «)

(=)t —7)*R T(2 — )T (ak + )
=(t—rT1
( ) kz:%) I'(ak + a) I'(2+ ka)

=t —7)(2—a)Eq2(—Ai(s —7)%).

We therefore deduce that

p
PP~ (yp(t) — ym(t Z WEan (At )wi + > yitEa1(—Ait®)ws
= m+1 t=m-+1 (365)
Z / fi(T)(t = T)Eq2( — )\i(t—T)a)dT}wi.
i=m-+1

We can write the following relation using Theorem 1.5.1, and the Cauchy-Schwartz inequality.
12w 0) — v ()20 = @ (T wplt) = (), P~ (1) — yi(1)))

<2 Z Nily? PEZ  (—Ait®) + 2 Z Ailyi PEEZ 5(—Nit®)

= m+1 i=m+1
+2 Z i ( /fZ (t = 7)Eap(— Ni(t — 7)%)dr)’
= m+1
p

<2c? Z Ml + 202727 S [yl

i= m+1 i=m+l1
+207 Y / |filr)2dr] / [ (=)o)

i= m+1

< 202 Z N|yd]? + 202 T Z Ailyt?
i=m+1 i=m+1

202T1 ot
T / () Far)].
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As a result,

Nl

p 1 p
sup 127 (wp(t) — um () sy < V2C( Y0 Nlf?)” +veTzec( Y i)

te[0,7

T e (3.66)
T3 « 2 %
Z / |fi(T dT )
i=m+1
We have,
Ayes “(yp(t) Z Y} = (Baa (= Ait®))wi + Z gL o (tEu1 (—Nit®))w;
ot . 1=m+1 ' at i=m+1 ' 6t

+ Z B /fz )t —T)Eaa(— )\i(t—T)O‘)dT}wi

1=m-+1
= Z Y (= At By (= Mt®))w; + Z YL B 1 (— M\t
i=m+1 i=m+1
+ Z /fz {(t = 7)Baa(— Xt —7)%) Jdr
1=m-+1 at
p
= Z y?(—)\ita_lEma(—)\itQ))wiﬁ- Z y}Ea71(—Aita)wi
i=m+1 i=m+1
+ Z /fz a (t—S) )ds
1=m-+1

Where did it come from

H*I2 *(p(t) = ym () Z2(0) < 2 Z A Lyp P (2072 G o (= hit®)) + 2 Z i I B 1 (= Xit®)

i= m+1 i=m+1
2

+2 Z ‘/fz oa (t—S) )dS}

i=m-+1
D p
< 2077272 3 NP +20% Y |y
i=m+1 i=m+1
—|—2C2 Z / |fz 2d8
i=m-+1

That implies

o N o p 1 p 1
up [ 272 (plt) = g3y < VZCT (D2 MPP)* +vaC( 3D i)’

t€(0,71] i=m-+1 i=m+1

wvac( Y / fils)ds)”
i=m+1

Since y° € H?(Q) N H(Q), y*(Q) and f € L*(Q), we deduce that

p

T 1 1

- (2d6)) 2 — 2 7 _

m’;ﬂoo (i:%;i-l/o i) dS)) -0 m;ﬂoo (i_%;d)\ ] ) -0
1

P 1
Jdm (3T i) =o.

1=m+1
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As a result

T
lim lyp(£) = Y (B)]I771 () dt = 0,

m,p—+0o0 J(

sup (|12 (yp(t) = ym (D)) 171y = 0 Sup H*I2 *(Yp(t) = ym ()| 72() = 0.
te[0,7] 0 tel0,T

This indicates that the sequences (y,), (I?~%ym) and (aat

L2(0,T; HY (), C(0,T; Hi(2)) and C(0,T; L?(2)). Then, we have

I>~%y,.) are Cauchy respectively in

ym —yin  L*(0,T; H}(Q)),

'y, — I'"% in C(0,T; H}(Q)), %IQ_ay 8615]2 Y% in  C(0,T; L*()).

o We demonstrate that y is the solution to the problem (1.42)-(1.46).

Let D(0,T") be the space of functions oo in (0,7") with compact support, and let ¢ € D(0,T).
Let also 1 > 1 be an integer. Then by (3.61), we have for all m > p,

T T T
| (00 1202018t = [ D (6. 0) et + [ alym(t), 0)plt)dt Vo €V,
T

T
= [ m(0),0) €L + [ alym(t),v)e(O)dt Vo € Vs

T T
= /0 (y(1),v) 12 () Cop(t)dE + /0 a(y(t),v)p(t)dt Vv € V.

As Uy>1 CV, is dense in H} () because (w;) is a basis of H}(£2). We obtain for all v € H} ()

T T
[ 00.0) o0t = [ D 0,0 gyt + [ aly®,0)000e o € HY(©),
Which means that for all v € H{ (), we have

(f(£),0) 2 #(8) = DL (Y(E),0) 1o ) (E) + aly(t), v)p(t) Vit € (0,T).
Finally, we deduce that

9 2w
7&12 y(o) =

QIQfayl .

12704 — 12704 0
y(0) y p

o Let us demonstrate the relations (1.48)-(1.50). If y is the solution to problem (1.42)-(1.46), then
y is ginen by (1.47). Then, using the results of the previous calculations, we demonstrate that
we have

9 < 202T2a73 0 QCQTQ 1 5 C2Ta
HZ/HLz(o,T;HOl(Q)) > m”y ”Hé(g) + T”y ||L2 Q) + ala )HfHL?

we have too

T3—a 00
P05y oy < 20° S NP + 20T S Ayl + 2070 /|fl )2ds.
=1 =1

Let be

2T3—cx

sup ’\IQ_ay(t))\’Hg(Q) < \/ECHZ/OHHg(Q) + CV2T* |y | 2q) + C

HfHL 2(Q)-
te[0,T]



3.10 Demonstration of the Theorem 1.5.5
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Finally, we’ve got

8 B o o0 o o0 T
512 Ol sy < 20T N2 4202 ol P+ 2C2 Y [ 1) s,
=1

i1 i=1
Then

0 9 q 2 ga_goo202$ NG) - 123

tes[l(l]IC)F]HaI Y1720y < V2OVT22(Y N 191%)2 + V20 () i)

+VAC(Y [ 1) as) .
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