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Abstract

In this article, we present two different approaches for obtaining quantitative inequali-
ties in the context of parabolic optimal control problems. Our model consists of a linearly
controlled heat equation with Dirichlet boundary condition (us): — Auy = f, f being the
control. We seek to maximise the functional Jr(f) := %-H‘(O;T)XQU? or, for some € > 0,
Jr(f) = %ff(O;T)XQu? + e [, u}(T,-) and to obtain quantitative estimates for these max-
imisation problems. We offer two approaches in the case where the domain €2 is a ball. In
that case, if f satisfies L' and L> constraints and does not depend on time, we propose a
shape derivative approach that shows that, for any competitor f = f(z) satisfying the same
constraints, we have Jr(f*) — Jr(f) 2 ||f — f*HQLl(Q), f* being the maximiser. Through our
proof of this time-independent case, we also show how to obtain coercivity norms for shape
hessians in such parabolic optimisation problems. We also consider the case where f = f(t, )
satisfies a global L constraint and, for every t € (0;7), an L' constraint. In this case, assum-
ing € > 0, we prove an estimate of the form J7(f*) — J7(f) 2 fOT a:(W|f(t, ) — F (¢, ’)Hil(g)
where a.(t) > 0 for any t € (0;7). The proof of this result relies on a uniform bathtub
principle.
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1 Introduction

This Introduction is structured as follows: in Subsection 1.1, we present the scope of our article;
in Subsection 1.1.1, we give an informal statement of our results while in Subsection 1.2.1 we give
several bibliographical references on qualitative properties for optimal control problems, shape
derivatives for parabolic problems and quantitative inequalities. In Subsection 1.3, we give basic
information regarding the Schwarz rearrangement, which will be a key tool in our analysis, and we
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give bibliographical references for parabolic isoperimetric inequalities. In Subsection 1.2, we state
our main results, Theorems II and III (Theorem I deals with the uniqueness of solutions to our
optimal control problem and is also stated in this Section). In Subsection 1.4 we present the plan
of our paper and, finally, in Subsection 1.5, we gather the notations we will use throughout the

paper.

1.1 Scope of the article
1.1.1 Goal of this article: informal statement of the problems and of the results

In this article, our goal is to present two different approaches for obtaining quantitative inequal-
ities for optimal control problems, which will also be dubbed quantitative isoperimetric parabolic
inequalities. Before explaining how this fits in the growing field of qualitative questions in optimal
control theory, let us vaguely state the type of results we wish to establish, and sketch the two
approaches that will be put forth. By quantitative inequalities, we mean the following: we consider
a controlled parabolic partial differential equation assuming the general form

us — Lu= fin (0;T) x £, (1.1)

L being an elliptic operator; this equation is supplemented with some initial condition and some
boundary conditions. In this setting, f is the control and depends a priori both on time and
space. It is assumed to satisfy some constraints, which will be taken into account by assuming that
f € Z, where 2 is some subset of a function space. The cost to be optimised is some functional
Jr: Z > f— Jr(f). The control problems reads

o (1) (1.2)

The quantitative inequality we aim at can take two different forms:

e For time independent controls. In the context where all controls f € 2" write f = f(z),
and if the solution of (1.2) is some f (assumed to be unique for simplicity), the goal is to
establish the following kind of estimate

Ve 2, Ir(f) = Ir(f) < —COf = fllir e (1.3)

for some constant C(T") > 0. The right-hand side quantity is natural in the context of
quantitative inequalities for shape optimisation problems [21] and optimal control problems
[29], and is akin to the Fraenkel asymmetry. We refer to Subsection 1.2.1.

e For time-dependent controls. In the context where the controls are time dependent i.e.
f = f(t,z) and when the solution of (1.2) is some f*, the goal is to establish something of
the form

T
Vie 2 Jr(f) - Ir(f7) < —/0 w(s)lIf(s,7) = (5, ) r ) (1.4)

for a function w : [0; 7] — R4 such that for any s € (0;7'), w(s) > 0. As will be explained
more in detail in Subsection 1.2.1 and commented upon in the Conclusion, see Section 6.2,
this is a stronger norm than the usual one.

To the best of our knowledge, neither type of quantitative estimates have been derived despite
their natural interest.



Obviously, one can not expect to prove (1.3) or (1.4) for all optimal control problems. What
we propose here is to establish both these inequalities for a linearly controlled heat equation in the
ball under L' and L* constraints. The main equation under consideration is set in Q = B(0; R)
and writes o

S — Auy = fin (0;T) x Q,
ur(t=0)=u">0in Q, (1.5)
us(t,-) =0 on 0NQ.

We will also assume that the initial condition u® € €2(Q) N Wy2(), u® > 0, which is fixed,
is radially symmetric and non-increasing. In the time-independent case (when f = f(z)), the
functional we seek to maximise is defined by

1 2
Ir(f) = 5 //(O;T)Xﬂuf(t,x)dwdt. (1.6)

In the time dependent case (when f = f(¢,x)), the functional we seek to maximise is

Q

1
TE(f) = 2//(O;T)Xgui(t,x)dxdt+;/u?(T,x)dx (1.7)

for some € > 0. The main reason behind supplementing the functional with a final time term is to
ensure the non-degeneracy of the switch function associated to the optimisation problem.

As a final comment, let us remark that the constant C'(T') appearing in (1.3) and the weight w
are constructed in a non-explicit way.

Remark 1. Although we prove our results for mazimisation of functionals, we believe the same
strategies work for the minimisation of the functional. For both problems, both inequalities may
have interesting consequences for inverse problems.

Remark 2. Obwiously, if the optimal control f* for the time-dependent case does not depend on
time, which will be the case here, (1.4) implies (1.3) with C(T') = fOTw(s)ds. However, the reason
why we present two proofs is the possibility of generalising the methods used to prove (1.3). In
the conclusion, we explain why we believe this inequality can be extended to other types of control
problems, such as bilinear control problems, or how, in general domains, technical assumptions on
second order shape derivatives may enable one to derive it. In short, the proof of (1.3) relies on
two properties of the control problem: the first one is shape derivatives, for which the trickiest part
1s to prove coercivity of second order derivatives in general domains; the second one is the convexity
of the problem, which is something extremely general.

The proof of (1.4) is specific to the case of the ball and it is unclear whether or not it may be
adapted to other domains. Indeed, the parabolic isoperimetric inequalities used in its proof [5, 6, 33]
may not hold in general domains, in the sense that explicit characterisation of maximisers may
not be attainable.

1.2 Statement of the main results

Let © = B(0; R) be a centred ball in dimension n. We assume that we are given an initial condition
satisfying

u® > 0,u’ € €X(Q) N Wy (), u° is radially symmetric and non-increasing. (1.8)



For a function f € L?((0;T) x ) we consider the solution uf of

a—f Auy = fin (0;T) x Q,
up(t=0)=u’, (1.9)
ug(t,-) =01in (0; ") x ON.

The functional we wish to optimise in the time-independent case is

Jr(f) = ;//(O;T)xﬂu?(T’ ). (J)

For a given L' constraint Vg € (0; Vol(Q2)), the sets of admissible controls are

M(Q) = {f €L>®(),0< f < / f= VO} (Adm)
and
Mr(Q) :={f € L®((0;T) x Q) for a.e. t € (0;T), f(t,-) € M(2).} (Admr)
The first problem we address is
max  Jr(f). (1)
fEM(Q)

The second problem is set in the time-dependent case and the functional we seek to optimise is,

for some € > 0,
1 €
Ti(f) = E// u?(T7~)+§/ w3 (T, ). (1.10)
(0;T)xQ Q

The second problem we address is

x| JIr(f)- (I5)

Finally, we fix throughout the paper the notation
fri=1p- (1.11)

where B* is the unique centred ball of volume Vj, and define u* as the solution of (1.9) associated
with f = f*.

Remark 3. The existence of solutions of (I,) and (I5) are easy consequence of the direct methods
of the calculus of variations.

As an easy corollary of [5, Theorem 3|, f* is a maximiser of both (I,) and (I5). To prove our
results, the first step is the following Theorem:

Theorem 1. f* is the unique solution of (I,) and of (I5).

It is not the main goal of this paper, but the result is in itself interesting and relies on topological
properties of some classes of functions defined wvia rearrangements. We refer to Section 3 for the
proof.

Let us now pass to the two main results of this article. We choose to state first the time-
dependent case, as the result holds without any restriction on the dimension. In this case, we need
to take € > 0. The reason behind this is technical, and amounts, to put it shortly, to forcing the
switch function of the problem to be non-degenerate. We comment on this in the Conclusion.



Theorem II. If e > 0, there exists a constant C(e,T) > 0 such that

T 8 *
vI e Mr(@) T () = Fi() < ~Cen) [ (2] 1t~ Fle (112)

In the estimate above p} solves

P+ Apr = —u* in (0;T) x €,
pi(T,-) = eu™(T,-), (1.13)

pi(t,-) =0 on (0;T) x 00
and is the switch function of (15).

Remark 4. Actually, when e > 0, we can even prove that there exists a constant A(e,T) > 0 such

that -
vt € (0;7), (— pf) < —Ae, 7). (1.14)
v ) ps-

We however choose to keep the partial derivative of the switch function as it seems to us to be a
more precise result.

We then pass to the time-independent case, where the main innovation will be the use of shape
derivatives. We include this result not only for the sake of completeness but also because this
method seems, at this stage, generalisable to other domains, while it may not be the case for
Theorem I1.

Theorem III. Assumen = 2.
For any T > 0 there exists a constant C(T) > 0 such that

Vfe M(Q),Tr(f) = Tr(f*) < =CDIf = F 7 - (1.15)

1.2.1 Bibliographical references

Let us now present the frameworks into which we think our present work fits.

Qualitative questions in optimal control problems The question of qualitative properties of
optimal control problems has recently drawn a lot of attention. Indeed, in many situations, explicit
computation of the optimal control is nearly impossible, and a line of research has emerged that
deals with the question of knowing what optimal controls nearly look like, or whether or not these
controls are (un)stable in a sense that has to be specified. Among all these qualitative queries, one
may single out the following;:

e Insensitising controls. The question of insensitising controls is a very natural one, and is
a possible solution to the following question: given that it is often the case that one can not
practically realise the exact control strategy and that some imperfections may arise, how can
a robust control strategy be constructed? In that context, the goal is to find an insensitising
optimal control. This question has been studied, for instance, in [1, 28] and, more recently,
in [18].

e The turnpike property. The turnpike property states that, when dealing with time evolv-
ing optimal control problems, it is sometimes possible to actually find a nearly static optimal
strategy or, in other words, that the optimal control remains close, in some sense that has



to be quantified, to the solution of a stationary optimal control problem. First motivated
by applications in economics [17], this field has been rapidly growing over the last decade
and has found applications in many contexts (e.g. control of non-linear differential equa-
tions, control of the wave equation, control of semilinear heat equations, machine learning)
[42, 13, 19, 26, 37, 39, 40, 43]. It has recently been derived for bilinear optimal control
problems using quantitative inequalities for stationary optimisation problems [31].

Shape derivatives for time-evolving problems Our work presents what is to the best of
our knowledge the first detailed analysis of a second order shape derivative for a time-evolving
optimal control problems (in the sense that a coercivity norm for the second order shape derivative
is obtained), albeit it deals with shape derivatives with respect to a subdomain. Although the
literature devoted to time-evolving optimal control problems is scarce, we would like to point to
[34] where a speed-method approach is presented, and to the recent preprint [11] where shape
derivatives (with respect to the underlying domain Q) are computed and used to obtain numerical
simulations of a shape optimisation problem.

Quantitative inequalities The study of quantitative inequalities in shape optimisation prob-
lems is an enormous field. To mention a few works, we point to the seminal [21] for the quantitative
isoperimetric inequality, and to [9] for quantitative spectral inequalities. Regarding quantitative
inequalities for (stationary) control problems we refer to [8] for a quantitative inequality for the
natural Dirichlet energy, to [12] for a quantitative spectral inequality (with respect to the poten-
tial) in R™ (both these works are done under L? constraints), to [29] for a quantitative spectral
inequality in the ball under L' and L constraints and to [31] for a generalisation of this inequality
to other domains, and for an application to the turnpike property.

Let us comment on the type of estimates usually obtained: given a functional F : Q — F(),
a typical problem reads

inf  F(Q). (1.16)
Q,Vol(Q)=V

Let us assume that, up to a translation, the unique minimiser of this functional is a ball B of
volume V' (this is the case when F(2) = Per(£2)), then the inequality obtained in [21] reads: there
exists a constant C' > 0 such that, defining the Fraenkel asymmetry of 2 as

AQ) = wielgn Vol ((z + B)AQ) (1.17)

there holds o
F(Q) — F(B) = CAQ)?. (1.18)
In the case of estimate (1.3), the coercivity obtained is akin to this measure of asymmetry if the

maximiser f writes f = 13 by defining Jr(E) := Jr(1g) with a slight abuse of notation, if we
choose a competitor f of the form f = 1g then estimate (1.15) rewrites

Jr(E) — Jr(E) > C(T) Vol (EAE)® . (1.19)

On the other hand, (1.12) may seem more surprising. If, indeed, we assume that f*(t,z) =
1 g«(+)(z) and if the competitor f is chosen to assume the form f(t,z) = 1 g (x) for some subset
E of Q then, seeing E := U0, {t} x E(t) and E" = Ure(oymy it} x E*(t) as subsets of the
cylindrical domain (0;T") x 2, the "natural quantity” that one should obtain should be the squared
asymmetry of E with respect to £, that is, Vol(EAE")2. The Jensen inequality enables to recover



this discrepancy. This stronger norm may be a consequence of having chosen a volume constraint
for every t. It is unclear at this stage whether or not replacing the constraint

for ae. t € (0:T), /Q £t = Vo (1.20)

//(O;T)fo =V (1.21)
<//(O;T)><Q 7= f|>2' (1.22)

We refer to the Conclusion, Section 6.2.

with a global constraint

would yield the coercivity norm

1.3 Schwarz’s rearrangement and isoperimetric inequalities for parabolic
equations

In order to be able to comment on our results and methods of proof, we need to give the basic
definition underlying most of our methods, that of Schwarz’s rearrangement. The three books we
refer to for a comprehensive introduction to rearrangements are [23, 25, 36]. Here, since we are
already working in a ball = B(0; R), we only give the definitions for functions defined on the
ball.

Definition 5. For a function ¢ € L*(Q),¢ > 0, its Schwarz rearrangement is the unique radially
symmetric non-increasing function ¥ : Q — R such that

vt € Ry, Vol ({¢ > t}) = Vol ({o* > t}). (1.23)

We define its one-dimensional counter part o' : [0; R] — R as
' (|z]) = ¢ (). (1.24)
The first property is that the Schwarz rearrangement preserves all the Lebesgue norms:

Vp € (1;400) ,Yu € LP(Q) ,u 20,/ uP :/(u#)p. (1.25)
Q Q

Of great importance to us are two inequalities. The first one, the so-called Polya-Szegd inequality
asserts that

Vo € Wy2(Q), 9" € W) 2(Q) and / |Ve# |2 < / |Vel|?. (1.26)
Q Q

The equality case in this equality was fully derived in [10] (see also [20]), and quantitative versions
were given in [7, 14]. The second one is the Hardy-Littlewood inequality:

Vf,géL2(Q)7f,g>0,/0fg</gf#g#- (127)

This inequality can be rewritten in the following form: for a.e. 7,

/{g>7'} /s /{g#>7} 1*. (1.28)



A quantitative version of this inequality can be found in [15] (and [31] in a simpler case where
smoothness of the involved function f is assumed). In Propositions 29 and 14, we give uniform
versions of this quantitative inequality for families of functions.

Comparison principle for parabolic equations started with the work of Bandle [6], Vazquez
[41], using the seminal ideas of Talenti [38], and were later extended in a series of works by Alvino,
Lions and Trombetti [2, 5] and Rakotoson and Mossino [33]. By ”comparison principle for parabolic
equations” we mean results that enable one to compare the solution u of a parabolic equation of
the form

ou

— — Au = f(t,- 1.2
0 A= (5, (1.29)
with the solution v of the symmetrised equation

v

— — Av = fH(t,). 1.30

0 v =rH() (1.30)

Both equations are supplemented with Dirichlet boundary conditions, and we wilfully ignore first
order terms. The correct comparison relation < used for such comparisons is defined as:

f =< g if and only if for any r € [0; R] 7/ < / g, (1.31)
B(0;r) B(0;7)

and the typical result asserts that u#(¢,-) < v(t,-). In this paper, we will rely, for the uniqueness
result, Theorem I, on the method of proof of [33], which enables more easily to encompass the
equality case. We expand on their techniques in the proof of Theorem I, see Section 3.

1.4 Plan of the paper
This paper is structured as follows:

1. In Section 2 we gather several elementary information about the optimisation problems (ad-
joint, switch function, regularity of the solutions, convexity of the functionals).

2. In Section 3, we prove the uniqueness result stated in Theorem 1.
3. Section 4 contains the proof of Theorem II and is independent of Section 5.

4. Section 5 corresponds to the proof of Theorem III. In it, we state our coercivity results for
second order shape derivatives. This Section is independent of Section 4.

5. The Conclusion, Section 6, contains discussion about possible extensions, as well obstructions
for generalising the results presented here.

1.5 Notational conventions

e For any g € L?(Q), g% denotes its Schwarz rearrangement and g its one-dimensional coun-
terpart.

e B* = B(0;7) is the unique centred ball of volume V4. In other words, it is the only centred
ball satisfying 1 € M(Q).

e u* is the solution of (1.9) associated with the static control f = f* = 1 g-.

e For a function f that is discontinuous across a smooth hypersurface ¥ with oriented normal
v, but continuous in Q\X, the jump of f across ¥ is

[flls = Jim, (f(x+t(a)) - f(w — tv(a))). (132)



2 Preliminary results

We gather here several results that will be used throughout the paper. We begin with some basic
regularity estimates on the solutions of the equation.

Proposition 6. For any o € (0;1), there exists M, > 0 such that, for any f € M7 (), we have
the estimate

[y (L, )llgoe(or)x0) < Ma. (2.1)
Furthermore, for any a € (0;1) and almost every t € (0;T), us(t,-) € €1*(Q).

Proof of Proposition 6. For the first point, we use [27, Corollary 7.31, p.182] which ensures that
for any p > 1,

T
ou
[ e lwna + | 5

where C' depends on the dimension, on p and on 2. It thus follows that, in particular, for any
p € (1;400) there exists C}, such that

<O fllzee + [[w°[l2), (2.2)
L ()

HU”WLP((O;T)xQ) < G (2.3)

It then suffices to apply the Sobolev embedding WP ((0;T) x Q) — €%*(Q) for p large enough.

The second point follows from the fact that, from the same estimate, for any p > 1 and
almost every t € (0;7T), us(t,-) € W2P(Q). The conclusion follows by the Sobolev embedding
W2P(Q) — €1(Q). O

We then provide structural information about the functionals which we seek to optimise. In

Proposition 7, we establish convexity properties which will prove crucial while, in Proposition &,
we compute the adjoint and the switch function of the equation.

Proposition 7. The map Jr : M(Q) > f + Jr(f) is strictly convez. In the same way, for any
e >0, the map J& : Mp(Q) > f — T&(f) is strictly conver.

Proof of Proposition 7. We only prove the convexity of Jr, the convexity of J; following along
the same lines.

It follows from standard argument that the map M(2) 3 f + uy is twice Gateaux-differentiable.
The convexity of the functional is equivalent to requiring that the second order Gateaux derivative
be non-negative. For any admissible perturbation h at f (that is, such that for every ¢ > 0 small
enough f + th € M(Q)) the Gateaux-derivative of uy in the direction h, denoted by 4, solves

%t Ady=hin (0;T) x Q,
iy =0on (0;T) x 092, (2.4)
ﬂf(o,-) =0.

From this equation on s, we deduce that the Gateaux-derivative of Jr at f in the direction A is

given by
Tr(f)[h = //(O;T)mufuf. (2.5)

In the same way, the second order Gateaux-derivative of u; in the direction h, denoted by iy,
satisfies dii, ) ]
i — Aiiy =0in (0;T) x €,
iy =0o0n (0;T) x 092, (2.6)
i),f (0, ) =0



and thus
iy =0. (2.7)

Furthermore, the second order Géateaux-derivative of 77 in the direction h, denoted by Jr(f)[h, h],

is given by
%WMF%WQMﬂﬂ%mMF%@mWWN (2.5)

and the last inequality is strict unless h = 0. Since the second-order Gateaux-derivative of the
functional is non-negative, the functional is convex. O

This convexity property is one of the fundamental point to carry out the proof of Theorem II1.

Proposition 8. Let f € M(2). Let py be the unique solution of

%Ltf +Apy = —uy in (0;T) x 9,

ps(t,-) =0 on (0;T) x 0N
Then for any f € M(Q) and any admissible perturbation h at f, the Gateaus-derivative of Jr at
f in the direction h is given by

Jr(f)r] = //(O.T)Xgh(x)pf(t,x)dtdx. (2.10)

In the same way, let us consider a parameter € > 0. Let f € M () and define p. ¢ as the unique
solution of
et 4+ Ap. ;= —uy in (0;T) x 9,
Pe.f(T,) = eus(T,-), (2.11)
Pe,f(t,-) =0 on (0;T) x OQ.

Then for any f € Mp(Q) and any admissible perturbation h at f, the Gdteauz-derivative of J%
at f in the direction h is given by

T = //( 1 H s 4 ) (2.12)

Dy is dubbed the switch function for the functional Jr, while p. ¢ is dubbed the switch function for
the functional Jr.

Proof of Proposition 5. We only prove this proposition in the case f € M(f), the time-dependent
case following along the same exact lines. Let us first note that, as a backward, linear heat equation,
existence and uniqueness of a solution to (2.9) is guaranteed.

To get (2.10), we start from the expression (2.5) of the first order Géateaux-derivative of the

functional Jr:
et = | iy, (213)
(0;T)xQ2

where @y solves (2.4). If we multiply this equation by the solution ps of (2.9) and integrate by

parts, we get
// fl,fo = // hpf. (214)
(0;T)xQ (0;T)xQ2

Since Jr(f)[h] = Jo:ryxq sy, the conclusion follows.

10



We conclude this section with some information about the function u* solution of (1.9) with

F=r.
Proposition 9. The solution u* of (1.9) with f = f* is radially symmetric. Furthermore, for
any r € (0; R) and any t € (0;T)

ou*

— = (t,r) > 0. 2.15

(1) (215)
Proof of Proposition 9. The radial symmetry of the solution is immediate. In radial coordinates,
and with a slight abuse of notation, u* satisfies

- g (IS ) = 1 in (0T) X (0 R),
u*(t,R) = %(t,O) =0 for any ¢, (2.16)
u*(0,-) = ul.

From Proposition 6 above we can differentiate u* with respect to r. Let us write

_ Ou

== 2.17
2= (2.17)
It follows from (2.16) that z solves
0z 1 0 (,,02\  (n—=1)z._ .
and that the following jump condition is satisfied at r = r*:
0]
ﬂzﬂ (t,r*) = —[f 10" =1>0. (2.19)
or
Since u* > 0, the parabolic Hopf Lemma implies that for any ¢ > 0,
z(t,R) < 0. (2.20)

Differentiating (2.16) with respect to 7 and remembering that u® is non-increasing, we obtain that
z solves

% — Tnl,l % (r”fl%) = —(n;izl)z in (0;7) x (0;R),
z(t, R) < 0 for any ¢,
=(t,0) = 0, (2.21)
[22] (t,r*) =1,t € (0;T),
2(0,-) < 0.

Let us then show that for any (¢,7) € (0;T) x (0; R)

z(t,r) < 0. (2.22)

First of all, multiplying (2.21) by the positive part z; of z we get (keeping in mind that z (¢, R) = 0)
Lo (% . B (02N ey . B =Dz (t,r)?

5&/0 r 1z+(t,r)2dr+/0 rnl ((“):> +(r) " ey (tr ):—/(; 7"3_: dr (2.23)
so that z;(t,-) = 0. As a consquence, z < 0. To argue that z < 0 in (0;7) x 2, we follow the

same procedure as for the strong parabolic maximum principle. If we first assume z < 0 satisfies
an inequality rather than an equality, that is, that z satisfies

0z 1 0 (rnlaz) < (n-1)z

ot 1oy Oor r2

11



then if by contradiction we assume that there exists (to,79), with ro € (0; R] and ¢y € (0;7T) such
that z(to,r0) = 0, it follows that ro < R. By the jump condition, 7o # r*. Since to < T', plugging
the optimality conditions, the contradiction follows. To exclude the case ty; = T it suffices to
consider the equation on [0;T + €] ,e > 0 and to carry out the same reasoning in (0; 7 + ¢€). To
then pass from this case (strict inequality) to ours (the equality case), with

0z 1 0 <Tn18,z) (n—1)z

at 19y - r2

or

it suffices to consider z.(t,7) := z(t,r) — et and the conclusion follows from passing to the limit
e—0F. O

3 Proof of Theorem I: Uniqueness of maximisers

Proof of Theorem I. Tt follows from [33] that f* is a solution of (I;) and (I5). The uniqueness
property for (I5) implies uniqueness for (I;) so we focus on the time-dependent case. Let us define
u* as the solution of (1.9) associated with f = f*. We consider another solution f of (I5) and
the solution w of (1.9) associated. By convexity of the functional we can assume that f is a
characteristic function so that

= (3.1)
We proceed along a series of claims. The first one is :

Claim 10. If f solves (I5) and if u is the associated solution of (1.9) then for almost every
t € (0;T), there holds
() = (). (3.2)

Proof of Claim 10. Tt follows from [33] and the results recalled in the introduction that for almost
every t € (0;T) we have
u (t,-) < u*(t,-). (3.3)

The relation < was defined in Equation (1.31). Thus, from [3, Proposition 2] we have that for
almost every ¢ € (0;71") we have
(W) (8, ) < (u)*(t, ). (34)

Integrating this inequality in time and in space yields

//(O;T)XQ (u#)2 s //(O;T)XQ (u*)2 ' (3.5)

However, by equimeasurability of the Schwarz rearrangement (1.25) we have

//(O;T)XQ v //(O;T)xﬂ(u#)Q. (3.6)

Since f is a maximiser of (I5) it follows that equality holds for almost every ¢ in

o (it w2 (). .
/Q( )(ta)</()(t,) (3.7)

Q

Thus we have for almost every ¢t € (0;T),
2 *
[ = [ @), (38)
Q Q

12



Let us now introduce the set J# (u*) defined as
H(u*)={geL*(Q),g<u"}. (3.9)

From [4] this is a compact (for the weak L° — * topology) and convex set whose set of extreme
points is
C(u) = {ge L*Q),g" =u}. (3.10)

Since x — 22 is strictly convex, the map # (v) > g fQ g? is strictly convex. Besides, once again
because of the convexity of x — 22, we have, for any g € J# (u*),

(97)* = (¢*)".

As a consequence, the only solutions of the maximisation problem

sup / g’ (3.11)
Q

geA (u*)

are exactly the elements of &' (u*).
On the other hand, (3.8) states that wu(t,-) is a solution of (3.11), so it follows that for almost
every t € (0;T) there holds
u(t,-) = u*(t,-). (3.12)

O
In particular, and this is the main point of this proof, the two following properties hold: first,
If f solves (I3) then for a.e. t € (0;7), ul(t,-) = (u*)'(t,-). (3.13)

Second, we have, as a consequence the following fact:
u(t, ) = / W (t,-) = / W), (3.14)
Q Q

We then prove that if f solves (I5), then all the level sets of u are balls.
Claim 11. If f solves (I5), then all the level sets of u are balls.

If f solves (I3) then for a.e. t € (0;T), /
Q

Proof of Claim 11. We follow the approach of [33]. We first recall [33, Theorem 1.2]: if ¢ €
WE2((0;T), L?(£2)) then o* € W12((0;T), L%(€2)) and moreover there holds, if ¢ only has measure
sets of measure zero,
D ow
— (7 = —(t 1
2= W) (3.15)

wit, s) = /{ 9 (3.16)

() <o (t,5)} O

where w is defined by

We then consider (1.9). For any 7 € R, we multiply the equation by (v — 7)4 and integrate
by parts in space. We obtain in a classical way

0 ou

We write the repartition function of u as u:

u(t,7) = Vol ({u(t,) > 7}). (3.18)

13



By the isoperimetric inequality and the co-area formula, taking S,, := n Vol(B(0; 1))%, we obtain,

as in [33],

1 b
Snu(t, 7)< (-/ |Vu|>
07 Jqu(t,)>7)

() (L
87’ (97' {u(t,")>7}

2 0
- Vul?
( or /{u(t,.)>7}| u')
ou :
fo 2 )) |
</{u(t,-)>r}< o)

_2 ou ou
it < () [,,.,(-5)
'LL( ) or {u(t,")>7} ot

Here we recall that [, j. (f—2%) > 0by (3.17).
As is customary we use the Hardy-Littlewood inequality to obtain

w(t,T)
/ f</ f1=:F(t, p(t,7)).
{u(t,”)>7} 0

k(t,T) = /OT u'(t, s)ds

MBS

This leads to

N

N
3
=
=~
2
T
3
VAN
/?\
QD
=
~——

/AN
/?
QI
3=
~
[

Hence,

Let us now define

and we obtain
ou Ok
— = — (&, u(t,7)).
/{ o 1 = B )

As such, for some constant ¢, > 0,

ve s (<2 ute i (Fleuten) - et ).

Integrating this equation between 7y and 7 for any 0 < 79 < 71 yields
w(t,1)

T —To < S;Q/ st (F(t,s) - ak(t,s)) ds.
1 (t,70) ot

We hence get in a classical way [32] the following differential inequality

—@(t )__%(
ar 7 o972 ot

Let us now define

b (1,7) 1= / )t e,

14

t,7) < Sy (F (t,7) — a’“(t»ﬂ) :

(3.19)

(3.20)

(3.21)

(3.22)

(3.23)

(3.24)

(3.25)

(3.26)

(3.27)

(3.28)

(3.29)

(3.30)



We recall that u* is the solution of (1.9) associated with f = f*. Since f is radially symmetric
and decreasing, all the equalities in the above reasoning carried for u hold for u* with equalities
instead of inequalities and k,+ solves

ke o oy 2 Ok
g2 O

Finally, we set K = k — ky~. From Equation (3.13), we have, for any ¢ € (0;T) and any
€ (0; Vol(Q2)),

= S22 R Rt 7). (3.31)

K(t,s) =0. (3.32)
Since K = 0, every equality in the above reasoning must in fact be an equality. In particular,
(3.19) is an equality, and hence all the level-sets of u are balls, which concludes the proof. O

Remark 12. It would be interesting to investigate whether or not using the quantitative isoperi-
metric inequality could lead to quantitative estimates, but it is not at this point clear how to do
that. We refer to the Conclusion, Section 0./.

As is customary in the study of equality cases in Talenti-like inequalities, we need to check that
the level sets are not just balls but rather concentric balls.

Claim 13. If f solves (15) then the level sets of the associated solution u are concentric balls.

Proof of Claim 15. The core idea of the proof is similar to [24]. Let us first consider the solution
w of

9 4 Aw=—11n (0;T) x Q,
w=0o0n(0:T)x Q. (3.33)
w(T,-) = 0.

It follows from the same arguments as in the proof of Proposition 9 that w is radially symmetric
and decreasing (for any ¢ < T'), and so we obtain by the Hardy-Littlewood inequality that for

almost every t € (0; 7)),
/fw</f#w—/f w. (3.34)

However multiplying Equation (3.33) by u and integrating by parts both in time and space

yields
// fw= // ( - Au)
(0;T)xQ (0;T)x Q2
/wu —// (—i—Aw)
0;T)xQ
—/ wuo—i-// U

Q (0;T)xQ

—/ wu® + // u* because of Claim 10
Q (0;T)xQ2

= // f*w by the same computations with u* instead of u.
0;T

However, and since w is radially symmetric and increasing, the Hardy-Littlewood inequality implies
that for almost every ¢ € (0;T) and almost every 7 we have

/ < 7*. (3.35)
{w(t,)>7} {w(t,)>7}

15



Hence it follows that (3.35) must be an equality for almost every ¢. Thus since for almost every ¢
the function w is symmetric and radially decreasing we get

Wr e (O;R),/ f:/ . (3.36)
B(0;r) B(0;r)

For the final step, let ¢; be the first Dirichlet eigenvalue of the laplacian in . It is standard
to see that ¢, is radially symmetric and decreasing. Introduce the solution ¢ of

90 4 Ap=—¢1 in (0;T) x Q,
¢p=0on (0;T) x £, (3.37)
o(T,-)=0.

The function ¢ is radially symmetric and decreasing as well for any ¢ < T. As a consequence, all

level-sets of ¢(t,-) are level-sets of w(t,-) and conversely, from which we deduce that, for almost
every t € (0;T) and almost every 7

/ f:/ f#:/ I3 (3.38)
> ety {66,957}

[ rete = [ rote. (3.39)

Multiplying (3.37) by u and integrating by parts gives in the same way

//(O;T)XQ s //(O?T)XQ Jo= //(O;T)xﬂ o= //(O;T)XQ wér= //(O;T)XQ wFor. (3.40)

The last equality comes from (3.13).
Invoking the Hardy-Littlewood inequality we obtain in the same fashion that for almost every

te(0;7)
Vr € (O;R),/ u:/ ut. (3.41)
B(0;r) B(0;r)

It follows that uw = u# so that the conclusion is reached.

This gives in turn

4 Proof of Theorem I1

4.1 Plan of the proof and heuristics

This theorem relies on the following fact: assuming that we have a competitor f, to be compared
with f*, and defining, for every ¢ € [0; 7],

5(t) = I1f(t,) = f T2 (4.1)
we can set

Mr(Q,0) = {g € Mp(Q), for ace. t € [0;T], |g(t,") — ||y = 6(1)} (4.2)

16



and replace f with the solution f; of

Jr(f)- (4.3)

That such a solution exists follows by the same argument as in Lemma 19 below (see the proof in
Appendix A) but we can actually prove (and this is the part that is specific to © being a centred
ball) that the solutions to (4.3) admits the following explicit description: let, for any ¢ > 0, Az be
defined, in radial coordinates, as

max
feEMT(2,0)

Ag:{r<r*—r§}l_l{r*<r<7‘*+r;} (4.4)

where s, 7’; are the unique parameters such that

Vol(Az) = Vp , Vol (AzAB*) = 4. (4.5)

Then we will show (Proposition 16)
Jo it Tag, (4.6)

is a solution of (4.3). Throughout the rest of this introduction to the proof, we keep the notation
fs for this function.
Let us formally assume that

T
/ S(t)dt < 1 (4.7)
0

and define, for any ¢ € (0;1), p.¢ the adjoint state associated with f(t) = f* + & (fs — f).
By parabolic regularity, p. ¢ should be a non-increasing function of r since the adjoint state p?
associated to f* is decreasing. By the mean-value theorem, there exists £ € [0; 1] such that

i) =T = [ el =), (18)

A natural step is then to try and apply the quantitative bathtub principle to this quantity: since
De,e is a radially symmetric, non-increasing function of r, then for any ¢t € (0;T), f* is the only
solution of
sup / fpee(t,-). (4.9)
fEM(Q)/Q
The hope is then to prove that there exists a constant C > 0 such that for any ¢ € (0;T) there
holds

AA * 8p * *
v e M), [ (7= e < -0 (<BE) N - Pl (410
However, the existence of such a uniform constant relies, in a crucial way, on e: when ¢ > 0, it is

possible while, when € = 0, other difficulties may arise. The key difficulty is that when € > 0 we
can guarantee that

sup Ope (t,r*) <0 (4.11)
te[0;7T] or
while for € = 0 we can only guarantee
/.
V7 >0,3a(r) >0, sup (t,r") < —a(r). (4.12)

tel0;T—7] or

To give a synthetic presentation, we isolate the main tool of this proof in the following para-
graph.
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4.2 Uniform quantitative bathtub principle
Proposition 14. Let 8 > 0 and consider a family of function {p;}ic; € €12 (Q) such that:
1. There exists M > 0 such that

sup ||pi|l¢r.s < M. (4.13)
iel

2. For any i € I, p; is radially symmetric. Furthermore, there exists a > 0 such that, for any
r € [0;77],
Viel,p(r)—pi(r*) = alr —r*|. (4.14)

We also assume that for any i € I, p; is decreasing in (r*; R). In particular, the unique level
set of p; of volume Vg is B(0;1*): there exists ¢; such that

B(0;r*) = {p; > ¢;},0B(0;7*) = {p; = ¢; }. (4.15)

This in particular ensures that the minimum of p; in B(0;1*) is only achieved on OB(0;r*).
As another consequence, for this constant o > 0, we have

Op;

e, — ) > . 4.1
Viel, o (r")Y>za>0 (4.16)
Then there exists a constant w > 0 such that
vre Mm@ el [ ptr -0z 0 (=200 15 - Il (@.17)

Proof of Proposition 1. Let us write 7 := {p; }ic;. We first note that the assumption ensure that
for any p € .7, f* is the only solution of the problem

sup / fp. (4.18)

feM@) /@

We define Lo — )
. . p(f* —
9 T x (L)) 3 (0, f) o+ —2P =D (4.19)
_W(T )Hf_f ”Ll(Q)

and obviously proving (4.17) boils down to proving

inf g > 0. (4.20)

T x(ME@\{f})

Let us consider a minimising sequence {py, fx} € (J x (H(Q)\{f*}))]N Let us fix 8’ € (0; ).
By (4.13) there exists poy € €17 (Q) radially symmetric such that

Dk kjoo Poo in (gl’ﬂ (Q)a (421)
and as a consequence we have
pecllnr = lim llpillgnr < M (4.22)

and (4.16) holds for p. In the same way, and passing to the limit in (4.14), f* is the only solution
of

sup /Q Poo f- (4.23)

femM(Q)
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Up to a subsequence we also have that there exists fo, € M() such that

I T foo weakly in L™ — x. (4.24)

We distinguish between two cases related to the sequence {0y }rew defined by
Vk € IN, 6 := ka_f*HLl(Q). (4.25)
The first case corresponds to the case where, up to a subsequence,

S — 000 > 0. (4.26)
k—o0

In that case, we define

oo

Wi () i= { £ €M, F - 5 Loy > 5| a:27)

Following the same arguments as in [31, Proposition 22] we can see that the class Mss_(Q) is
closed under the weak L°° — x convergence. Hence, it follows that

* 600
[foo = L) = - (4.28)
This implies that
. 4
lim 4 (pr, fx) 2 59 (Poo, foo) >0 (4.29)
k—o0 600
since f* is the only maximiser of f — fQ IPoo in M(Q).
The second case is the difficult one. We henceforth work under the assumption that
0 — 0. (4.30)
k—o0
We introduce the sequence of variational problem
Vk € N, sup / i f- (4.31)
FEM(Q) N f=F* 11y =6k &

From the same arguments as in [31, Proposition 22] there exists a solution to this variational

problem. Furthermore since pk# = pg the function 1 As, IS a solution of this problem, where As, is
defined, in radial coordinates

As, ={r <r*—ry JU{r* <r<r*+r;} (4.32)
and ry . ’I“;;: are the unique parameters such that
VOl(A(;k) = VO ,VOl(A(;kAB*) = (Sk. (433)

Hence we assume that
fe =14, . (4.34)

For a general § > 0, we define As in the same manner, that is,

Ag:{r<r*—r§}l_l{r*<r<r*+r§} (4.35)
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where s, Tg— are the unique parameters such that

Vol(Az) = Vg, Vol (AsAB*) = 4. (4.36)
We also recall that we have, for the same exponent 5’ > 0,
Vie I, ||pillgre <M (4.37)
as this will be a crucial point. Let us then prove the following claim:
Claim 15. There exists 61 > 0 and wy > 0 such that for any 0 < § < §;1 there holds

0
e T Ut [ 0= 10 > w0 (5207 s = £ e (4.38)

Assuming this Claim holds it follows that for any k large enough we have
9 (pr, fr) = wo, (4.39)
hence leading to the required contradiction. It thus only remains to prove Claim 15:
Proof of Claim 15. Let us define, for any 6 > 0,
hs == f" —1as = Il{r*—r; <r<r*} IL{7"*<7"<7"*+7";r}‘ (440)

The quantity we want to bound from below is

/ hsps. (4.41)
Q

First of all, explicit computations show that there exists a constant ¢y = ¢o(d, r*) such that
+ —
i rs o~ coo. 4.42
5075 O (4.42)

We now write (4.42) in radial coordinates and obtain for any p € .7 U {pso }

1 " n—1 7‘*-"—7“; n—1
@i/, hsp = o p(r)r" = dr — ) p(r)r"~ dr.
r*—rys r

Let us first notice that from (4.37) and (4.16), there exists € > 0 such that, for any § € (0;2),
. dp 10p

Vpe T oo} s f —— | = —==(0"). 4.43

p €T Uipe} (r*—lér;lr*—i-é)( 8r) 20r (") (4.43)

We now have thanks to the mean value theorem, that for any r € (0; R), there exists y,._,« € (r;r*)
or (r*;r) such that

p(r) =p(r) +p'(yr—r ) (r — 7). (4.44)
As a consequence

*

1 * " n—1 T*+TJ+ n—1
@0/, hsp = p(r*) T — " dr (4.45)
r*—ré r*

*

. r*-&-r;r
+ (/ e = ¥ |(=p (Yr—pe ) )dr + / e — T*I(—P'(yrr*))d’">

* T *
T T5 T

(4.46)
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r* r*4rt
> p(r") (/ r"dr —/ ' T"ldr> (4.47)
r*frg r*

1 r* r*trd
_ 5%@«*) (/ e — r*|dr +/ e — r*|dr> by (4.43)  (4.48)
r*—rs r*

The right hand side of (4.47) is 0 because

r* r*+r:{ 1
/ r"Ldr — / r"ldr = / hs = 0. (4.49)
r*—rs r* (27-(-)71 Q

Furthermore by explicit computations we obtain

Lk

T
/ " Hr —r¥|dr ~ C§,
6—0

.
™ 7'5

and in the same way

r* -l-rgr
/ e — ¥ |dr ~ C82. (4.50)
* 6—0
The conclusion follows immediately. O
This concludes the proof of the Proposition. O

We then present, in the following paragraph, the proof of the aforementioned Proposition 16
that deals with the characterisation of solutions of a penalised problem.

4.3 Characterisation of the solutions of an auxiliary problem

Let us consider a function ¢ : [0;T] — [0; Vol(2)] and the class M¢(€,0) defined in (4.2), as well
as the function f5 defined by (4.6).

Proposition 16. For any ¢ > 0 and any positive function 6 : [0;T] — [0; Vol(Q)], fs is a solution
of the variational problem

= (g). 4.51
gej??%Lé)j%(g) (4.51)

Proof of Proposition 16. This is a straightforward adaptation of the proof of the parabolic isoperi-

metric inequality whose main steps were recalled in Section 3. Let us consider a function g €

Mr(€Q,5) and u the associated solution of (1.9). With the same notations as in Section 3, proof

of Theorem I we obtain
2 ou ou
S,Ql,u(t,T)Q_i < (—) / (g - ) . (4.52)
7 ) Jju(t,y>y ot

However, by the Hardy-Littlewood inequality, if we define G(¢, u(t, 7)) := Ou(t’T) ]lj&m) we obtain

/ < G(t, ult, 7). (4.53)
{u(t,")>7}
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This is a penalised version of the Hardy-Littlewood inequality: it is indeed straightforward to see
that, for any function § € M(2,6(t)) = {g € M(2),llg — f* 1@ = ()} and any measurable

positive function ¢, there holds
/ (g < / Ly, 7. (4.54)
Q Q )

As a consequence, for some constant ¢, > 0,

vt (<) uteni=? (G(eute ) - Gttt ) (455)

The rest of the proof follows along exactly the same lines.

4.4 Proof of Theorem I1
In this subsection, we prove Theorem II with a fixed, positive parameter € > 0.

Proof of Theorem II. We argue by contradiction and assume that there exists a sequence { fx trew €

(Mp(\{f*HY such that
Ti(f*) = T (fx)

lim =0 (4.56)
o T 9 M * *
500 [T (<% () Ikt ) = 1
where we recall that p! is the solution of
Op: 4 Apr = —u* in (0;T) x Q,

pi(t,-) =0on (0;T) x 9.

In the same way, if f € M7 (Q), pe,r stands for the solution of (4.57) with u* replaced by uy.
By Proposition 8, the derivative of J} at f in a direction h is given by

FE(f)Ih) = //(O_T)mhpg,f. (4.58)

Let us then begin with the following Claim:
Claim 17. For any T,e > 0 and any yo € (0;r), there exists a(yo;e,T) such that

_9pz

inf t,r)) = a(yo;e,T) > 0. 4.59
ot o (“BE ) > atwie, ) > (4.59)

Proof of Claim 17. We define ¢*(t,-) := pi(T —t,-). Since u* is radially symmetric, ¢. is radially
symmetric as well and satisfies, in radial coordinates,

655 - 7Tn171 % (T"‘l%) =u*(T —t,-)in (0;T) x (0; R),
q:(0,-) = eu*(T,-), (4.60)
q:(t, R) = F=(1,0) = 0.

It follows from standard Schauder estimates [27, Theorem 4.9, p.59] and Proposition 6 that
g € €1 ((0;T) x Q). Besides, since u* > 0, we also have ¢- > 0 and, by the strong parabolic
maximum principle, ¢& > 0 € (0;T) x 2.
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As a consequence of the Hopf Lemma and of the fact that %“;(T, R) < 0, defining @} := 94

or
we obtain
Vit € [0;T),P:(t, R) < 0. (4.61)
From Proposition 9, ®*(0,-) < 0,< 0 in (0; R]. Differentiating (4.60), ®Z thus solves
Di = () = 2 (U iy (0,7) x (05 R),
®*(0,7) < 0if r >0, ®*(t,0) =0, (4.62)
®i(t,R) < 0.
Since (Proposition ()) < 0 for almost every ¢, > 0, ®F solves, in (0;7T) x €2, the differential
inequality
0P 1 9 _, 00 (n—1)r .
- — "= < ——= 0;T 0; R). 4.63
at Tn—l 67“ (T’ 87“ 7"2 m ( ) ) X ( ) ) ( )

We can then apply the maximum principle, as was done in Proposition 9, to ensure that for any
t € (0;T] and any r > yo,
O (t,r) <O0. (4.64)

As ®2(0,7%) = e % (T,r*) < 0 it follows that

Vit e [0;T],®E(t, ") < 0. (4.65)
Since ®. is continuous in time, we can define

: T = i f _(b*t 4'
opie D)= et (<0L(Er) >0 (1.66)

and the conclusion follows. O

Using this Claim we can come back to the sequence {fi}ren € (Mr(Q\{f*}HT satisfying
(4.56). Since f* is the unique maximiser of J7, we must have

[ (2 ) - Pl 0 o)

If this were not the case, it would follow that the sequence { fx }rew converges weakly in M ()
to some f. # f*. As a consequence, the sequence {uf, }renw would converge in €°((0;7) x Q)
(using the uniform Holder bounds from Proposition 6) to uy__, and so

Tefe) = Telfe) > TelF). (468)

This would yield

lim Ti(f*) = T5(fx) Ti(f*) — I (feo)
e (_855 (t’r*)) et ) = Pl o) fo ( Bt )) I foo () = f*13 10y

>0, (4.69)

a contradiction.
Hence we work under the assumption that (4.67) holds. From Claim 17 this implies

T
[ 1) = ey 0 (4.70)
0 — 00
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Hence, by Jensen’s inequality,

T
1fk = [* Ml (omyx0) = / 1fu(t) = fHllveydt = 0. (4.71)
0 oo
As a consequence of standard parabolic estimates (Proposition 6) we have, for any a € (0;1),
Upe U= u* in €0%(Q) (4.72)

Defining, for any k € IN, p/* as the solution of

Fi
3’5—;'“ + Apft = —up, in (0;T) x Q,
ple(T,-) = euy, in Q, (4.73)
ple(t,-) =0in (0;T) x 99,

This in in turn implies, by Schauder’s estimates [35, Theorem 48.2]
plt = pfin €V((0;T) x Q). (4.74)
k—o0

Hence, for any yo € (0;7*), there exists k(yo) > 0 such that for any k > k(yo), by Claim 17, there
holds,

oplx 1 0p*
V(t,r) € (0;T) x (yo; R), ( ('9:“ (t,r)) > —= ; (t,r) >0, (4.75)
and, for any k > 0 large enough, B(0;r*) is a uniquely defined level set of plt: there exists ¢ such
that

B(0;7*) = {pl* > cx}. (4.76)
As a consequence, choosing ¥y small enough, we can ensure that all the assumptions of Proposition
14 are satisfied.

Finally, let us note that, by the same argument, these property also hold for any pz
for any 7 € (0;1) and any k large enough. In all the reasoning above, it suffices to add 7 as another
parameter in the family.

This allows us to apply Proposition 14: there exists a constant w > 0 such that

P (f=1")

Vf e M(Q),Vk large enough, Vt € (0;T),Vr € (0;1),
* * * 0 : * *
L = ) 2 (<R ) 1) - Pl 0T

Let us now apply, for any k large enough, the mean value theorem to the map

Ty =[0;1] > 7= T (f"+71(fr — 7)) (4.78)
There exists 7 € (0;1) such that
_ f +7(fre— _f*
Tithe—ry= [ TR (), (4.79)

Using (4.77) we get

_ N T In*
fkf //OT f +7(fr—f )(fk*f*) >QA ( ap;(t,r*)) ka(t’)if*”%l(g) (480)

This is a contradiction, and the Theorem follows.

O
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5 Proof of Theorem I1I: quantitative inequalities via shape
derivatives and bathtub principle

5.1 Presentation and plan of the proof

The proof relies on the use of shape derivatives and on the study of an auxiliary problem. The
structure of the proof is inspired by a previous work of the author [31] and we will refer to this
paper when needed. The main point is here to show an example of how shape derivatives may be
used for parabolic problems.

Let us define, for any § > 0, the class

M(Q,0) == {f € M), |If = fllrr) =6} (Adm(9))
We first consider the auxiliary variational problem

dnf  Jr(f) (Ps)
FEM(9,5)

and prove that it admits a solution fs (Lemma 19 below). Once this is done, we prove (Lemma 20
below) that Theorem 11 is equivalent to proving that

lim inf <‘7T(f*) _ jT(f5)> > 0. (5.1)

6—0 52

Remark 18. At this stage, one may argue to explicitly characterize fs as a radially symmetric
solution, and thus bypass the part about shape derivatives. However, as our goal is also to provide
a full analysis of shape hessians for time-dependent problems, and to present, in the Conclusion,
possible generalisations to other settings where the explicit characterisation of optimisers of such
a penalised problem are no longer available, we choose to not take advantage of that fact here.

We then recall that f* = 1g«. We consider, for smooth enough vector fields ®, the deformed
set BY := (Id + ®)(B*) and, with a slight abuse of notation, we write

Ir(Bs) == Jr(lsy).

We will prove (Proposition 21) that whenever ® is ”small” enough (in a sense made precise in the
section devoted to shape derivatives) there holds

Jr(B*) — Jr(B%) > C Vol(B; AB*)? (5.2)

for some constant C' > 0.

We also prove a quantitative bathtub principle (Proposition 29), and finally conclude as in [31]
by comparing any competitor with one of the level sets of the switch function, and then this level
set with the set B*. The key to conclude here is the convexity of the cost functional Jr.

To proceed, we need some basic informations about the optimality conditions for Problem (I,).

Optimality conditions for (I;) We recall, from Proposition 8 that for any admissible per-
turbation h € L*(Q) (that is, such that, for any € > 0 small enough, f* 4+ ech € M(Q)) the
Gateaux-derivative of uy in the direction h, thereafter noted % solves

%_Au:hin(O;T)X97
@=0on (QT) x 99, (5:3)
w(0,-) =0
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and that, introducing the solution py of

apf—i—Apf——uf in (0;T) x Q,
pr=0on (0;T) x 082, (5.4)
py(T,) = 0.

we get the following expression for the Gateaux-derivative of Jr:

jT(h)//(O;T)Xthf/Qh(x) (/OTpf(t,:r)dt> dz. (5.5)

T
U(z) ::/O ps(t, x)dt. (5.6)

_ /Q ho. (5.7)

5.2 Reduction to an auxiliary problem

Let us define

Hence it follows that

We now justify the study of the auxiliary problem

Ainf  Jr(f) (Ps)
FEM(,5)

where M((,d) was defined in (Adm(d)).
Lemma 19. For any § > 0, the variational problem (Ps) has a solution fs.

This Lemma is an adaptation of [31, Proposition 22]; for the sake of readability, its proof is
only given in Appendix A. Throughout the rest of the proof of Theorem I1I we adopt the following
notation:

For any § > 0, f5 is a solution of (Pj). (5.8)

We now explain why we will focus on the study of fs5 as a competitor; it is the subject of the
following Lemma:

Lemma 20. Theorem II] is equivalent to proving that

liminij(f*) — JIr(fs)

6—0 02

>Cy>0 (5.9)

for some positive constant Cy.

The proof of this result is an adaptation of [31, Lemma 23] and mostly relies on the uniqueness
of maximisers. We postpone the proof to Appendix A. The rest of the proof of Theorem III is
going to be devoted to the proof of Estimate (5.9), see Proposition 5.5 below. To prove it, we
need a local inequality for deformations of the optimal set B* and a quantitative bathtub principle
which will be used in combination with the convexity of the functional.
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5.3 Quantitative inequalities for deformations of B*: using shape deriva-
tives

Let us consider a ¢ set E of volume V; such that EN&S = () and a smooth, compactly supported
in Q, vector field ®. We define
Eg := (Id+ D)(E). (5.10)

We recall that we see Jr as a shape functional by defining, with a slight abuse of notations,
Our goal is the following proposition:

Proposition 21. There exist a constant C > 0, a parameter n > 0 and p € (1;+00) such that,
for any compactly supported vector field ® satisfying | ®|we2.» there holds

Jr(B*) — Jr(Bh) = C Vol (B AB*)? . (5.12)

The proof of this Proposition follows the synthetic presentation of quantitative inequalities
for deformations of optimal sets presented in [16]; their proof holds for shape optimisation of the
domain §2, and we have presented in [31] how to adapt their method to the optimisation of a
subdomain E C ). Let us present the main steps of the proof of Proposition 21:

1. The first one is to prove that B* is a critical shape in the following sense: computing, for
any compactly supported vector field ® € W?2? the first order shape derivative J.(B*)[®]
we need to prove that, if ® additionally satisfies the linearised constraint

/ (@) =0 (5.13)
oB*
then there holds

Th(E*)[®] = 0. (5.14)

This allows to consider, for the computation and analysis of second-order shape derivatives,
vector fields @ that are normal to dB*, and also to define a Lagrangian associated with a
Lagrange multiplier

[:T(E) = jT(E) + MVOI(E), (515)

which satisfies, for any compactly supported vector field ® € WP not necessarily satisfying
(5.13)
L (B*)[®] = 0. (5.16)

2. Asasecond step, we compute the second order shape derivative of the Lagrangian £7.(B*)[®, @]
and prove an L? coercivity estimate, i.e that there exists a constant ¢y > 0 such that

Vo € W2P(Q;R?), ¢-v=0=L7B)P, O] < —col|® - v[|72(55-)- (5.17)
oB*

This is done using a comparison principle previously used for elliptic equations [30, 29], and
our contribution here is to show how it extends to the case of parabolic equations.

3. We then define for a compactly supported vector field ® € WP the map

jo :10;1] 3 t = L7 (Bfg) + C(Vol(Bjy) — Vo) (5.18)
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for some C large enough such that
73(0) < =G| @ - v[72(om-) (5.19)

and prove that there exists a modulus of continuity 7, that is, a continuous function 7 :
R+ — R4 such that w(0) = 0, such that

76 () = Ja (O) < n (1@ w2) |2 - V][72 (580 (5.20)

and conclude using the Taylor-Lagrange formula
1
Jo (1) = jo(0) = /0 Ja(s)ds < (=G +w (|@]lw2)) | VI (o5 )- (5.21)

All these steps rely on fine properties of first and second order shape derivatives. We begin with
the computations of the shape derivatives of the Lagrange multiplier associated with the volume
constraint and of the diagonalisation of the associated shape hessian at E*.

5.3.1 Computation of first and second order shape derivatives, computation of the
Lagrange multiplier and diagonalisation of the shape Hessian

Computation and analysis of the first order shape derivative Let us define, for any
subdomain E of € the function ug as the solution of (1.9) associated with f = 1g. It should be
noted that the shape differentiability of first and second order of the shape functional Jr : E
Jr(E) follows from the same arguments as in [11], and so does the computation of the first order
shape derivative. The computations are a straightforward adaptation of [11] and we only give
here a heuristic approach. Let us, then, consider a ' shape, and a W?2P compactly supported
vector field E. The shape derivative of E — ug in the direction ® is denoted by u’ for the sake
of notational simplicity. The differentiation of the main equation of (1.9) gives, in a weak form,
that, for any test function v,

- // @u' + // (Vu', Vo) = // v(®-v). (5.22)
:1)xq Ot (0;T)x Q2 (0;T)xOF

Remark 22. Alternatively, at a formal level: the differentiation of the initial condition yields
u'(0,-) = 0. (5.23)
The differentiation of the main equation gives

/
aa% — A =0. (5.24)

Finally, the structural condition given by the weak formulation of (1.9) is that there is no jump of
the normal derivative on OB* or, mathematically, that

g

We refer to Subsection 1.5 for the definition of the jump. Differentiating (5.25) yields

[5]

=0. (5.25)
OFE

= (D). (5.26)
OF
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In conclusion, u’ satisfies

—Au' =01in (0;T) x £,
t,-)=0on (0;T) x 09,

IIL’,]HaE:_(q).V)’
0,-)=0.

(5.27)

u/
u/

Furthermore, if we consider the adjoint state py,, which we abbreviate as pg for notational
simplicity, given by Equation (5.4) we obtain

= [
=l (5 w00
// m

0 T XBE
Lel us Single Oul lhlS laS( 1dentil y:

Jr(E)[®] = /BE (®-v) (/OTPE> : (5.28)

This allows us to obtain the following result:

Lemma 23. B* is a critical shape in the following sense: for any compactly supported vector field
® ¢ W2P(Q;R?)

/ (@ -v) = 0= Jp(B*)[@] = 0. (5.29)
OB*

Proof of Lemma 25. From Proposition 9, u* is a radially symmetric function. Hence, the associated
adjoint state p* = pp« is also radially symmetric, so that the map

T
B(0; R) 5 & / Pt 2)dt (5.30)
0
is radially symmetric. Letting Wop- := V| op+ We obtain
T4 (B)[0] = To- / (®-v) =0, (5.31)
OB
O
It follows that the Lagrange multiplier associated with the volume constraint is g = —Wyp-
and we can hence define the Lagrangian
Lp+(E) := Jr(E) — Vg Vol(E) (5.32)

and observe that, since Vol'(E)[®] = [, op (@ - ) we have, for any compactly supported vector field
d € W2P(Q; R?)

Lp. (B*)[®] = 0. (5.33)
As a consequence of [22, Theorem 5.9.2 and the remark below], the second-order shape derivative
in a direction ® only depends on the normal trace of ® and we hence work under the Assumption:

® is normal to IB*. (A))
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Computation of the shape hessian and diagonalisation of the shape hessian at the ball
We can now turn to the computation of the second order shape derivative. We once again choose
a €2 shape E and a compactly supported vector field @ € W?2P?(Q;R?). It is well-known [22,
Proposition 5.4.18] that

Vol (B)[®,®] = | #(®-v)?, (5.34)
OFE

where 2 is the mean curvature of E. Furthermore, differentiating (5.28) and using once again
[22, Proposition 5.4.18] we obtain

JL(E)[®, @] :/BE (®-v) (/(O;T)p/> +/8E (®-v)? (%/@TpE+/OTaa’f> (5.35)

where p’ satisfies
W4 Ap = —u in (0;T) x Q,
p=0o0n (0;T) x Q, (5.36)
P (T,")=01in Q.

In particular, the shape hessian of the Lagrangian at the ball is given by

" * _ . / ~V2 I Tap* T ~V2
@@= [ @ ”)</<0;T)p>+/aw(@ )(%W!aw/o au> T, [ (@)

so that simplifying the terms involving the mean curvature we are left with

LY. (B*)[®, ®] :/BB* (®-v) </(O;T)p/> +/8B* (@ -v)? i %. (5.37)

Let us now diagonalise it. Since ® is a vector field that is normal to S* := 0B* from Assumption
(A,) it follows that we can decompose it, in angular coordinates, as

®-v=> aycos(k)+ B sin(k-). (5.38)
k=1

Remark 24. The fact that the sum involving the cosines starts at k = 1 is a consequence of the
fact that to compute the optimality condition for second order shape derivative we need to work in
the space satisfying the linearised constraint or, in this case, to assume that

/ - (5.39)
OB*

Let us first define u), (resp. v},) as the solution of (5.27) associated with ® - v = cos(k-) (resp.
sin(k-)). It is straightforward to see that these two functions write

uy(r,0) = yx(r) cos(k0) , vy, (r,0) = yx(r) sin(k6) (5.40)

where y;, solves, for any k € IN*,

B~ r ) =~y i (OGR),

[yel (r) = -1, (5.41)
yk(R,:) =0,

Y (0) =
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Let us also introduce gj, (resp. wj,) the solution of (5.36) associated with ® - v = cos(k-) (resp.
sin(k-)). It is straightforward to see that these two functions write

9 (r,0) = 2zi(r) cos(kO) , wy, (r,0) = zx(r) sin(k6) (5.42)

where 2, solves, for any k € IN¥,

B+ 15 (%) = 2~y in (OR),
zr(R,-) =0, (5.43)
z(T) = 0.
Furthermore, since p* is a radially symmetric function let us introduce the function p such that
p(t,r,0) =Dp(t,7). (5.44)

This allows to recast the second order shape derivative (5.37) through the following Lemma:

Lemma 25. If ® - v is of the form (5.38) then there holds
* T* -
£2.8)(8,0] = TS (o + 2} (5.45
k=1

where for every k € IN* we have defined

T
W ::/ zi(t,r™)dt + 6p(t r*)dt. (5.46)
0 0 or

Proof of Lemma 25. We can write (5.37) as

27 27 T *
cfﬁg*(B*)[@,@]:/o (@) (/(O‘T)p/>—|—/0‘ @7 [ %py

2
Z / / apay cos(kd) cos(k'0) + Br B sin(kd) sin(k'0)

k' =1
+ +ag By cos(kf) sin(k'0)) zk(t, r*)dtdo

+Z/2ﬂ/ ai + B7) (tr)dt

All the crossed terms disappear for k # k’, and the conclusion follows by integrating in polar
coordinates. O

We may now state the main result of this subsection:

Proposition 26. There exists a constant co > 0 such that for any ® € W?2P satisfying (A,) there
holds

L. (B*)[®, ®] < —co /8 N (®-v)*. (5.47)

Proof of Proposition 26. Given Lemma 25 it suffices to prove that there exists a constant ¢ > 0

such that
Vk € N* ,wi < —cp. (5.48)

Equation (5.48) is obviously provided the following Claim holds:
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Claim 27. The sequence {wi}ren= is decreasing. Furthermore, wi < 0.

Indeed, it then suffices to take ¢y = —%wl and we can then bound
™ — ad
L5 (B[, @] = — Y wilaf +B7) < —co Y _(of +B}) = —co/ (®-v)2. (5.49)
2o k=1 oB*

We now focus on the proof of this last Claim.

Proof of Claim 27. Let us note that from Lemma 25 we have
T
Vk e N* jw, —wy = / (2 — z1) (¢, r")dt. (5.50)
0

The fact that {wg }ren is decreasing is thus guaranteed provided the following estimate holds:
vk € IN* , 2k K21 (551)

(5.51) will be proved using a comparison principle. If we want to compare z; and 21, we need to
compare, for any k € IN*, 4, and y;. The first thing to observe is that

y1 2 0. (5.52)

Proof of (5.52). We already know that y; satisfies

% — %d%(r%) —=y1 in (0; R),

i) () = -1, 5
y1(R,-) =0,

yll(o, )=0.

We consider the negative part y; of y;. We have

=01if y1(¢,7*) > 0,
[ )1t r) { = 1if yi(t.r*) <O,
> 0 if y1 (¢, -) locally changes sign at r*.

In any case, we obtain
[67)] >0 (5:51)

Multiplying the equation by y; and integrating by parts in space and time as in the proof of
Proposition 9 gives

sforaas [ wiee ff o wiles ] Seir=o 6)

As a conclusion, y; = 0, which concludes the proof.
O

Using this information, we can now prove:

Vk € N* Jyr < y1. (5.56)
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Proof of (5.56). Let us define, for any k € IN*,

Uy =y — 1. (5.57)
Then, in (0;7T) x , ¥y, solves
OV k? 1 k? k?
o Ay, = —2Yk + 2y < *ﬁ(yk —y) = *T*Q‘I’k, (5.58)

where the last inequality comes from the fact that y; is non-negative. Furthermore,
H@;C]] (ta T*) =0, (559)

so that, following exactly the main line of reasoning, we obtain

U, <0, (5.60)
which concludes the proof.
O
We now pass to the next step:
z1 2 01in (0;7T) x . (5.61)

Proof of (5.61). The function z; satisfies

% + %%(r%) = %221 —y1in (0;T) x (0; R),

2 (R,) =0, (5.62)
21 (T7 O) = 87-21(1‘5, 0) = 0.

Since y1 > 0 from (5.52) 21 solves, in particular,

% + %%(r%) < %221 in (0;T) x (0; R),
)

z1(R,-) =0, (5.63)
21(T,0) = 0r21(¢,0) =0
Let us now define zZ; = 21 (T — t,-). Straightforward computations show that Z; solves
O Z1 — 18,@8@1) > —%21. (5.64)
T r
Multiplying this identity by z; and integrating by parts, we obtain in the same way
2 >0, (5.65)
as claimed. O
We are now in a position to prove (5.51):
Proof of (5.51). We define, for any k € IN, 2% := 2z, — z;. It is clear that 2 solves
% + %% (T(if“) = f—jzk - %221 +y1 — Y- in (0;7) x (0; R) (5.66)
From Estimate (5.56) there holds
% + %% (rajfc> > f—jzk - Tizzl in (0;7) x (0; R) (5.67)
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and so, from Estimate (5.61) we get

0%, 1d [ d%, k2 k2 K* .
v + e (Tdr) > T—sz — T—Qzl = ﬁffk in (0;7) x (0; R). (5.68)

From the same reasoning, we obtain

% <0 (5.69)

and so
2k < 21 1n (0;T) x (0; R). (5.70)
O

The proof of the first part of Claim 27 is thus finished, and it hence remains to prove that
wy < 0. (5.71)

Proof of (5.71). We recall that

T T 5
w1 :/ zl(t,r*)dt+/ @(t,r*)dt.
0 0 or

First of all, is is easy to see that p is non-negative.

Let us define  := %. Straightforward computations show that i solves

22,120 (rgj) =% 4 15in (0;T) x (0; R),

¢
P(t,R) <0, (5.72)
@(Ta ) =0.
If we define ® := % + 2z; we thus have
o0 10 [ 09 1— odu_ 1—
— - |r=— == — > —=9. .
ot + r or (T or ) r2 or ~ r? (5.73)

The last inequality comes from Proposition 9. Furthermore we have ®(¢, R) < 0. As a consequence,
we have

O <0in (0;7) x . (5.74)

Furthermore, we necessarily have ®(t,r*) < 0 in a subset of positive measure of (0; T), for otherwise
we have %(t,r*) = 0 on this subset, which is absurd given Proposition 9. As a conclusion, we
obtain

T
wy = / D(t,r*)dr < 0, (5.75)
0

as claimed. O

O
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With this Proposition available, we are in a position to prove Proposition 21. Let us recall
that, for a normal deformation ® € W?2P we have defined

Jo(§) = Lz (Big) + C(Vol(Bjg) — V0)*. (5.76)

Since B* is a critical shape we obtain
J(0) =0 (5.77)

so that the Taylor-Lagrange formula with integral remainder writes, in the case where Vol(Bj}) =
Vo,

1
s B3) — £5-B8%) = [ 3 < 40) + [ ik - 520 de (5.78)
The key is now to prove the following Lemmas:

Lemma 28. There exists a modulus of continuity, that is, a continuous function n : Ry — Ry
such that w(0) = 0, such that

76 () = Ja (O] < n (1@ w2) [|® - ][72 (550 (5.79)

Indeed, Lemma 28 implies Proposition 21 in the following way: assuming it holds then

Lg-(By) — Lp-(B*) = /Olj” < jg(0 / lig(€) — jg(0)| d§ (5.80)
< —col|@ - VHL2(6]BS*) +n ([|2]w2r) |- V||2L2(8]B3* (5.81)
< ——||<I> V|2 (gp+) for [|®[lw=» small enough (5.82)
—C—O% (/ |D - 1/|>2 by the Cauchy-Schwarz inequality (5.83)
2 Per(0B”) \ Jop~
< —&o Vol (B, AB*)?. (5.84)

The proof of Lemma 28 is extremely similar to the proof of [31, Proposition 23] and is mostly
a technical adaptation of [16]. For this reason, we postpone it to Appendix A.3 and briefly sketch
here why this L? norm of ® - v is, in contrast to the H 3 usually required in shape optimisation
[16], the optimal norm here. If we consider, for instance, at at given shape E the second order
shape derivative of the Lagrangian, we have

Ly. (E)[®, ® //(O;T)XaEp’(é.u)Jr/aE(@m)Q (%/OTpEJr/()Taa}jliE) — Upp- /M%(cb.y)z
T

=I

(5.85)
where:

1. 2 is the mean curvature of OF,

2. pg solves
apE + App = —ug in (0;T) x Q,
pE(T7 ) =0, (5.86)
pe(t,-) =0on (0;T) x 09,
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3. u' solves

ou' _ Ay =0in (0;T) x Q,

at
! . =
[0,u'] = =1 on (0;T) x OF,
u'(t,-) =0on (0;T) x 09,
4. p’ solves
%—1{ +Ap =—u' in (0;T) x Q,
p(T,:) =0, (5.88)
p'(t,) =0on (0;T) x 09,
5. and

o T
Tone — / P*(t, )
0

is the Lagrange multiplier associated with the volume constraint.

oB*

Now, by the regularity estimates of Proposition 6 and by standard Schauder estimates, it is
natural to expect that
2
12 < M[|® - ||z o) - (5.89)

To prove that the same estimate holds for I7, it suffices, by continuity of the trace, to obtain

// Vo' |2 < M (®-v)2. (5.90)
(0;T)xQ OE*

However, this just follows from standard parabolic estimates, provided we can prove that

// (W)<M (®-v)2 (5.91)
(0;T)x Q2 oE*

To prove (5.91), we use u' as a test function in the weak equation on u' and obtain, by the
Cauchy-Schwarz inequality and the continuity of the trace,

5 [wreo+ [ivup= [ @ (592)
ot Jo Q oF
< M||® - v 208 | VU || L2(0).- (5.93)
Integrating this inequality in time yields the required result and we hence obtain
L5 (E)[@, @]| < M@ - v[|72(op)- (5.94)
As a consequence, the L2 norm should be the optimal coercivity norm.

5.4 Quantitative bathtub principle: using the convexity of the functional

In this section, we will fully exploit the convexity of the functional. We first heuristically explain
how we are going to make use of it.
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Heuristics Let us assume that we are working with a competitor f € M(£), and let us define
py as the adjoint state associated to f (solution of (5.4)). Hence, for an admissible perturbation h
at f (i.e, such that f +th € M(f) for any t > 0 small enough), the derivative of Jr at f in the
direction h is given by (Proposition 8)

‘%WWZAﬁ@<ApNJW>M. (5.95)

Since Jr is convex (Proposition 7), we have

JIr(f +h) = Tr(f) = Ir(f)h]. (5.96)

As a consequence, let us assume that f = 1g. In order to maximise the right hand side of
(5.96), we need to choose h such that, defining ¥ := fOT ps(t,-)dt, and choosing ¢ > 0 such that
Vol ({@ > E}) = Vb (assuming this set is uniquely defined and regular),

and so we obtain the lower bound
JIr(lg) — Ir(lg) > /76 — / . (5.98)
E E
Now, as we will see, when f is close enough to f*, E should be a normal deformation of B*, and
the only thing left is thus to quantify
/@_/@. (5.99)
E E
Indeed, using (5.98) we obtain
Jr(lg)—TIr(1g) = Jr(1p) — Ir(1%)+Ir(15) — Ir(1g) = CVol(E*AE)? + Jr(15) — Jr(1E).
(5.100)
Here, C' > 0 is given by Proposition 21.

Since f := 1 is a maximiser of Ty : f > [, f¥ in M(Q), it turns out that estimating (5.99)
amounts to providing a quantitative estimate for the linear optimisation problem

sup T (f) (5.101)
FeM(Q)

which is exactly the quantitative version of the bathtub principle.
The goal of the present paragraph is to give a uniform bathtub principle that was presented in
a slightly different form in the section devoted to Theorem II, see Proposition 14 above.

Proposition 29. Let 8 > 0 and let {1);}ic; C VP (R be a closed subset of €1F (Q) for
some ' < B. We assume that:

1. For every i € I there exists a unique c; such that, up to a set of measure 0,

Qi :=A{w; >} ={w; = ¢} (5.102)
and B
Vi e I,Vol(Q;) =Vy, L =supPer(Q;) < 4oc. (5.103)
el
We define, for anyi € I, 7
fz- = ]].Qi.
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2. There exists M > 0 such that

sup || ;|| g1s < M. (5.104)
iel
3. There exists p > 0 such that
i
inf inf < — > [ 1
a5} > (105

Then there exists a constant @ > 0 such that
Vie 1,9 €M@, [ (o= 1= lF~ Flsor (5.106)

The proof of this Proposition is very similar to that of Proposition 14.

Proof of Proposition 29. We just need to prove that, thanks to our assumption, we can bring
ourselves back to the proof of Proposition 14. This is done using the Schwarz rearrangement, as
was done in [31].

From the bathtub principle we have, for any ¢ € I, that f; := 1q, is the unique solution of

i 5.107
s /Q fo (5.107)

femMQ

By the uniform Holder continuity of {V};cr there exists € > 0 that only depends on My and
4 such that

Ve e Q,Viel,p;(x) € <cif§;c,;+§) = |V (z) =

o=

, sup supPer({¢); =¢; +¢}) < +o0.
e€(—g;E) 1€l
(5.108)
Let us fix such an z.
We now reduce ourselves to the case of radially symmetric function:

Reduction to radially symmetric functions For any i € I, let us consider the distribution

function .Z; of ;. From (5.108), .%; is €' in (¢; — &;¢; + &) and so, letting 1/)1# be the Schwarz
rearrangement of v;, we have

1 1
IR G -t
o{i>ci} ‘T; OB(0;7*) 871;

Given the uniform perimeter bound (5.108) on the level sets close to {1; = ¢;}, it thus follows that
there exists a constant C' > 0 and € > 0 such that {%T}iel satisfies, in a (r* —g;7* 4+ ¢),

i
dr

Viel, > COp. (5.109)

We can then observe the following thing: by equimeasurability of the Schwarz rearrangement, we
have, for every f € M(Q), the following property: if ||f — ?iHLl(Q) = § then, defining As as the
unique annulus such that Vol(As) = Vp, Vol(AsAB*) = 4, the Haryd-Littlewood inequality and
the equimeasurability of the rearrangement ensure that

RGN KO Tl (5.110)
Q Q
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Hence, it suffices to prove that

/(f*_]lAg)wz# > wh? (5.111)
Q

where w does not depend on i. Thanks to (5.109), the rest of the proof follows along the same
exact lines as Proposition 14. O

5.5 Combining the bathtub principle and shape derivatives
To conclude the proof of Theorem I11, it thus only remains to prove the following proposition:

Proposition 30. Estimate (5.9) holds.

Proof. We argue by contradiction and assume that Estimate (5.9) does not hold. Let us then
consider a sequence { fi }ren such that

Jr(f*) = Jr(fe) (5.112)

|fx — f*”%l(g) k—o0

As in the proof of Theorem II, the only closure point of {fx}ren (in a weak L — x sense) is f*.
We introduce, for any k € IN,

5k = ka — f*”Ll(Q). (5113)

Up to replacing fi with f5,, we can assume that fi, = fs, .

Let us define, for any k € IN, p; as the adjoint state (solution of (5.4)) with f = fx. From
standard parabolic regularity and Proposition 6, for any 8 € (0;1) there exists Mg such that for
any t € [0; 7]

1Pkllg28(0) < Mg, (5.114)

and hence, since fr — f*, we obtain
k—o0

ETP(0T)XQ)
(O, (5.115)
k—oo
where p* is the adjoint state associated with f = f*.
Let, for any k € IN,
T
\Ifk ::/ Pk- (5.116)
0
From the same arguments,
2,8 T
v, C oY g ::/ . (5.117)
k—o0 0

U* is radially symmetric, it is decreasing and its only level set of volume Vj is B*. Furthermore,
from the same arguments as in Claim 17, we also have

*

v >0, iI>1f (r*)=4(n) > 0. (5.118)
r>1

Let, for any k € IN, ¢, be such that Vol ({Uy > ¢x}) = Vo, Vol ({ ¥ > ¢}) < V.
Since [k W f* and since Jr(fr) = Jr(l{w,>c,}) by convexity of the functional, it follows
—00

that {1{g,>c,} }yep COnVerges weakly to f*. Since f* is an extreme point of M(Q2), this con-
vergence occurs in L'. We choose 7 > 0 small enough so that, for any k € IN large enough,
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{p = e} N{0 < r < n} = 0. This is possible because ¥* is radially symmetric and de-
creasing: indeed, argue by contradiction and assume that there exists a sequence {zj}ren con-
verging to 0 such that for any &k € IN, Uy(xg) = cx. Let ¢ be the limit of the sequence
{c}. Since Vol({¥) > ci}) = Vo, there exists n” > 0 such that for any k& € IN there ex-
ists yg, |lyx]] > 7' such that Uy(yr) > cx. Passing to the limit, there exists 3y’ > 0 such that
U*(y") 2 ¢ = limg_yoo Yp(zr) = ¥*(0) and so ¥* can not be decreasing. Hence such an 1 > 0
exists.
As a consequence, for such an 1 we have, for any k large enough,

inf [V () > (5.119)
x|zl >n 2

Thus, the level set {¥), = ¢} is a ¢! curve and

£(n)

{Wr=ck

Since {Wj }rew is uniformly bounded in 62(Q), these sets have uniformly Lipschitz boundaries. It
follows that the sequence of sets {{W}, > ci}},c converges in Hausdorff distance to {¥* > c*} =
B* where ¢* = ¥*(r*).

Finally, for any k € IN large enough, Fj, := {¥}, = ¢} is a normal deformation of B*. Indeed, as-
suming that it is not, there exists a sequence {zy}ren € (9B*)N and two sequences {t; k }i—1.2 keN
converging to 0 such that Uy(zy + t; gv(xg)) = cx, ¢ = 1,2. This gives the existence of a t,
converging to 0 as k — oo, such that (VU (xy + txv(zk)), v(z)) = 0, which yields a contradiction
when passing to the limit. Thus, dE}, converges WP to B* for all p > 1, and in 62, 8 € (0;1),
and the sequence {Per({¥; = ¢;}) }rew is bounded.

We can now prove Estimate (5.9): from the convexity of the functional and the fact that, for
any k € IN, f solves (Ps, ), there exists a subset Fy, of 2 such that f = 1p,. Let Ey, = {¥y > ci}
be the unique level-set of ¥y of measure V. By convexity of the functional,

Jr(1g,) — JIr(fex) = /(]lEk —1p,)¥. (5.121)
Q
We are now in a position to apply Proposition 29: with the w given in Proposition 29, we thus
have
Jr(1g,) — Jr(fr) = @ Vol(FL,AE)%. (5.122)

Then, as Ej is a normal deformation of B* we can apply Proposition 21 and obtain, for C' > 0
given by Proposition 21,
Jr(lg-) — Jr(1g,) = C Vol(E,AB*)?. (5.123)

We obtain the existence a C’ > 0 such that
JIr(lg) — Ir(1g,) > C' (Vol(ExAB*)? + Vol(FyAE)?) . (5.124)
However, by the triangle inequality in L' and the arithmetic-geometric inequality,

Vol(B*AFy)* < = (Vol(FrAE})? 4 Vol(E,AB*)?) . (5.125)

N |

The conclusion follows.
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6 Conclusion

6.1 Structure of the problem, structure of the proof

In this paper, we have investigated two possible approaches to quantitative inequalities for time-
evolving optimal control problems. While Theorem II, dealing with time-dependent controls, is
more powerful than Theorem III, it is likely that its proof does not generalise easily to other
domains. Indeed, the first step of the proof is to identify, explicitly, the maximisers of an auxiliary
optimisation problem, which can not be done in general, non-spherical domains.

On the other hand, the proof of Theorem III is susceptible of applying to other cases. Let us
specify what we mean: considering a controlled heat equation

7—Au]€:f (61)

with Dirichlet boundary conditions, and where f € M(Q), let f* be a solution of (I,). The
convexity of the functional Jr (Proposition 7) holds independently of the geometry of the domain
an so any maximiser f* writes 1 g« for some subset E* of Q. In order to carry out the proof of
Theorem 1T in this new domain, several things are in order:

1. The regularity of optimal sets: each set E* such that f* = 1 g+ is a solution of (I;) needs to
be smooth enough that shape derivatives of the criterion may be computed. It is unclear at
this stage whether or not the classical regularity works valid in the stationary case may be
applied to obtain such regularity.

2. The coercivity of shape Lagrangians: defining I* := {E* C Q,1g~ solves (I,)} and assuming
that each E* € I* is smooth enough to compute first and second order shape derivatives,
one needs to check that, defining the Lagrangian Lg- associated with the volume constraint,
there exists a constant a > 0 such that, for any E* € I* and any admissible vector field ¢
at E*, there holds

Lg-(E")[®,®] > al|® - v[|72(pp-- (6.2)

This kind of estimate seems to be extremely challenging to obtain in general, as indicated by
the fact that, in this paper, such a coercivity was obtained by explicit diagonalisation of the
shape hessian. Such diagonalisation may not be available in general.

If these two assumptions are satisfied, then we believe that the method of proof of Theorem I1I
may adapt.
6.2 The optimal coercivity norm for other types of constraints

As mentioned in the Introduction, an interesting question is that of knowing whether or not the
coercivity norm obtained in Theorem II remains unchanged when considering other types of L'
constraints. Indeed, let us consider the following variation: defining

M(Q) = {feL“((O;T)xQ),O<f<1a.e.,// f:VO} (6.3)

(0;T) x 2
we investigate the optimisation problem

sup  Jr(f). (6.4)
FeM(Q)
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Here, the convexity of the functional Jr is still valid, so that a solution of this new problem writes
f* =1g«, with E* a measurable subset of E*. Then, if one were to compare f* with a competitor
f =1g, it would be more natural to expect the “classical ”discrepancy norm

Vol(E*AE)? = (//amm |f = f*l) (6.5)

to be optimal. We do not believe this to be true, however, and we believe that the correct
discrepancy norm remains

/ ' Vol(E* (t)AE(t))?dt. (6.6)
0

To give some explanation as to why we believe this is to be expected, we can once again consider
the case of the ball Q = B(0; R). Once again, the rearrangement arguments used throughout the
paper remain valid, and, for almost every t € (0;T), E*(¢) is a centred ball of radius r(t) > 0. We
expect several difficulties in treating this problem (most notably, we expect the (non)-degeneracy
of r, or, in other terms, the control of the set {r = 0}, to be very hard to obtain) but the
methods of Theorem II should once again provide a quadratic estimate at each time ¢, yielding
the aforementioned stronger estimate. We underline once again that, at the present moment, it is
unclear to us how one may fully analyse this type of global constraint.

6.3 Theorem II: on the Assumption ¢ > 0

One may also argue that the assumption ¢ > 0 is artificial. At this stage, and since we use in a
crucial manner the uniform non-degeneracy of the switch function (Claim 17), we are not yet in a
position to give a proof that would bypass this assumption. However, it should be noted that our
proof makes use of very strong regularity properties in order to derive the uniform bathtub principle.
It would be interesting to see if, using the general quantitative Hardy-Littlewood inequality [15]
one could bypass the strength required in the present proof to obtain the case ¢ = 0 (and, in
general, it would be extremely interesting to use [15] to see if Theorem II could be obtained in
more general domain).

6.4 Using the quantitative isoperimetric inequality to obtain our results

We touch on another way which it would be interesting to investigate, that of using the quantitative
isoperimetric inequality in order to obtain Theorem II. It would amount, in the approach of [33]
(see Section 3), to supplementing the isoperimetric inequality in (3.19). We expect that this would
lead to a control of the isoperimetric deficit A(¢, 7) of the level sets {us(¢,-) > 7} in the sense that
we could give a lower bound of the form fOT O\qu lzee A(t,7)%drdt, but is unclear how this would
then translate to a control of the isoperimetric deficit of f.

6.5 Minimisation problems

We believe the proof for minimisation problems works in exactly the same way, as we also have an
explicit description of minimisers using rearrangement techniques.
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6.6 Technical obstructions and possible generalisations for bilinear con-
trol problems
Finally, we touch upon bilinear control problems. Let us assume that we are working with the
state equation )
dg;—tf —Auy = fuy in (0;T) x Q,
up(t=0)=wup>0,u9 #0, (6.7)
us(t,-) =0on (0;T) x 9.

The maximisation problem reads the same:

1
sup f// u?c. (6.8)
femr(@) 2 Moryxa

Here we con once again explicitly characterise the maximisers using rearrangement techniques.
However: the convexity of the functional is no longer obvious, and it can be checked that the
switch function is here given

where p¢ solves
o
St +Apr = —fps —us,
py(T,") =0, (6.10)

ps(t,-) =0on (0;1) x 9.

Here we see our first difference with our approach, which is that the switch function can merely
be expected to be €%, which is in contrast with the ¥>“ regularity we obtained in our paper.
Maybe it is possible to bypass this problem using the tools of [15].
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A Proof of technical lemmas

A.1 Proof of Lemma 19

Proof of Lemma 19. This Lemma relies on two elements: the first one is the weak continuity of
Jr, given in the following claim

Claim 31. Assume {fi}rew € M(Q)N converges weakly L — % to fo. Then

Tr(fe) —_ Tr(feo). (A1)

Proof of Claim 51. This proof relies on standard parabolic estimates. O

The second element is the following property of the class M(£2,§):
Claim 32. The class M(Q,6) is weakly L™ — % compact.

Proof of Claim 32. For any f € M(,6), let us define
h:=f—f"
The condition that [, = [, f* rewrites
/ h=0. (A.2)
Q
Since f* = 1p- is the characteristic function of a set, we also have
h<0inB*,h>0in (B*)C. (A.3)

This, and Equation (A.2), allows to rewrite the condition ||f — f*[|11(q) as

|h|:—/ h:/ h:/ =2 (A4)
B* * (B*)e (B*) 2

Finally, —1 < h <1 as a consequence of its definition.
Let us then consider a sequence {fi}renw € M(2,5)N and define, for any & € IN,

hi = fi — f*. (A.5)

Since M() is compact for the weak L° —x convergence, let us assume that there exists fo € M(Q)
such that

.fk - foo (Aﬁ)
k—o0
and define hoo = foo — f*. It is clear that
k—o0

Since (A.3)-(A.4) are satisfied by hy for every k € IN| it follows that they are satisfied by ho,. As

a consequence,
4]
|hoo\:—/ hoo:/ hoo:/ |heo | = = (A.8)
B* * ( *)c (B*) 2

foo € M(,0), (A.9)

and so

so that the Claim follows.
O
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Thus, to conclude the proof of the Lemma, it suffices to consider a minimising sequence
{felrew € M(Q,0)N for the variational problem (Ps). One can extract a wek L — % con-
verging subsequence that converges to fo, € M(£,6), and the Claim 31 enables one to pass to the
limit. As a conclusion we obtain

Ir(fe) = min Jr(f). (A.10)
FEM(,0)

O

A.2 Proof of Lemma 20

Proof of Lemma 20. First of all, the fact that Theorem [II implies the conclusion of Lemma 20 is
trivial. Conversely, assume Lemma 20 holds. Let us define the functional

JIr(f*) = Ir(f)

Gr M\ > £ o0 SR T, (A1)
LY(Q)
Proving Theorem I1I is equivalent to proving
inf Gr(f)>0. (A.12)

femM(Q)

We consider a minimising sequence {fx}ren- for Gr. Let us consider a closure point f, of this
sequence. If foo # f* then from Claim 31 we have

Jim JIr(f*) = Ir(fx) = Ir(f*) = Ir(f*)=A>0

where the last inequality is strict because f* is the unique maximiser of Jr (Theorem I) and so,
using the trivial bound || f — f*||z1(q) < 2 Vol(2) we obtain

Jr(f*) — Ir(f)
2Vol(02)

If on the other hand we have fo, = f* then, f* being an extreme point of the convex set M(£2),
the convergence f% L f* is strong in L*(2) ([22, Proposition 2.2.1]). As a consequence we can
Exde el

define the sequence
Vk € IN, 6 := ka—f*HLl(Q) (A14)
It then follows that there holds
Ir(f*) = Ir(fs)
L

>0 (A.16)

liminf Gp(fx) > liminf (A.15)
k—o0 k—o0

if Estimate (5.9) holds, and this concludes the proof of the equivalence between the two results. 0

A.3 Proof of the coercivity estimate-Lemma 28

Proof of Lemma 28. To alleviate the proof, we first note that such a continuity is standard to prove
for the term C(Vol(B}g) — Vo)? and we hence omit it. Let us then define the function j4 = Lp-
and prove this estimate for this term. First of all, standard computations show that jg is twice
differentiable in the sense of shapes. Furthermore, the second order shape derivatives at a given
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shape E such that ENdQ = §, in the direction ®, where ® € WP (Q; R?) is compactly supported
in , is given by

LE.(E)[®, P ://(O;T)XaEp’ (¢>.y)+/8E (@ v)? (%/OTpE+/OT 8;?) — Upp- anf(q>.y)2

(A.17)

where:
1. 47 is the mean curvature of OF,

2. pg solves
apE + Apg = —ug in (0;T) x 0,

pE( ) =0, (A.18)
pe(t,-) =0on (0;T) x 09,

3. u' solves

ol Au =0in (0;T) x Q,

uw’'(0,-) =0,

[O,u'] = =1 on (0;T) x OF,
u'(t,-) =0 on (0;T) x 08,

(A.19)

4. and p’ solves

%—’{ +ApY =—u' in (0;T) x Q,
p'(t,-)=0on (0;T) x 09,

5. and
o T
\IJQIB* :/ p*(ta )
0

oB*

is the Lagrange multiplier associated with the volume constraint.

Let us now assume that E = B?, for a fixed compactly supported vector field ® € WP normal
to OB*, and for some 7 € (0;1). We first use a change of variables: let us define

T, = Id+7®, Js . (®) := det(VTy) | (VI Yyl

Jor = det(Vr®), A, := Jo . (®)(Id+7V®) " (Id +rTVD)!,

ur :=ug+_ and U, = up:_ o T;. By a change of variable, we see that ., satisfies

JQ

L (A, Vi) = Jo,f* in (0;T) x Q,
U (t, )—Oon(;T)xaﬂ, (A.21)
- (0,-) =

while the function - 0= U .o © Tr which we abbreviate as @, satisfies
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Jor 2 V(A Vi) =0in (0;T) x Q,
[Ar G lons = —Jnr (2-0) (A.22)
@ =0 on Of.

With the same notation, p, ,p. satisfy

Jor % + V- (A, Vp,) = —Jari- in (0;T) x Q,

pr(t,-) =0 on (0;T) x 09, (A.23)
ﬁT(T’ ) =0,

and
Jo 2+ V- (A, V) = —Jo il in (0;T) x
P, =0on 09, (A.24)
Pr(T,-) =0.

Finally, we set A= Ao T., % being the mean curvature of BZ.
Using these notations, the difference which has to be controlled is hence

£5 (Bt = L5 0 21 = //(O-T)XB]B* (@ v){Js P — D} (R1(7, ®))
2 (H 2
i //(O;T)Xa]B* o 2 (br = po-) (B V) (Ra(7,®))

8]37 8p[Bg* ) 2
+ Js.r - d.v)°. Rs (7, ®
//(0:T>xals*( 2 " aw ) (@Y (Rs(7,®))

We will control each of these three terms separately and we first recall several geometric esti-
mates from [16].

Proposition 33 (Geometric estimates, [16, Lemma 4.8]). For any p € (1;+00), for any ® €
Xy (B*) N W2P(Q;R?) N WH2(Q; R?) such that ||®||w1.~ < My fived, there exists a constant M,
such that, for any T € (0;1):

[s,r — Ll oo ome) < Mpl|® - v]lprr.oe (98- (A.25)
. A~
|74 — - ||Lp(8]B*) < My||®- V||W2,p(3B*). (A.26)
[ )
HAT —Id||~ + ||A7— — IdHWl,p(Q) < MP”(I)HW?’P(]B*) (A.27)

Control of (Ry(7,®))-(Rs(7,®)) Our goal is to obtain the existence of a constant M > 0 and
of a modulus of continuity 7 such that

[Ra(7, ®)| + [Rs(7, )| < My([|®@]lw2r@) | - VI[72(05+)- (A.28)

From Proposition 33 and standard Schauder estimates, such an estimate follows if there exists a
modulus of continuity 7 such that, for some 8 € (0; 1),

e — g0 (0 < M@, (A.29)
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In turn, using Proposition 33 and the Holder continuity of u, (Proposition 6), (A.29) is implied
by the following: there exist a constant M > 0 and a modulus of continuity n such that

ldr — u*llgo.s0ryxa) < Mn([|[®[lwzs) - (A.30)
Proof of (A.30). Straightforward computations show that z, := @, — u* solves

Jo, %2 — V- (A Vz) = f*(Jar — 1)+ V- (A, — )Vu*) + (Jo,, — 1)2%= in (0;T) x 2,
zr(t,-) =0on (0;T) x 0N,

z+(0,-) = 0.
(A.31)
Standard L estimates imply that for any p € (1;400) there exists a constant M, such that
[z lwre oy <) < Mp ([[@]lwze + [[@flwr.e) (A.32)
so that Sobolev embeddings conclude the proof. O

Control of (R;(7,®)) To control this term it suffices to show that there exists a constant M,

such that
T
A/ /
/ p7- - p]B*
0

By the continuity of the trace it follows that it suffices to prove that

< Mp||®@|lw2r||® - V|| L2(08+)- (A.33)
L2(0B*)

T
/0 187 — Ph- 15120y < Mpl|@[3y20 1|12 - ]| 22 (98- (A.34)
Let us define 2. := p/. — pp.. Straightforward computations show that

Jo, % +V - (A, V2) = i, +uly. — V- (A — 1)Vph.) + (Jo, — 1) 22
Z(T,) =0, (A.35)

T

z(t,-) =0on (0;T) x Q

T

and so (A.34) follows from standard W2 estimates if we can prove that
T
)

T
/0 e — @7 l[720) < Mpn(|@[lw2s)?[1® - 72 o) (A.37)

for some constant M,. To prove these two inequalities, we begin with a first estimate:

ouly. \ 2
// ( o ) +// ()2 < M|® - v 32050, (A.38)
(0;T)xQ (0;T)xQ

Proof of (A.38). For the sake of readability, we abbreviate ug. as v’ here. Multiplying the equation
on v’ by v’ and integrating by parts, we obtain

/ (’U,/)Q(T, ) + / |Vu’|2 = // (‘P . V) u’ < ||(I) . V||L2(3B*)||u/(t, ')||L2((O.T)><8]B*)-
Q (0;T)xQ2 (0;T) x OB*
(A.39)

- ||?

ot

+ | Vpg-
£2()

T20) S Mpl|® - )72 (A.36)

and that
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By continuity of the trace and by the Poincaré inequality, we obtain

Jlweps [arao s ] vips (A.40)
(0;T)xQ Q (0;T) x Q2
This first gives
V' || 20y x) < M| P - vl 1208+ (A.41)
which in turn implies
// (’U/)2 g MT”(I) . V“%z(aﬂg*). (A42)
(0;T)xQ2
. . au]{g* 2 . . 6u]§5*
To obtain the estimates on ff(O-T)XQ (W) we proceed as follows: using 5
we obtain
. UL
// ( Oup ) / \Vug.|*(T, ) = // (@ -v) T2k (A.43)
(0:T)xQ (0:;T) x 9B* ot
- [ @ (A.44)
< M| - V||L2(8]B*) Vu]’B* L2(Q) (T,-), (A.45)

which gives the conclusion: indeed, we apply Young’s inequality 2ab < ea? + g to the right hand
side and conclude.

O
Let us then turn to (A.306)
Proof of (A.36). Let us define ¢'(¢,-) := pp. (T —t,-). Then ¢’ satisfies, with v’ = uf,.,
aa—qtl —A¢ =u(T—t,-)in (0;T) x Q,

q(t,-)=0on (0;T) x 09,

so that by standard parabolic estimates for the heat equation we obtain, for some constant M

Opp-
‘// ( ] ) // <) MT// MTH(I) VHLZ(ZHB *) (A.47)
(OT) x4 (0;T)x 0 OT)><Q

O

Finally, let us prove (A.37).

Proof of (A.37). Let us recall that the weak formulation of the equations on 4/ and on u' := uf.
are: for any test function v,

]
// Jo Ly 4 // (A, Vi, Vo) = // Jsr (@ v)v (A.48)
(0:T) x Q2 ot (0:T)x 2 (0:T) x OB*
// —U + // (Vu', Vu) // )v. (A.49)
©0:m)xa Ot 0T)><Q 0T)><8]B*
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Substracting these two weak formulations and setting w’. := 4/ — uf. we obtain, on w’, the weak
formulation

ow’. , ou’
Jo,r v+ (A-Vw, Vo) = (Jer—Dv+ (Jar—1)—7 v
(0:T)x Q2 ot (0:T)xQ (0:T) x OB~ (0:T)xQ ot

+ //@;TWMT — Id)V/, Vo). (A.50)

Using v = w/ as a test function we obtain in the same way, using Poincaré inequality and the
continuity of the trace for any ¢, up to a multiplicative constant that does not depend on ®,

S+ [[ Vel < s = Ues Va0 (A1)
Q (0;t)xQ2
o’ ,
+lJar = = |5 IVwillez(oixa) — (A52)
L2((0:)x )
+ [[Ar — 1| g HVU/HLZ((O;t)XQ) ||Vw/7||L2((0;t)xQ) : (A.53)
The conclusion then follows. O

O
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