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ABSTRACT. In this paper we consider some optimal control problems governed
by elliptic partial differential equations. The solution is the state variable,
while the control variable is, depending on the case, the coefficient of the PDE,
the potential, the right-hand side. The cost functional is of integral type and
involves both the state and control variables.
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1. INTRODUCTION

In this paper we consider optimal control problems governed by elliptic partial
differential equations; the state variable is the corresponding solution, while for
the control variable we analyze the three different situations below. In all the cases
the cost functional is of integral type and may depend both on the state and the
control variables. The boundary condition is taken of the Dirichlet type; making
suitable arrangements in the framework, other types of boundary conditions could
be considered.

We summarize here in a unified framework the results we obtained in a series
of papers (see [6], [7], [8]), referring to them for all the proofs and details.

e The first case we consider is when the control is in the coefficient of the
PDE; more precisely, the state equation is of the form

{— div (a(z)Vu) = f inQ

1.1
u=20 on 0f). (1.1)

Here (2 is a given bounded open subset of R? and the right-hand side f is
prescribed; the control variable is the coefficient a. The set of admissible
controls is taken of the form

A= {/Qw(a) dr < 1} (1.2)

and the cost functional is
J(u,a) = /j(u,a) dx.
Q
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The optimal control problem is then
min {J(u,a) : (u,a) satisfy (1.1), a € A}. (1.3)

In Section 2 we summarize the known result in this case, mainly obtained
in [7], where the reader may also find the related references.

In the second case, that we illustrate in Section 3, the control variable is
a potential V(z) and the PDE is of the form

{—Au+vum:f in O 14
u=20 on 0f).

In this case the set of admissible controls is of the form

={wams1}

and the cost functional is
J(u, V) = /j(u, V) dz.
Q
The optimal control problem, in this second case, is then
min {J(u, V) : (u,V) satisfy (1.4), V € V}.

The last situation, that we consider in Section 4, is when the control
variable is the right-hand side f. The PDE is of the form

{—Au:f in 0

1.
u=20 on 0f) (1.5)

and the set of admissible controls is

:{Lwﬁms§-

Therefore, in this case the optimal control problem we deal with is
min {J(u, f) : (u, f) satisfy (1.5), f € F}.

2. OPTIMAL COEFFICIENTS

In this section we consider the optimization problem (1.3).

2.1. The case of optimal compliance. We start by the particularly interesting
problem of minimal compliance, where the cost functional to be minimized is

/f Yug dz,

being u, the solution of the PDE ( The minimal compliance problem is
crucial in the construction of optlrmzed mechamcal structures, where one wants
to utilize a predetermined quantity of material to achieve maximum rigidity under
a specified force field.

A simpler way to impose the constraint on a is to write the problem in the

1mn%ﬂw+kéwwﬁm:a20} (2.1)
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where A > 0 plays the role of a Lagrange multiplier and ¢ is a convex lower
semicontinuous function. Replacing A\ by ¢ we can also assume A = 1.

Assuming a in L*°(£2) and uniformly elliptic to assure the existence of solution
for (1.1), multiplying both sides of (1.1) by u and integrating by parts we obtain
that

C(a) = —2E(a),
where E(a) is the energy

E(a):inf{/Q [%a(z)\Vu\z—f(x)u] dr - ueHg(Q)}.

Therefore the optimal control problem (2.1) is equivalent to the maximization
problem

maX{QE(a)—/Qw(a)daz : aZO},

and then it can be written in the max/min form

. 2
max ue}{néf(m/g [a(az)|Vu\ 2f(x)u w(a)} dzx.
In some cases we have to deal with right-hand sides f which are singular (for in-
stance concentrated forces, . ..); it is then convenient to assume that f is a signed
measure, replacing the Sobolev space Hj () with C°(Q). It must be noticed that
we may have C'(a) = +oo for some coeflicients a; this happens for instance in the
case when the right-hand side f concentrates on sets of dimension smaller than
d — 1 and the coefficient a is a positive constant. However, these “singular” cases
are ruled out from our discussion because we look for the minimization of the
compliance C'(a), hence the coefficients a for which C(a) = 400 are not relevant
for the optimization problem. The energy F/(a) then takes the form

E(a):inf{/Q [%a(m)\Vuﬂ dx—/Qudf : uecgom)}

and the max/min problem above becomes

Iggg{ueicrcg(m {/Q [a(x)|Vu|2 — w(a)] dx —2 /Q udf} : (2.2)

In this formulation, since the competing functions u are smooth, also the coef-
ficient a can be a (nonnegative) measure; in particular, this is important when
the penalization function 1 has a linear growth. In this way thin structures sup-
ported on lower dimensional sets are admissible. For a nonnegative measure pu
the energy functional takes the form

E(,u):inf{/Q%]Vuqu—/ﬂudf : uGCfo(Q)}

and the max/min problem becomes

inf Vul?d —/ —2/ df.
%3§ueggo(g)[2| ul*dp — | ¥(p) QUf
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The term [ ¢ (x) has to be intended in the sense of integral functionals on mea-
sures, as

/Q (i (@) da + (1) 4 (@) (2.3)

where p = p*dx + p° is the decomposition of i into absolute continuous part
and singular part with respect to the Lebesgue measure and 1 is the recession
function associated to .
We start to consider first the case when the function ¢ in (1.2) is superlinear,
that is
lim ¥is) = +00; (2.4)
s—+o0 S

in this case it is well-known that the coefficients a have to be functions in L().

Theorem 2.1. Under the superlinearity assumption (2.4), the max/min problem
(2.2) admits a solution auy € L'(Q), provided the right-hand side f is such that
E(a) > —oo for at least a coefficient a € L*(Q).

Proof. We refer to |7] for the proof. It is interesting to notice that the functional

s inf /Q[a(:c)]Vu]Q—w(a)] dm—2/udf

ueCee(Q) Q

is concave and upper semicontinuous for the weak L'(§2) convergence, being the
infimum of concave and upper semicontinuous functionals. The compactness
property comes from the well-known De La Vallée Poussin theorem. U

The case when 1 has only a linear growth:

lim w
s—+400 S

is more delicate. In fact, in this case the definition (2.3) of [,4(x) is needed.
We refer to [9] for more details about this case, which has strong links with the
theory of optimal transportation, as first shown in [4] and [3]. However, by an
argument similar to the one of Theorem 2.1, an optimal coefficient a,,; still exists,
but in the larger class M(£2) of nonnegative measures on €2, as stated below (we
refer to [7] for the proof, similar to the one of Theorem 2.1 above).

=k>0 (2.5)

Theorem 2.2. Under the linear growth assumption (2.5), the functional E(a)
admits a maximizer aqy in the class M(SY), provided the right-hand side f is
such that E(a) > —oo for at least a coefficient a € M().

Our goal is now to characterize the optimal coefficient a,,; in terms of some
suitable auxiliary variational problem. Due to the convexity with respect to the
variable v and the concavity with respect to the variable a, a well-known result
from min/max theory (see for instance [14] and [16]) allows us to exchange the
order of inf and sup, and the initial problem becomes

inf sup/Q (a(m)\VuF - 1/1(@)) dx — Q/udf.

ueCee () ¢>0
The supremum with respect to a can be now easily computed:

T;E/Q (a(x)|Vu|2 —¢(a)> dz — 2/udf - /Q@D*(|Vu|2) dz — 2/udf,
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where ¢* is the Legendre-Fenchel conjugate function of 1. The auxiliary varia-
tional problem is then

. * 2 _
mf(Q)/Qw (|Vul?) da 2/udf.

ueCge
By the definition of Legendre-Fenchel conjugate we obtain
Vr(t) >t — (1) for every t

and then it is easy to see that, at least when f € H~1(Q), the auxiliary variational
problem above admits a solution @ € H{(£2). Moreover, if 1 is strictly increas-
ing on RT, then the function s + ¢*(s?) is strictly convex and therefore @ is
unique. The optimal coefficient a,,; can now be recovered through the optimality
condition

aopt|va|2 = Qp(aopt) + 1/}*(|V’L_L|2)

Ezample 2.3. Let ¥(s) = s?/p with p > 1 and assume f € W~12/+)(Q)). By
Theorem 2.1 there exists a (unique) optimal coefficient a,,; € L*(§2), which is
indeed in LP(2). It can be recovered through the auxiliary variational problem

-1 -
inf{/p—|Vu|2p/(p_1) dm—2/udf Cue Wyt 1>(Q)}.
Q P

or equivalently by the nonlinear PDE

2p _
~Bappou ==l we WHT(Q),

whose unique solution @ provides the optimal coefficient a,;(r) = |Va(z)[?/ P,

For instance, if € is the unit ball, and f =1 we obtain (see Figure 1)

PIRAGR

p+1
(1 - |x|2p/(p+1))’ aopt(x) = e

U) = 3 g0

0.5

0.0+

-0.5¢

-1.0F ‘ :
-1.0 -05 00 05 1.0

FIGURE 1. Optimal coefficient when d = 2, 2 is the unit disk,
p=2f=1
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When p < d/(d — 2) measures belong to W~12/(P+)(Q); taking f = & the
unit Dirac mass at the origin and {2 the unit ball, we obtain

u(r) = Ay(1 — ’$|(2p—dp+d)/(1?+l))7 Gopt(2) = Bp’xl—Q(d—l)/(p—i—l)

with A,, B, suitable positive constants that can be computed explicitly. For
instance, in the two-dimensional case d = 2, we find (see Figure 2)

1
A P2

» (zﬂ)(lfp)/(ler), B, = (27T)*2/(1+p).

—1.0f ‘ ‘ 1
-1.0 -05 00 05 1.0

FIGURE 2. Optimal coefficient when d = 2, € is the unit disk,
b= 27 f = 50-

Example 2.4. Taking
b(s) =

400 otherwise,

{s ifa<s<p

with 0 < a < 8, we have the auxiliary variational problem

min { /Q [(|Vu|2 — 1) (BLvus1} + algva<iy) — 2f(3:)u] dr : u € H&(Q)},

whose unique solution @ provides the optimal coefficient a,,; € L>(§2). It has
been proved in [10] (see also [11]) that, when Q is of class C*' and f € L?(Q),
then @ is in H%(Q) and Va,, - Vu belongs to L*(2).

2.2. The general case. In the case of a general optimal control problem of the
form

min min {/Q(j(x,u)+¢(a)) dr : wu solves (1.1)}, (2.6)

a0 uweH}(Q)
the existence of an optimal coefficient a,,; may fail, and a solution exists only in
a relared sense. A counterexample to the existence of a solution a,, can be found

in [18], where
0 fa<s<p
Yls) = {—i—oo otherwise,
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with 0 < o < 3, and
j(,8) = |s — uo(x)|”
for a suitable function uy. A different counterexample is illustrated in |7].

The reason of the lack of existence of an optimal coefficient is the form of the
relaxed problem associated to (2.6). This question has been largely studied, in
terms of the notion of G-convergence, introduced by De Giorgi and Spagnolo in
[15]: a sequence a,(z) of functions between « and f is said to G-converge to a
symmetric d x d matrix A(z) if for every f € L*(Q) the solutions u,, of the PDEs

—div (anVun) =T, Uy, € H&(Q)
converge in L?(Q) to the solution u of the PDE
—div (AVu) = f, u € Hy(S2).

The relaxed form of the optimal control problem (2.6) is then closely related
to the characterization of the G-closure A of the set A of admissible coefficients
a(x). A complete answer has been given by Murat and Tartar in [19], [20] (see
also [1], and [17] for the two-dimensional case). They proved that the G-closure
A above consists of all symmetric d x d matrices A(z) whose eigenvalues \;(z) <
Ao(z) < -+ < Ag(x) are between v and [ and satisfy for a suitable ¢ € [0, 1]
(depending on z) the following d + 2 inequalities:

( 1 1 d—1
> < +
)\i—a Uy —

1<i<d e —
S L ded (2.7)
1<1<dﬁ )\ B—ve  B—

Lyté)\zgu’t izla"'ad7

being u; and 1, respectively the arithmetic and the harmonic mean of o and £,
namely

pe=ta+(1-1)8,  n= (§+%>1

For instance, when d = 2, the set above is given by the symmetric 2 x 2 matrices
A(x) whose eigenvalues A;(z) and A\y(x) are between o and ( and satisfy the
inequality
af
a+ [ —A(x)
In Figure 3 we represent the case d =2, a =1, § = 2.

af

<o) Sa+ -3

Remark 2.5. For a general function ¥ (z,a), an explicit form of the relaxation

U(A) = inf lim inf/ Y(z, an)
an—gA n

is not known. The case 1(x,a) = g(x)a has been considered in [12| and [13]; for

instance, in the particular case when g(x) is a constant v and the coefficient a

is constrained between two positive constants o and 3, denoting by A4 (A) the
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20 -

FIGURE 3. Attainable matrices, in the plane (A1, \y), for d = 2,
a=1,5=2.

largest eigenvalue of the d x d symmetric matrix A, the relaxation W(A) is given
by
/ YA maz (A(x)) de ifAec A

Q

—+00 otherwise,

v(A) =

where A is the G-closure described above.
Example 2.6. For Q = (0,1)* we take

w(g)_{s if5<s<10

400 otherwise,

we solve numerically the relaxed formulation of the problem searching an optimal
solution A,,: whose eigenvalues satisfy (2.7).

In Figure 4 we show, on the left, the computed optimal first eigenvalue of the
optimal matrix A,,, and on the right, the ratio Ay/A;. It is interesting to observe
the existence of zones with positive measure where A; # A\ and then that A, is
a relaxed solution.

3. OPTIMAL POTENTIALS

In this section, we investigate a class of optimization problems characterized
by the minimization of functionals of the form

min / (2, u) + 9(V)] da, (3.1)
Q
governed by the state equation

—Au+Vu=f in
{u € Hy(Q), (32)

where, as in the previous section, €2 is a bounded open subset of R?, and the
right-hand side f € L*(Q2). The integrand j(z,u) represents the contribution
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—10.
—9.5
— 9.0

— 8.5
8.0
7.5
7.0

5.0

FIGURE 4. Left: optimal first eigenvalue. Right: ratio Ay/A;.

of the state variable u, while ¢(V') models the cost associated with the control
variable V| which in this context is the potential function and is assumed to be
nonnegative almost everywhere in €.

We further assume that 1) has a superlinear growth at infinity. This growth
condition ensures, by virtue of the De La Vallée Poussin theorem, that any ad-
missible potential V' of finite cost must belong to the space L'().

Again, the compliance case, corresponding to the choice j(x,u) = f(x)u, is
particularly simple since, integrating by parts equation (3.2), we may reduce the
problem to the variational form as

min{ (V) U(V) s Ve LNQ), V > o}, (3.3)

where the functionals £ and ¥ are defined by
V)= [ ds
Q

E(V) = min {/Q [%Nuy? + %V’zﬂ — f(x)u} dr : uc Hg(Q)} :

In this specific case, one can exploit the variational structure of the problem
to eliminate the control variable V' entirely, reducing the original optimal control
problem to a simpler auxiliary variational problem. More precisely, it is possible
to reformulate the minimization (3.3) in terms of the state variable u only, as

min {/Q [1Vaf® + 0% () — 2f(x)u] d - we H&(Q)} | (3.4)

where 1* denotes the Legendre-Fenchel transform of the function v. We observe
that the unique minimizer @ of the variational problem (3.4) can be characterized

1.16
1.15
1.14
113
112
1.11
1.10
1.09
1.08
1.07
1.06
+— 1.05
—1.04
—1.03
—1.02
—1.01
—1.00



10 G. BUTTAZZO, J. CASADO-DIAZ, F. MAESTRE

as the solution of the semilinear elliptic boundary value problem

—Au+g(u)=f inQ,
u € Hy(Q),

where the function g is defined as

g(s) = s(¥")'(s?).
The optimal control V,,; can now be recovered in terms of the optimal state «
via the formula

Vo = (¢7)'(@).
It is important to note, however, that this reduction technique, based on the
elimination of the control variable, is specific to the case where the integrand
j(x,u) in the cost functional is the one related to the compliance case. In the
general setting, where j(z, u) is an arbitrary function of the state, such elimination
is no longer feasible. Instead, the analysis must rely on the optimality system,
which typically involves introducing an adjoint state variable and solving the
corresponding adjoint PDE, coupled with the original state equation.

Despite these complexities, it can be shown that the original optimal control

problem (3.1) with state equation (3.2), admits at least one solution pair (u, Vyp).
This result has been obtained in [6], and we report the existence theorem below.

Theorem 3.1. Let Q C R? be a bounded open set, j : Q x R — R an integrand
measurable in the first component and lower semicontinuous in the second one,
satisfying the growth condition

a(z) — cls|” < j(x, 5)

for suitable ¢ > 0 and a € L*(2), and ¢ : R — [0, 00] a convex lower semicontin-
uous function with dom(y)) C [0,00), such that the superlinearity condition

lim M = 400

[s| 200 S
holds. Then, for every f € H-'(2), problem (3.1) has a least one solution V,,; €
LY(9).

In [6] the properties of the solutions have been studied too. In particular,
under appropriate assumptions on the data and the integrands, the quantity
Vopetiv is shown to belong to the space of functions of bounded variation, BV (€2),
where v denotes the solution of the adjoint equation (3.5). This implies the
important consequence that the optimal control V,, is locally BV outside of
the set {uv = 0}. Thus, the degeneracy set {uv = 0} plays a central role in
determining the structure of singularities in the optimal control.

To be more precise, in [6] the following necessary conditions of optimality have
been obtained.

Theorem 3.2. Assume that the right-hand side f is in W17 (Q) with r > d,
and that the integrand j(z,-) is of class C*(R) and satisfies

j(-,0) € L(Q), max 0,5(-,8)| € L'*(Q) VY M > 0.
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Then, if Vope is an optimal control for problem (3.1), u is the corresponding state
function, solution of (3.2), and v is the adjoint state, solution of

(3.5)

—Av + Vv = 05j(x, )  in 2
v=20 on 052,

we have the optimality conditions

Vopt € L>*(Q)
uv € OY(Vopt) (3.6)
h-(uv) < Vi < h(uv),

where h : R — R is the function

h(t) = max {s € dom(¢)) : t € O(s)}. (3.7)

Remark 3.3. From (3.6) and the regularity results for elliptic equations, we
deduce that the optimal control V,,; is more regular if the function A in (3.7) and
the functions 7 and f satisfy some regularity assumptions. We recall that

h is continuous <= 1) is strictly convex

A . . ) d_1p(s9) — dyip(s
h is Lipschitz continuous <= inf Pls2) (1)
‘917s?6<d<?;1(¢) So — 81
.51 S

where the functions d v and d_1) are defined by
P(s+e) —Y(s)

> 0,

diip(s) := ll\l% . € (—o00, 0]
di(s) := lim Pls) = 'f(s %) ¢ [Loo,00)

The BV regularity of the optimal control V,,; can be deduced from the following
result (see [6]).

Theorem 3.4. In addition to the conditions in Theorem 3.1 we assume ) of
class CV1, the function g(t) := t h(t) non-decreasing in t, and for every M > 0

/(- q 2 (. 1
\2?2]\}51 ’vza&]< 75>’ € L (Q>7 |I£§A§‘assj( 78)| € L (Q)7

with

2
qzdd if 1 <d <2, q>gifd23.

+1
Then, for every f € BV (Q) N L) we have

u,v € W1(Q), 'V, € BV (Q),
with u, v the solutions of (3.2) and (3.5) respectively.

Remark 3.5. Under the assumptions of Theorem 3.4, the functions @ and v
are continuous, and thus, the set K := {@#v = 0} is a closed subset of  which
contains the boundary 0€). The fact that uvV,, belongs to BV (2), proves then
that V,,; belongs to BVj,.(Q2\ K).
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—0.00

FIGURE 5. Left: Right-hand side function f. Right: Computed
optimal potential.

Remark 3.6. We notice that, under the general assumptions we consider on the
function 1, higher regularity properties on the optimal potential V,,; do not hold.
For instance, when the function v is of the form

P(s) = {8 if s € [, 8] (with 0 < a < )

400 otherwise,
the optimal control V,; is of bang-bang type, that is
m=aoa-+ (6 — Oé) 1E'

for a suitable set E' which, by Theorem 3.4, is then a set with finite perimeter.
In [6] one can find several numerical simulations that show the behavior of the
set E above in various situations.

Example 3.7. In order to show a numerical evidence of Remark 3.6, we consider
problem (3.1)-(3.2), with Q C R? the unit ball,

j(@,s) =5,  ¥(s) = 00l(coa)uB+o0) T kSl
and
f(x1, 22) = L1y, (21, 22) + L, (21, 22) + Loy (21, 22).

where w; = B(¢;, 1), i = 1,2, are small balls of radius 7 = 0.2 and centers ¢; =
(0.35,0.45), co = (—0.35,0.45) and ws the rectangle [—0.5,0.5] x [-0.5, —0.25],
see Figure 5 feft. Taking o« = 0, f = 1 and k£ = 0.00225, in Figure 5 right we
show the computed bang-bang optimal potential.

1.00

0.90

0.80

0.70

0.60

0.50

0.40

—0.30

—0.20

—0.10

—0.00



OPTIMIZATION PROBLEMS FOR ELLIPTIC PDES 13

4. OPTIMAL SOURCES

In this section we consider optimal control problems for the Poisson equation
on a bounded domain 2 C R? with homogeneous Dirichlet boundary conditions.
The control variable is the source term f, constrained to an admissible class F.
The state equation is

{—Au:f in 2 (41)

u € HLHQ).

with u; denoting the unique weak solution for a given f. The goal is to minimize
a cost functional of the form

ﬂﬂzzﬁmmﬁﬁMa (4.2)

subject to the constraint f € F, where the admissible class F is defined by

FZ{LMﬁMSm}

for a convex, lower semicontinuous function ¢ : R — [0, 0o] such that

int(D(¢)) # 0 with D(¢) = {s € R: ¢(s) < oo}
lim (s) = +oo.

|s]—+o0

The optimization problem then takes the form

min{/gj(x,uf,f) dr /sz(f)dxgm}. (4.3)

A particularly interesting case occurs when 1(s) = 400 outside an interval [, 5];
in this setting, the optimal control may exhibit a bang-bang behavior, taking only
the values o and (3, that is

f=pFlpg+alag

for some measurable set & C 2. The problem then becomes a shape optimization
problem, with E as the control variable.

Our goal is to analyze the regularity of the optimal sources f,,; which, in the
case of bang-bang solutions, lead to the regularity of the optimal sets E above.
We refer to the article [8] for all the details, and for some numerical simulations
that illustrate these phenomena and provide examples of optimal configurations.

A first existence result for optimal solutions is when the function ¢ satisfies
the superlinear growth condition

U(s)

lim = +o00. (4.4)
|s| =400 ‘8‘

We also assume that the functional (4.2) is lower semicontinuous with respect to
the weak L'(Q2) topology, which is guaranteed (see for instance [5|) by assuming
that the integrand j(z,-,-) is lower semicontinuous in its arguments for almost
every x, and that j(zx,s,-) is convex for almost every z and every s.
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Theorem 4.1. Assume that the functional (4.2) is lower semicontinuous with
respect to the weak L'(Q) topology, that the integrand j(x, s, 2) satisfies the growth
condition

—c|s]P —a(x) < j(x,s,2), with ¢ > 0, a € L*(Q), p < d/(d— 2),

and that the function ¢ satisfies the superlinear growth condition (4.4). Then the
optimization problem (4.3) admits at least one solution fu, € L'(S2).

When the function ¢ has only a linear growth:
cls| —a < (s) for some constants ¢ > 0, a € R, (4.5)

the situation is more delicate, since optimal solutions can be measures, and the
integral [, ¢ (f) must be interpreted in the sense of measures, namely:

[en=[ora)descw [ai-cw [ wo

where f = f®x + f® is the Radon-Nikodym decomposition of the measure f
into absolutely continuous and singular parts, f, and f_ denote the positive and
negative parts of f, and ¢~ (1) and ¢*(v)) are the recession limits of ¢, defined by

@) = tim Y )= im 28

§——00 S s——+o00 S

It is well-known (see [5]) that functionals of the form (4.6) are lower semicontin-
uous with respect to the weak™ convergence of measures.

The lower semicontinuity of the functional J in (4.2) with respect to the weak™
convergence of measures requires in this case more particular assumptions (see
for instance |2] for more general cases). Here we suppose the integrand j(z, s, 2)
admits the decomposition in the form

j(x,s,2) = A(z,s) + Bz, 2),
where the functions A and B satisfy the following properties:
- the function A(z,-) is lower semicontinuous for almost every z € €;
- we have
Az, s) > —cl|s|’ + a(x)
for suitable ¢ > 0, p < d/(d — 2), a € L*(Q);
- the function B(x,-) is convex and lower semicontinuous for almost every
x €
- the recession function
B(x,t
B*(z,z) = lim Blz,tz)
t—4o00 t
is lower semicontinuous with respect to both variables (z, z);
- we have
B(z,2) > ag(x)z + a1 (z)
for suitable functions ag € Cy(2) and a; € L'(Q).
The assumptions above are sufficient to obtain the lower semicontinuity of the
functional (4.2) with respect to the weak™ convergence of measures, and we have
the following existence result.
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Theorem 4.2. Assume that the functional (4.2) verifies the conditions above for
the lower semicontinuity with respect to the weak™ convergence of measures, that
the integrand j satisfies the growth condition

—c|s|P —a(x) < j(x,s,2), for some ¢ >0, a € LY(Q), p<d/(d—2),

and that the function v has the linear growth (4.5). Then the optimization prob-
lem (4.3) admits at least one optimal solution fou, which is a measure with finite
total variation.

Once the issues related to the existence of solutions, as addressed in Theorems
4.1 and 4.2, have been clarified, we are now in a position to examine the necessary
optimality conditions that any solution to the problem must satisfy. To this end,
it is convenient to introduce the resolvent operator R, which plays a central role
in the subsequent analysis. The operator R is defined by associating to each
function f the unique solution u of the partial differential equation given by
(4.1). It is well-known that the operator R is self-adjoint.

We begin our analysis with the case in which the function ¢ has a superlinear
growth, as described in condition (4.4).

Theorem 4.3. Let us assume that the integrand j, appearing in the definition
of the cost functional in the optimal control problem (4.3), satisfies the following
growth condition:

lj(x,5,2)| < a(z) +c|s|?, with ¢ > 0, a € L*(Q), p<d/(d— 2).

In addition, we suppose that the function 1 satisfies the superlinear growth con-
dition given in (4.4). Moreover we assume that, for almost every x € Q and for
all (s,z) € R?, the partial derivatives ,j(x, s, z) and 0,j(x, s, z) exist and fulfill
the inequalities:

1055w, 5,2)| < bx) +y(|s|” + |2]7)

|82](.ZU, 87 Z)| S 77
where v > 0, b € LI(Q) with ¢ > d/2, 0 <2/(d—2), and T < 2/d.

Then, if foe is an optimal solution to the problem (4.3), there exists a non-

negative scalar A > 0 such that, setting

w = R(asj(x7 R(fopt)a fopt)) + 0.j(x, R(fOpt)7 f0pt)7
the following alternative holds:
o I[fA\=0, then
w >0 a.e. inQif sup (dom()) = +o0
w <0 ae inQif inf (dom(y)) = —o0
fopr = min (dom(v))) a.e. in {w >0}
fopt = max (dom(¢))) a.e. in {w < 0}.

o If X >0, then [, ¢(fopt)dx =m and

O(fopt) + 07 (— %) _ _%

Moreover, if the function j(x,-,-) is convex for almost every x € ), then the
conditions stated above are not only necessary for optimality but also sufficient.

a.e. in €.
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When the function v has a linear growth, as described in condition (4.5) we
have a similar result.

Theorem 4.4. Suppose that the function 1 has a linear growth and that the
integrand j depends only on (x,s) and not on z, with the growth condition

l7(x, s)| < a(x) + c|s|?, with ¢ > 0, a € LY(Q), p<d/(d—2).
We also assume that for almost every x € ) and every s € R, the partial derivative
0sj(x, s) exists and satisfies
|0 (2, 5)] < b(x) + s,

where again v > 0, b € LY(Q) with ¢ > d/2, 0 <2/(d—2).
Then, as above, if fo, is an optimal solution to the problem (4.3), there exists
a non-negative scalar X > 0 such that, setting

w = R(as]<x7 R(fopt))) + azj(xa R(fopt))a
the following alternative holds:
e [fA=0, then

(w >0 a.e. inQ if sup (dom(t))) = 400
w <0 a.e. inQif inf (dom(y)) = —o0

¢ =min (dom(¢)) a.e. in {w >0}

o =max (dom(¢)) a.e. in {w <0}
(supp(fp) € {w = 0}.
o If XA >0, then [, (fop) =m and

a
w opt

o) + (- 2) = -

At () <w < =Ae” (¥) a.e. in Q
supp(foe,+) C {w + Act(¢)) = 0}
supb( ) © {w-+ A~ (1)) = 0}

Again, if the function j(x,-) is convex for almost every x € ), then the conditions
stated above are not only necessary for optimality but also sufficient.

Example 4.5. We take

a.e. in €

The optimization problem is then

max{%/ﬂufcda: : /szcl:v§2m}. (4.7)

From Theorem 4.3 the necessary conditions of optimality give, for a suitable A > 0
and w = —R(R(f))

w=—Af in €, /f2dx:2m.
Q
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—00
—-0.10

—-0.20

FIGURE 6. Optimal source.

Thus, f solves the following eigenvalue problem for a fourth order PDE
{A2 F=f/A inQ
f=Af=0 on 09,
or equivalently it is a solution of the eigenvalue problem for the Laplace operator

~Af=f/V/A inQ
f=0 on 0f).

Since this implies u; = VS, we also have

/ u?da: = )\/ fAdx = 2 m.
Q Q

Thus, 1/ VA agrees with the smaller eigenvalue of the Laplacian operator with
homogeneous Dirichlet conditions. Denoting by p; such eigenvalue and taking ¢
as the unique positive eigenvector with unit L? norm, we have then proved that

A=1/pi,  f==%V2me.
For m = 1/2 and Q = {(z1,25) € R? : 2 + 423 < 4} we show in Figure 6 the
computed optimal source for problem (4.7) with the corresponding A = 0.0785912.
Concerning the regularity of optimal sources f,,, a general result is not avail-
able; we refer to [6] for a discussion on the matter. Here we limit ourselves to

consider the particular case of the compliance functional with constraints on the
source:

min{ /Q IR(f)dz - /Q fdezm, f(x) € [a,m}, (4.8)

with 0 < o < f and Q2] < m < 5|Q?|. By applying Theorem 4.3 we obtain that
the optimal solution f,, is of bang-bang type, that is

Jopt = alp + Blong with E = {R(fopt) < s}, (4.9)
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for some positive constant s that has to be chosen such that the integral constraint
Jo f dx > m is saturated. The function u = R(fop) thus solves te PDE

—Au = ﬁl{u<s} + Oél{u>s} in
u=70 on Of).

We can now apply Theorem 3.5 of [6] and obtain the following result.

Theorem 4.6. The optimal solution fu, of the minimization problem (4.8) is in
BV (Q), hence the optimal set E in (4.9) above has a finite perimeter.

When the domain €2 is convex, in some cases we can obtain a better regularity
for the optimal right-hand side f,,. Let us return to the compliance case (4.8)
with o = 0, and assume {2 convex. We have seen above that the optimal right-
hand side f,,; is in BV (§2) and of bang-bang type: fo,x = 1g with F = {w < s}
for a suitable s such that |E| = m, where w is the solution of the PDE

—Aw = lgyesy in 2
w=0 on 0f).

The result in [8] is the following.

Theorem 4.7. The optimal set E = {w < s} above is convez and of class C*.
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