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A THEORY OF THE INFINITE HORIZON LQ-PROBLEM FOR
COMPOSITE SYSTEMS OF PDEs WITH BOUNDARY CONTROL*

PAOLO ACQUISTAPACE', FRANCESCA BUCCI#, AND IRENA LASIECKAS$

Abstract. We study the infinite horizon linear-quadratic (LQ) problem and the associated
algebraic Riccati equations for systems with unbounded control actions. The operator-theoretic
context is motivated by composite systems of partial differential equations (PDEs) with boundary or
point control. Specific focus is placed on systems of coupled hyperbolic/parabolic PDE with an overall
“predominant” hyperbolic character, such as, e.g., some models for thermoelastic or fluid-structure
interactions. While unbounded control actions lead to Riccati equations with unbounded (operator)
coefficients, unlike in the parabolic case solvability of these equations becomes a major issue, owing
to the lack of sufficient regularity of the solutions to the composite dynamics. In the present case,
even the more general theory appealing to estimates of the singularity displayed by the kernel which
occurs in the integral representation of the solution to the control system fails. A novel framework
which embodies possible hyperbolic components of the dynamics was introduced by the authors in
2005, and a full theory of the LQ-problem on a finite time horizon has been developed. The present
paper provides the infinite time horizon theory, culminating in well-posedness of the corresponding
(algebraic) Riccati equations. New technical challenges are encountered and new tools are needed,
especially in order to pinpoint the differentiability of the optimal solution. The theory is illustrated
by means of a boundary control problem arising in thermoelasticity.
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Introduction. Historical background and motivation. The theory of the
optimal control problem with coercive quadratic functionals for abstract linear sys-
tems 3y’ = Ay + Bu—in spaces of finite or infinite dimensions—is intrinsically linked
to solvability of the corresponding algebraic/differential Riccati equations. As is well
known, by solving these celebrated equations one obtains the operator which occurs
in the feedback representation of the optimal control as well as in the quadratic form
which yields the optimal cost. These properties are very well known in the context of
finite dimensional optimal control theory, whose theoretical basis rests on the work
by Kalman; see [21].

In an infinite dimensional setting, if B is a bounded control operator from the
control space U to the state space Y, then a complete theory of the Riccati equations
has been developed, where the analogs of all the key properties known in the classical
finite dimensional context hold true. Namely, the unique solution to the Riccati equa-
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tion provides the optimal cost operator, the feedback representation of the optimal
control holds true, and the closed loop equation yields the synthesis of the optimal
control; see [10] for pioneering results in this direction, and [11], [13], and [19].

When it comes to the abstract representation of initial/boundary value problems
for evolutionary partial differential equations (PDEs) in a bounded domain 2 C R"
with control action exercised on the boundary 92 or pointwise in the interior of the
domain, the major technical challenges come from the unboundedness of the control
operator B which naturally arises from the modeling of the PDE problem. This, in
turn, results in the possible unboundedness (or even ill-posedness) of the gain operator
B* P which occurs in the quadratic term of the Riccati equations. In fact, this operator
may be even not densely defined. Indeed, this “pathology” is shown to happen even
in the case of simple hyperbolic equations with point control; see [37], [36].

In this respect, the regularity properties of the pair (A, B) which describes the free
dynamics and the control action or, more specifically, of eA* B (where e4? is the semi-
group governing the free dynamics) are absolutely central. And in fact, historically
speaking, the first extensions of the linear quadratic (LQ) problem theory for sys-
tems with bounded control operator to the present setting pertained to parabolic-like
dynamics, where the underlying semigroup e4? is analytic. (Canonical illustrations
are the heat equation with boundary or point control, as well as structurally damped
plate equations, and certain thermoelastic systems.) Analyticity made possible the
full development of a theory of the Riccati equations with unbounded gains as well as
without additional regularity properties of the optimal cost operator. These results
date back to the beginning of the eighties ([26]); see [27] for a concise treatise, or,
alternatively, the extended monographs [13] and [31]. The analytic theory of Riccati
equations with nonautonomous coefficients has been developed in [3], [4], [5], [6].

In contrast, as it was pointed out already, the lower regularity exhibited by e*B
in the case of hyperbolic-like equations with boundary/point control is in general
insufficient to guarantee the sought-after properties recorded above. (Canonical ex-
amples are provided by PDE which display some kind of “wave propagation,” even in
one dimension, under unbounded control actions.) Thus, a requirement of an appro-
priate smoothing effect of the observation operator is called for in order to establish
well-posedness of the differential Riccati equations. See, again, [27], [13], [31], and the
more recent [12].

The first departure from analyticity and additional assumptions on the observa-
tion operator was introduced by Avalos in 1996 in the study of PDE models that arise
in structural acoustics; see [7, 8]. In these problems the equation for the acoustic waves
is coupled on an interface with a parabolic-like equation describing the structural vi-
brations of an elastic wall and therefore the systems under consideration comprise
both hyperbolic and parabolic dynamics. The study carried out in [8] pinpoints and
establishes a fundamental (singular) estimate for the norm of the operator e**B in
the space L£(U,Y); this is recognized as the actual mathematical property which by
itself—in the absence of analyticity—is sufficient to ensure boundedness of the gain
operator. It is worth noting that while the aforesaid “singular estimates” are intrinsic
to control systems whose free dynamics is governed by an analytic semigroup e, in
the case of general Cy-semigroups these estimates correspond to suitable (nontrivial)
boundary regularity results for the traces of solutions to the uncontrolled system of
PDE.

This path of investigation has been followed later on, bringing about a theory
of the LQ-problem on both a finite and infinite time horizon, while other significant
PDE systems yielding singular estimates have been discovered and analyzed; see [24],
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[25], [29], [30], and [32] (dealing with the Bolza problem). It turned out that the
class of control systems characterized by this property—although inspired by the
model for acoustic-structure interactions studied in [8]—covers a variety of systems
of coupled hyperbolic/parabolic PDEs, including different structural acoustic models,
thermoelastic plate models, composite (sandwich) beams models, and others; see,
e.g., [24], [30, section 4], [25, Lecture III, Part II], [16], [33]. (See also [14] for further
applications of singular estimates to the study of semilinear evolution equations with
nonlinear boundary terms.)

In fact, interactions between distinct physical phenomena widely occur in both
nature and technology. To name a few relevant ones, we just recall—besides thermoe-
lastic and acoustic-structure interactions—fluid-solid or magnetoelectric interactions.
The modeling of such interactions leads in a natural way to composite systems of PDE
with components which display different dynamical behaviors. In a mathematical set-
ting, such evolutionary systems of coupled PDEs can be represented in a simple form
by the following abstract system, which also takes into account the possible influence
of control actions:

yr = A1y + Biu+ Ci(y,2),  yli=o =" € Hi,

zt = Aoz + Bov + Ca(z,y) , 2|4=0 = 2° € Hy,
where H; and Hs are appropriate Hilbert spaces, A1 and A, are infinitesimal gener-
ators of Cy-semigroups et on H;, i = 1,2, respectively, with, e.g., eA1* assumed to
be analytic. The control operators B;, i = 1,2, are unbounded operators acting from
the control spaces U; into H; (or from U; into [D(A})]'); the coupling between the
two different dynamics may occur as well by means of unbounded operators Cj.

It is then natural to seek the proper set of assumptions on the overall dynamics
operator in order to fully exploit the diverse features of the components of the system.
The ultimate goal is to produce a rigorous theory which yields the feedback synthe-
sis of the optimal control by means of a solution to the (nonlinear) operator Riccati
equation, which must be shown to exist. The unboundedness of the control operator,
motivated by engineeing applications while being a natural and prominent feature of
the problem, provides the main mathematical challenge to achieving a proper defini-
tion of the gain operator, which may not have a sufficiently rich (and hence, meaning-
ful) domain. On the other hand, the framework of control systems characterized by
singular estimates turned out to be too rigid and failing to encompass many “mixed”
dynamics that are of fundamental importance in the applications.

A prime illustration of this fact is a benchmark thermoelastic plate model studied
in [16]. The distinct control-theoretic properties exhibited by its abstract representa-
tion, according to different sets of mechanical/thermal boundary conditions, revealed
that the singular estimate which pertains to its parabolic component (that is, the
equation for the temperature distribution in the plate) does not always fully “prop-
agate” to the entire system. Under certain boundary conditions, the coupling brings
about a more involved behavior of the (controlled) coupled dynamics. More precisely,
in contrast with the case of hinged boundary conditions, when the system is supple-
mented with clamped (mechanical) boundary conditions and is subject to Dirichlet
thermal control, the coupled dynamics precludes the validity of a singular estimate
(for the norm of the operator eA*B, as a bounded operator from the control space U
into the state space Y); see [16] and [1].

It was indeed this initial/boundary value problem for the system of thermoe-
lasticity to provide our original motivation for introducing in [2] a novel class of
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abstract linear control systems—which includes the one discussed above as a very
special case. This class is characterized by a suitable decomposition of the operator
e ' B = F(t)+G(t), where the only component F(t) satisfies a singular estimate, while
the component G(t) exhibits appropriate regularity properties which account for the
(predominant) hyperbolic character and the parabolic one; see [2, Hypothesis 2.2] for
full details.

The goal was then to develop a sufficiently general abstract setup which could
encompass significant interconnected PDE systems including both hyperbolic and
parabolic components and yet lacking the overall “parabolic-like” character disclosed
by a singular estimate. Moreover, we aimed at developing a corresponding theory of
the quadratic optimal control problem which escaped restrictions on the observation
operator in order to achieve well-posedness of the Riccati equations, unlike the case
of purely hyperbolic problems.

Thus, a theory of the LQ problem for the class of systems described above (and
mathematically defined by Hypothesis 2.2 in [2]) in the finite time horizon case has
been developed in [2]. The major novel features of this optimal control theory are
shortly outlined below; the reader is referred to [2, Theorem 2.2] for a complete
description of the obtained results.

First, in contrast with previous theories the gain operator B* P(t) is only densely
defined in the state space Y. (It is bounded on D(A€) with arbitrarily small €.) This
turns out to be sufficient to obtain solvability of Differential Riccati equations

%(P(t)a:, 2)y + (A*P(t)x, z)y + (P(t)Ax, 2))y — (B*P(t)x, B*P(t)z)u

+ (R*Rz,z)y =0 for any x,z € D(A).

Second, solvability of the corresponding quadratic optimal control problems follows
without assuming smoothing properties of the observation operator R. (The latter
are often artificial in the context of modeling and applications.) More precisely, in the
present work the minimal requirement on R—that is, the same as condition (1.8) of
Hypothesis 1.4—allows bounded operators which, roughly, just “maintain regularity,”
such as the identity operator. Consequently, natural quadratic functionals such as the
ones which involve the integral of the physical energy of the system are allowed for
the first time.

Model-specific analyses need to be carried out on diverse PDE problems in order
to establish the regularity of boundary traces that is required in order to apply the
introduced abstract theory (of the LQ problem on a finite time interval). This has
been achieved, indeed, in the case of boundary control problems for acoustic-structure
and fluid-structure interactions as well; see [15] and [17], [18], respectively.

Present work. The purpose of this paper is to complement the LQ theory
described above by developing a complete infinite time horizon analysis. The task is
not straightforward owing to a natural mixing of singularities occurring in short and
long time. The interplay between the long time stability for the forward problem and
the short time development of singularities for the adjoint problem lie at the heart of
the problem.

We emphasize at the outset that we establish solvability of the optimal control
problem, as well as well-posedness of the corresponding algebraic Riccati equations
(AREs), under minimal assumptions on the operators involved. More precisely, we
work on the very same abstract framework set forth in the finite time horizon case,
that is, the one defined by [2, Hypothesis 2.2] for the operator e4*B and the obser-
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vation operator R which occurs in the cost functional (1.3). The finite time horizon
scenario is only complemented with two natural stability requirements pertaining to
the underlying semigroup e“* and the component F(t) arising from the decomposition
of e4*B; see Hypothesis 1.1 and Hypothesis 1.4(i) in the next section.

As a general strategy for the proof, we start with the variational approach which
has been pursued in the work of the authors of [31] since their earlier studies of
parabolic PDEs with boundary control; see, e.g., [26]. Accordingly, the program
evolves through the following steps: (a) The existence of a unique optimal pair (@, §)
follows by convex optimization arguments. (b) The Lagrange-dual multipliers method
yields the optimality condition for the optimal pair. Then, the optimal pair (,§) is
characterized in terms of the data of the problem. (c) An operator P is introduced,
defined in terms of the optimal state §(¢;y0) = ®(t)yo; this operator is ultimately
shown to satisfy the ARE.

However, although the general philosophy of the aforesaid approach applies as well
to the present abstract class of boundary control systems, the regularity specific to
the operator e’ B—equivalently, to the corresponding input-to-state map L—brings
about novel technical challenges in order to establish that the ARE is well-posed.
Delicate issues are encountered

(i) when we are to give a meaning to the gain operator B* P, for which bound-
edness on the state space does not hold; hence, it is sought (and in fact
established) on a dense subset;

(ii) even more, when we are to pinpoint the regularity of the map ¢ — ®(t)B,
which plays a central role in the study of the differential properties of the
optimal state semigroup ®(¢), that is, eventually shown to be differentiable
for t > 0 on D(A).

We note that D(A) is not a natural domain of the strongly perturbed evolution (%)
and therefore the aforementioned differentiability is far from expected. This differ-
ential property is a consequence of an appropriate (time and space) regularity result
obtained for the map ¢ — ®(¢)B, which in turn hinges on the a suitably developed
operator perturbation theory applied to the original operator e*B : U — [D(A*)]’.

It is important to emphasize that while the former issue (i) has its counterpart in
the finite time horizon theory for the present class of dynamics (see [2]), (ii) requires
novel developments not only with respect to previous theories of the LQ problem
(namely, for different classes of boundary control systems, such as the one charac-
terized by singular estimates) but also with respect to the finite time horizon case
for the present class of dynamics. For our developments we introduce and employ
an appropriate class of weighted function spaces (see (1.15)), whose central role will
become fully apparent in section 5.2.

Paper outline. We conclude the introduction with a brief overview of the pa-
per. In section 1 we introduce the class of linear control systems—characterized by
Assumption 1.4, besides the basic Assumption 1.1—for which we develop the infinite
time horizon optimal control theory. The major statements of this theory are col-
lected in Theorem 1.5. A few remarks about the notation are given at the end of the
section.

In section 2 we briefly illustrate the applicability of the obtained infinite time
horizon theory through the analysis of a natural optimal control problem for the
thermoelastic system which motivated and initiated our former theory of [2].

In section 3 we derive a complex of regularity results which concern the opera-
tor B*eA™ as well as the components F' and G of its decomposition. In addition,
we develop a full regularity theory for the input-to-state map L defined by (3.10)
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and its adjoint L* (Proposition 3.6, Proposition 3.7). These results constitute the
fundamental basis for the developments of the subsequent sections.

In section 4 we introduce the optimal cost operator P and show that the gain
operator B*P is bounded on D(A€) (Theorem 4.5). The validity of the feedback
representation of the optimal control is established here.

In section 5 we prove well-posedness of the AREs. The technical basis for the
corresponding Theorem 5.16 is found in Proposition 5.13 and its Corollary 5.14, which
in turn follow from the novel result of Theorem 5.12. The preliminary description of
the domain D(Ap) of the optimal state semigroup, along with the detailed information
provided by Proposition 5.5 (whose proof relies on the theory of interpolation spaces),
will also prove essential in showing Corollary 5.14.

1. The mathematical problem. Main results. Let Y and U be two sepa-
rable Hilbert spaces, the state and control space, respectively. We consider, on the
extrapolation space [D(A*)]’, the abstract control system

y'(t) = Ay(t) + Bu(t), t>0,

y(0) =y €Y

under the following basic assumptions.
Assumption 1.1. Let Y, U be separable complex Hilbert spaces.
e The closed linear operator A : D(A) CY — Y is the infinitesimal generator
of a strongly continuous semigroup {eAt}tZQ on Y, which is exponentially
stable, namely, there exist constants M > 1 and w > 0 such that

(1.2) e ooy < Me ™™ ¥t >0;

then A= € L(Y);
e B:U — [D(A*)] satisfies A=1B € L(U,Y).
To the state equation (1.1) we associate the quadratic functional

(1.3) J(u) = /OOO (IRy@ONZ + llu@)l7) dt.

where Z is a third separable Hilbert space—the so called observation space (possibly
Z =Y)—and at the outset the observation operator R simply satisfies

(1.4) ReL(Y.Z).

Remark 1.2. (i) Since by Assumption 1.1 the semigroup e“* is uniformly stable,
— A is a positive operator and the fractional powers (—A)%, « € (0,1), are well defined.
In order to make the notation lighter, we shall write A% instead of (—A)® throughout
the paper.

(ii) We note that the functional (1.3) makes sense at least for w = 0. This again
is in view of the exponential stability of the semigroup e* (Assumption 1.1), which
combined with (1.4) ensures Ry(-,y0;0) € L?(0,00;Y).

(iii) The analysis carried out in the present paper easily extends to more general
quadratic functionals, like

J(u) = /OOO (IRy@)IIZ + | Ru(®)lI)dt

(1.1)

provided R is a coercive operator in U. We take R = I just for the sake of simplicity
and yet without loss of generality.
The optimal control problem under study is formulated in the usual way.
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PROBLEM 1.3 (the optimal control problem). Given yo € Y, seek a control
function w € L*(0,T;U) which minimizes the cost functional (1.3), where y(-) =
y(-;y0,u) is the solution to (1.1) corresponding to the control function wu(-).

Aiming to pursue the study of the infinite horizon problem for the abstract class
of boundary control systems first introduced in [2], we assume throughout the paper
that the dynamics, control, and observation operators are subject to the following
conditions.

Assumption 1.4. The operator B*e™t can be decomposed as

(1.5) B*eA 'tz = F(t)x + G(t)z, t>0, xecD(A),

where F(t) : Y — U and G(t) : D(A*) — U, t > 0, are bounded linear operators
satisfying the following assumptions:
(i) there exist constants v € (0,1) and n, N > 0 such that

(1.6) IF)||leovoy SNt Te ™Vt >0;

(i) there is a time T > 0 such that the operator G(-) belongs to L(Y, LP(0,T;U))
for all p € [1,00);
(ili) there exist T' > 0 and € > 0 such that
(a) the operator G(-)A* ™€ belongs to L(Y,C([0,T);U)), and in particular

(1.7) Kr:= sup [|[GO)A" | covvy < o0;
t€[0,T]

(b) the operator R*R belongs to L(D(A®), D(A*)), i.e.,
(1.8) |[A**R*RA™ || z(yy < ¢ < 00;

(¢) there exists ¢ € (1,2) such that the map = — B*eA " A*z, which is de-
fined in D(A*17¢), has an extension which belongs to £(Y, LI(0,T;U)).

1.1. Statement of the main results. The main result of this paper is the
following theorem, which collects the most significant statements which pertain to the
solution of the optimal control problem, as well as to solvability of the corresponding
AREs.

THEOREM 1.5. Consider the optimal control problem (Problem 1.3) under As-
sumptions 1.1 and 1.4. Then, the following statements are valid.

S1. For any yo € Y there exists a unique optimal pair (u(-),4(-)) for Problem 1.3,

which satisfies the reqularity properties

(1.9) ae |J LP(0,00;U), § € Ch([0,00);Y)N

2<p<oco

U LP(O,OO;Y)] .

2<p<oco
S2. The operator ®(t), t > 0, defined by
(1.10) D(t)yo := §(t) = y(t, yo; @)

is a strongly continuous semigroup on Y , t > 0, which is exponentially stable,
namely,

(1.11) M >1,w; >0: [®(t)|lcevy < Myie™" ¥t >0.



1832

S3.

S4.

S5.

S6.

S7.

S8.

S9.

P. ACQUISTAPACE, F. BUCCI, AND I. LASIECKA
The operator P € L(Y') defined by
(1.12) Pz := /Oo eA'RFRO(t)xdt,  x €Y,
0
is the optimal cost operator, namely,
(Pz,z)y = /OOO IRyt )% + llat 2)|[)dt Ve ey,

which also shows that P is (self-adjoint and) nonnegative.

The gain operator B*P belongs to L(D(A€),U), namely, it is just densely
defined on'Y and yet is bounded on D(A€).

The infinitesimal generator Ap of the (optimal state) semigroup ®(t) coin-
cides with the operator A(I — A=*BB*P) on the domain

D(Ap)C{z €Y 2 — A"'BB*Pr € D(A)}
1t
C {x €Y : Iw-lim; o+ E/ eAt=T AT BB* PO(7)x dT in Y} .
0
The operator et B, defined in U and a priori with values in [D(A*))', is such
that the maps {u — et Bu} satisfy
(1.13)  {uw e Bu} € LU, LP(0,00; [D(A*))))  VYpe[l,1/7)

for all 6 € [0,w A n); almost the very same regularity is inherited by the
operator ®(t)B, namely,

(1.14)  {uw *®(t)Bu} € L(U, LP(0, 00; [D(A*)]')) Vpe[l,1/v),

provided 6§ € [0,w An) is sufficiently small.
The optimal cost operator P defined in (1.12) satisfies the following additional
reqularity properties:

P € L(D(Ap), D(A")) N L(D(A), D(4}));
moreover, P is a solution to the ARE corresponding to Problem 1.3, that is,
(Px,A2)y + (Az, Pz)y — (B*Px, B*Pz)y + (Rx,Rz)z =0
for any z,z € D(A),
to be interpreted as
(A*Pz, 2)y + (z, A*Pz)y — (B*Pz,B*Pz)y + (Rz,Rz)z =0
when x,z € D(Ap).
If © € D(A®), the regularity (1.9) of the optimal pair is improved as follows:

)

§ € Cy([0,00); D(A%)) N [ U £7(0,00: D(A%))

1<p<oo

i € Cy([0,00);U)N | | LP(0,00,U)

1<p<oo

The following (pointwise in time) feedback representation of the optimal con-
trol is valid for any initial state v € Y:

a(t,x) = —B*Pj(t, x) for a.e. t € (0,00).
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1.2. Notation. Inner products in Hilbert spaces X (Y and U in practice) will
be denoted by (-,)x throughout the paper. The subscripts will be omitted when no
confusion arises. Instead, the symbol (-,-)y will denote a duality pairing of V' with
V; V =D(A*) will occur most often.

We shall utilize LP-spaces with weights, defined (in the usual way) as follows:

15(0,00; X) 1= { £+ (0,00) = X, g() f() € L(0,00, X) },

where g : (0,00) — R is a given (weight) function. We will more specifically utilize
exponential weights such as g(t) = e*; to simplify the notation we will write

(1.15) L2(0,00; X) := {f :(0,00) = X, e f(1) e LP(O,OO;X)}.

2. Illustrations. In this section we give a significant illustration of the appli-
cability of the infinite time horizon optimal control theory provided by Theorem 1.5.
The boundary control problem under examination is the thermoelastic plate model
studied in [16] and [1]. This is an example of a boundary control system associated
with a mized dynamics that comprises a parabolic component and a hyperbolic one.
Yet, the overall dynamics is neither analytic nor subject to a singular estimate, thus
escaping the applicability of previous teories.

Recall that this specific PDE problem constituted the prime motivation for the
introduction of the novel class of control systems characterized by the abstract as-
sumptions listed in [2, Hypotheses 2.2].

2.1. A thermoelastic plate model with boundary thermal control. We
consider a classical (linear) PDE model for the determination of displacements and the
temperature distribution in a thin plate; see [23, 22]. Let Q be a bounded domain of R?
with smooth boundary I'. The PDE system comprises a Kirchhoff elastic equation for
the vertical displacement w(z, t) of the plate and the heat equation for the temperature
distribution 6(x,t). The plate equation is supplemented with clamped boundary
conditions, whereas a control action on the temperature, represented by the function
u(x,t), is exercised through I". Thus, the PDE problem reads as follows (the constant
p is positive, v denotes the unit outward normal to the curve I'):

Wy — pAwy + A?w+ A6 =0 in 2 x (0,00),
0: — A — Aw, =0 in 2 x (0,00),
(2.1) w=2594=0 on I x (0,00),
0=u onI' x (0,00),
w(0,-) = w®, w(0,-) =w'; 6(0,-)=60° in Q.

With (2.1) we associate the natural quadratic functional

(2.2) /O/Q(|Aw(x,t)| V(e 6)2 + [6(z, 1) )dxdt+/0 /F|u(x,t)| ds dt

to be minimized overall u € L?(T" x (0,00)), where w solves the boundary control
problem (2.1). Note that when u = 0 the functional (2.2) is nothing but the integral
over (0,00) of the physical energy E(t) of the system.
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We recall that the finite time horizon optimal control problem for the controlled
PDE system (2.1) was first studied in [16] and then fully solved according to the
novel abstract theory set forth in [2]. The preliminary PDE analysis carried out in
[16] combined with the key boundary regularity result established in [1, Theorem 1.1]
provided the proof.

Here we aim to complete the study of the associated optimal control problems
including the infinite time horizon case.

The interesting feature of this PDE model is that it displays a hyperbolic/parabolic
coupling with an unstable hyperbolic component. Thus, not only is propagation of
parabolicity sought after, but also propagation of uniform stability (a key ingredient
for the infinite time horizon theory). Specifically, we will show that the model under
investigation fits as well into the abstract framework designed by Assumptions 1.1
and 1.4, thereby ensuring the applicability of Theorem 1.5.

We already know that the boundary control problem (2.1) can be recast as an
abstract control system of the form (1.1) in the state variable y = (w,w, ) with
appropriate (and explicitly derived) dynamics and control operators (4, B); see [16,
section 2] for all details. A thorough analysis of the semigroup formulation of the
uncontrolled problem is provided by [28], where the predominant hyperbolic character
of the coupled PDE system (in the case p > 0) was first pointed out. The state and
control spaces are given by

Y = HZ(Q) x Hy () x L*(Q), U=L*T),

respectively. The plan is thus to check the complex of requirements contained in
Assumptions 1.1 and 1.4.

Verification of Assumption 1.1. The validity of the basic Assumption 1.1
has been already discussed in [16], yielding the explicit statements of [16, Proposi-
tion 2.1.]. We recall from [16, Remark 2.2] that well-posedness of the uncontrolled
model was proved in [28], while an easy computation provides boundedness of the
linear operator A~!B; see (2.23) in [16]. Instead, the exponential stability of the
underlying semigroup—by far a more challenging issue—was established in [9].

Verification of Assumption 1.4. We must verify that all the requirements
listed in Assumption 1.4 are fulfilled. Accordingly, we recall from [1, section 5] that
given zg = (w°, w,0°) € D(A*), one has

(2.3) BreAtz = 9% ,
ov |

where now 6(z, t) is the thermal component of the solution y(t) = (w(t), w(t), 8(t)) to
an initial /boundary value problem which comprises the same thermoelastic system of
(2.1), yet with homogeneous boundary conditions and with a slightly different initial
condition, that is, y(0) = (w", —w?!, §°). The change of sign on a component of initial
data is not influential, and it justifies the estimates performed on the solution to the
original PDE problem (2.1) with v = 0.

For the reader’s convenience we record from [1, section 5] the essential steps of
the computations leading to the sought decomposition (1.5) of B*e“ ty, with suitable
F and G that will be shown to satisfy the series of assumptions in (1.4).

Notation. In the formulas below the symbol —Ap denotes the (unbounded) linear
operator which is the realization of the Laplace operator A in H = L?(f2) when
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supplemented with (homogeneous) Dirichlet boundary condition, i.e.,
Apw = —Aw, weD(Ap)=H*(Q)NH;(Q).

It is well known that —Ap is the generator of a strongly continuous semigroup e ~4p?

in H, which moreover is analytic. The fractional powers A}, are well defined for all
a € (0,1), and there exist a positive constant wy, and constants L, > 1 such that the
following estimates hold true:

ewat

tOL

(2.4) |A%e 2P| gy < La ac€0,1].

The related (positive) operator M = I+ pAp is employed in the abstract formulation
of the elastic equation and hence will occur in the computations below. Instead, A
will denote the realization of the bilaplacian A? in Q with homogeneous clamped
boundary conditions.

Finally, let D be the map which associates to any function in L?(T") its harmonic
extension in . Classical trace theory ([34]) yields

D continuous : L(T') — HY2(Q) D(A}:)/4_U), 0<o< i ,

which implies

—o . 1
(2.5) A}DM D continuous: L*(T') — L*(Q), 0<o < 1

In addition, the following well-known result will be used throughout:

(2.6) D aph = 2t

5 he HY? Q)N HNQ), o>0;

)
r

see, e.g., [31, Lemma 3.1.1, p. 181].
Ezxplicit decomposition. We take the explicit expression of §(¢) and utilize (2.6)
to rewrite

t
% = D*Apl(t) = D*Ap [eADtHO — AD/ e*AD(t*S)wt(s) ds} ;
0

we next integrate by parts, obtaining first (since according to the clamped boundary

.. dwy
conditions %57+ = 0 on I')

9 t
% _ D*ADefADtHO_’_D*ADefAthl _D*AD/ e*AD(t*S)wtt(S) ds.
0

F1(t)yo Fa2(t)yo

P (t;yo)
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Thus, we utilize the elastic equation wy = — Mt Aw(s) + M~TAph(s) to find

t
¥(t;y0) = _D*AD/ e~ AP =) ML Aw(s) ds

0

¥1(t;90)

t
+D*AD/ e AP ML ABO(s) ds
0

—F5(t)yo

t
:D*AD/ e AP =) MTLAL Aw(s) ds
0

11 (tsyo0)

t
_D*Ap / e~ AP ML A Aaw(s)| . ds — Fs(t o) ,
0

$12(t590)
where the further splitting of ¥1(¢; yo) = 11 (t;y0) + ¥12(t;yo) is a consequence of
M Aw=-M"1Ap (Aw — DAw|p) :
see [16, section 5, Formula (5.9)]. We will see that the integral 111(¢;yo) eventually
contribute to the term F(t)yo, while it was shown in [16] that ¥12(¢;yo) does satisfy

Assumption 1.4(ii) and (iii (a)); hence, 112(¢; yo) is identified with G(t)yo.
Summarizing, we found the following decomposition:

P R—
5= D Fityo + Gty
1=1

where
Fi(t)yo = D*Ape P'0° | Ey(t)yo = D*Ape” *Plw!
t
Fs(t)yo = —D*Ap / e A=) ML ABA(s) ds
0
t
Fi(t)yo = D*AD/ e A=) ML A Aw(s) ds
0
and
t
(2.8) G(t)yo = D*Ap / e~ AP ML AR Aw(s)] . ds.
0

Estimates. We proceed to check the validity of the first among Assumption 1.4 on
either term F;(t)yo, ¢ = 1,...,4. Employing the various properties recorded above—in
particular, using repeatedly the analytic estimates (2.4)—and that

1(w(t), we (1), 0))lly = lle* (w®, —w?, 6%)[ly < Me™|lyolly,
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we find

x 21/4—0 o’ —w
(2.9) 15 (ol < ID* AR || Lsjasomrs ||90|| < Cro t 477 0 Jyo |5

t3/4+0'

x 11/2 — 1/2
| Fa(t)goll < 1D* AR e~ 42 A w! |

v Al/d—c e~wLt 19 _ P
< D* AR Lo giaps 1AB 0 | = Cog t7/4 7™M w10
(2.10) < Cyp e Lt max{t=>/477 1}||yol|;

ewa(tf

t
15 ()yoll < ||D*A}:>/4_U||L3/4+o/ WHM "AplllI6(s)]l ds

1/4—c 1 7WLt °) —ws
< D" Ap" 7l Lsjato M Ap| eV Me™"||yo| ds
(2.11) < Oy tV/477e % |yo |, W= mln{w,wL} ;

ewa(t s)

t
IEx(t)yoll < 1D*AY* )| Lajas / oy M Al () ds,

x 21/4—0 K 67WL(tis) -1 —ws
<|D*4p ||L3/4+a/0 WHM Ap|| Me™**|lyol| ds
(2.12) < Oyt 7 |yl w = min{w,wr}.

Thus, if ¢ is fixed, the bounds obtained in (2.11) and (2.12) imply that
(2.13) >0 |E@wl < Ce Myl i=1,2.

(We note that, more precisely, for any n < min{w,wy} there exists a constant C,, > 0
such that the estimate in (2.13) holds. However, the formulation (2.13) will suffice.)

Consequently, with a fixed o the estimates (2.9) and (2.10) combined with (2.13)
show that Assumption 1.4(i) is satisfied with v > 3/4 and n < min{w,wr}.

Finally, that the component G(¢)yo in (2.8) fulfills the requirements of Assump-
tion 1.4(ii) and (iii (a)) was proved in [16]. The more challenging Assumption 1.4(iii)—
whose PDE counterpart is a suitable regularity result for the boundary traces of
6,—has been established in [1].

Therefore, provided the observation operator R meets Assumption 1.4(iii (b)), all
the hypotheses of Theorem 1.5 are satisfied; consequently, all its statements follow.
Indeed, in the present case the observation operator which occurs in the functional
(2.2) is the identity, and it is not difficult to ascertain that Assumption 1.4(iii (b))
holds true if € is taken sufficiently small; see [16, section 3] and [2, Remark 2.5].

3. The input-to-state map: Relevant regularity results. We begin by
providing a series of regularity results, concerning first the operator B*e” "t (or one of
its components) and then the input-to-state map L defined by (3.10) (and its adjoint
L*). These results constitute the first consequences of the abstract Assumption 1.4 as
well as the fundamental basis for the more challenging developments of the subsequent
sections.
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3.1. Preliminary results.

PROPOSITION 3.1. For each § € [0,w An[ and p € [1,00) the map t — e’*G(t)
belongs to L(Y, LP(0,00;U)).

Proof. Let T > 0 be such that Hypotheses 1.4(ii) holds. By Hypothesis 1.4(i), we
have

F() € LY, LP(e, T/2;U)) Ve € (o, g] .
Hence,

T
(3.1) / IB*eA |, dt < cla|?. V€ D(A).
T/2

Now we can write

o0 * o0 *
[ el an— [ sty ai
T/2 T/2

0o w(k+1)T/2 .
_ Z/ 7| B A |7 dt
= kT2
0 T
_ / eapseap(k_l)%||B*eA*S[€A*(k_1)%CE]H(p] ds;
k=17T/2

using (3.1), we deduce for each x € D(A*)

o0

o0
/ e B allf dt < e T Y7 DR M DRy
T/2 k=1

o0
< ceépTMpZe_(”_é)pg(k_l)ﬂxﬂfz =c(p,T)l=|y -
k=1

By density, this shows that the map ¢ — e’*B*e4™* has a continuous extension from
Y to LP(T/2,00;U). On the other hand, Hypothesis 1.4(i) implies that

o 2 p oo
fer@attas e (2) [ e ot an < o)l
T/2 T/2

so that

/ | G(t) |t dt = / e [B*eA™t = F()] wlf, dt < c(p, )|
T/2 T/2

As, by Hypothesis 1.4(ii),
T2 s [T/
/0 |G )|, dt < P / IG(O)e|?, dt < ep, T) |,

we conclude that ¢ — ¢®*G(t) is continuous from Y to LP(0,00; U). 0
PROPOSITION 3.2. For each § € [0,w A7) the map t + e’ B*eA*A*¢ has an
extension which belongs to L(Y, L1(0,00;U)).
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Proof. Let T > 0 such that Hypothesis 1.4(iii (¢)) holds. We can write, for each
x € D(A*),

S s (k+1)T
/ ||66tB*€A*tA*€QJ||g] dt = Z/ eéthB*eA*tA*ex”?J dt
0 o kT
o0 T
_ Z/ eéq(s+kT)HB*eA*sA*EeA*ka”?J ds .
k=070

As e FT 3 € D(A*€) whenever = € D(A*€), we get by Hypothesis 1.4(iii (c))

00 Sl T
/ ||66tB*eA*tA*€x||trzj ds < eéqT Z eéqkT / ||B*eA*sA*e[eA*ka] H‘[IJ ds
0 pas 0

< ceddT Z qu*(w*‘s)qkTHng, ) O
k=0
PRrROPOSITION 3.3. For each § € [0,w An) and p € [1,1/v) the map t —
e®*G(t) f(t) belongs to LP(0,00;U) whenever f € L"(0,00; D(A*€)) with

(3.2)

<r<oo;
L—=qp

in addition,
(33) ||66.G(')f(')||LP(O,oo;U) < C;DHfHLT(Opo;D(A*e)) .

The constraints assumed on the exponents p and r are sharp.

Proof. Let f € L™(0,00; D(A*€)) be given, initially with 1 < r < co. We take
a representative of f(t), defined for almost any ¢ € [0,T], and derive a preliminary
estimate of || G(-)f(-)|| in LP(0,T;U), that is,

T T
[ e GOrOl de < w5 [ ema gl a
0 0

(r—p)/r
(3.4) " oo
<KP /0 eStpr/(r=p) g 1FZ 0 ,00im (A7)

= OT”f”ir(o,oo;D(A*e)) 5

where first we utilized Hypothesis 1.4(iii (a)) and then we applied the Holder inequality
with exponents r/(r — p) and r/p, taking r > p > 1.
On the other hand, owing to Hypothesis 1.4(i), we immediately find the estimate

e—(n=9)pt

T T
(3.5) PNRW @I dt < NP [ ——— @) -
o o typ
Thus, in order to render the integrand in the right-hand side of (3.5) summable, we

take p € [1,1/7) first and apply once more the Holder inequality, this time with
exponents s/p and s/(s — p), with s = pr/(r — p), thus obtaining

T St ) 6_(77_5)515 p/s
[ eriroromas v ([T ) 1 e

= Cp||f||1£r(o,oo;p(,4*e)) .

(3.6)
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We note that in (3.6) we used s/p > 1, along with sy = prvy/(r —p) < 1, which readily
yields the lower bound in (3.2). Combining (3.6) with (3.4) we find

g opt A*t r Spt
(3.7) | st s <2 [ e (@0l + G0 1) @

< C(p, T)||f||1£r(o,oo;D(A*€)) :

The obtained estimate (3.7) pertaining to the integral on (0,7') is now used to
derive the following one on (7', 00):

>~ Spt * A%t P - (k+1)T dpt * A*t P
P BT F ()1 dt = P BT F ()7, dt
T 1 KT
) T
:Zeéka/ 7| B* e e KT £ (- + KT)|Y, dr
k=1 0

0, 7)Y P TN f(- 4+ R[5 (0 moipianey)
k=1

(3.8) <cp, )My e P IIL o ceopaney)
k=1

IN

Since 6 < w, the series in (3.8) is convergent, and there exists a constant Cj,, which
depends only on p, such that

(3.9) /T SPB A FO) dt < Coll FI% 0 mespa-oy) -

Assume now on p and r the constraints arisen so far during the proof, namely,

1
1§p<_7
0 1—p

<r<oo.

The same arguments used to find (3.6) provide

/T P F(t) f(t)IT dt < MP/T =P (P £(¢) |8 dt
< eI (0,00 (A% <)) -

which in view of (3.9) implies as well

/T NGO dt = /0 eI (t) — B eI (1) dt
S C(p) T)||f||pr(07oo;'D(A*E)) :
The above estimate and (3.4) finally establish (3.3).

The proof of (3.3) in the case r = 400 is similar (even simpler), hence it is
omitted. O
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3.2. Regularity of the input-to-state map and its adjoint. A fundamental
prerequisite for all the computations performed in the paper is a detailed description
of the regularity properties of the input-to-state mapping, that is, the mapping L
which associates to any control function u(-) the solution to the state equation (1.1)
with yo = 0. Namely, L is defined as follows:

¢
L:vw— Lv, Lv(t):= / (=94 By(s) ds
0

(3.10) :/t (t —s)*v ds—l—/ G(t — s)*v(s) ds
0
= L(l)U( )+L(2)U( ), t>0.

We begin by recalling the main regularity properties of the integral operator L ). We
note that in view of the key estimate (1.6) satisfied by the component F(t), the proof
of the statements of Proposition 3.4 below follows a pretty standard route. In fact, it
employs the same arguments used in the study of the input-to-state map pertaining
to parabolic-like dynamics or systems yielding singular estimates; see [31] and [29].

PROPOSITION 3.4. Let L1y be the operator defined in (3.10). Then, the following
reqularity properties hold.

(i) L) maps continuously L' (0,00;U) into L"(0,00;Y) for each r € [1, }Y)

(ii) Ly maps continuously LP(0,00;U) into L"(0,00;Y) for each p € (1, ﬁ)

and r € [p, ﬁ];

(iii) L1y maps continuously L (0,00;U) into L"(0,00;Y) for eachr € [ﬁ, 00);
(iv) L1y maps continuously LP(0,00;U) into L"(0,00;Y)NCy([0,00);Y) for each
pE (ﬁ,oo] and r € [p, o0].

Proof. First, an easy application of Holder inequality and the Tonelli theorem
shows that L(;)y maps continuously L?(0,00;U) into LP(0,00;Y") for each p € [1, 00].
Next, property (i) follows directly by Holder inequality; property (ii) is a consequence
of [20 Theorem 383] and interpolation, and finally properties (iii) and (iv) follow
again by the Holder inequality and interpolation. 0

The analysis of the operator Lo is trickier. It exploits the distinct regularity
properties of the component G(t) pointed out in Proposition 3.3.

PRrROPOSITION 3.5. The following properties hold true:

(i) L2y maps continuously L'(0,00;U) into L*(0,00;[D(A*)]') for each s €

[1,1/7);
(ii) L2y maps continuously LP(0,00;U) into L7(0,00;Y)NCy([0,00),Y) for each
p € (1,00] and r € [p, o0].

Proof. (i) The proof is based on a duality argument. Let u € L(0,00,U) be
given and let w € L"(0,00; D(A*€)) with the summability exponent r to be choosen
appropriately later. We take the duality pairing ((L2yu)(t), w(t))p(a=«), integrate on
(0,00), and rewrite as follows:

/OOO<L(2)u(t),w(t)>D(AH)dt:/ </ Gt — ) u(r) dr, w()>D(AH) dt
/ / G(t — T)w(t)),, dtdr
/ < / G(o U—|—T)dcr)UdT,
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which gives
(3.11

)
[ a0 ] < ooy sup [ [ IG@)u(o + )l do
0 T2 T

We then proceed with the estimate of the integral on the right-hand side of (3.11).
We insert the exponential weight %, apply the Holder inequality first (p’ denotes the
conjugate exponent of p), and utilize the estimate (3.3) of Proposition 3.3 next to find
(3.12)

Am@@wmw@bmﬁw4

o , 1/p o 1/p
< llull 210000 (/ e—‘*“da) sup[/ P Go)wlo + 7|7 do

7>0

< Cr |lull £1(0,0050) SUP (W] L7 (7,00:D (4% <))
7>0

=Cr ||u||L1(07oo;U) H’w”LT(Opo;D(A*e)) .

Note carefully that Proposition 3.3 applies with any p € [1,1/v) and w € L"(r, o0;
D(A*9)), provided the summability exponent r fulfils the constraint (3.2). Therefore,
(3.12) implies by duality

Lig) € L(L(0,00;U), L(0, 005 [D(A*)])),
where s is the conjugate exponent of r and the estimate

ILe2yull e 0,00 (a=))) < C llll 10,0007
holds with a constant C' depending only on p and T'. Thus, (3.2) readily implies

p
1<s<—
p—(1—1p)

while it is elementary to check that

p 1
max ———— = —

pel.y p—(1—2p) 7’

which confirms the constraint s € [1,1/v) and thus completes the proof of part (i).
(ii) For fixed p € (1, 00), using Proposition 3.1 and Hypothesis 1.4(ii) we compute
for any ¢ € C§°((0,00);Y)

/m/(mgaa—gﬂmwa
0 0

/0 (Lzyv(t), o(t)) dt‘ =
e8] t
< /O /O ||6—¢5(t—')11(~)||LP(07t;U) Heé'G(')(p(t)HLP'(O,t;U) dsdt

< e(p) / e 30 L 0.0 )y .

From here, using Holder inequality and the Tonelli theorem, it follows easily that

| Cap.e0), dt\ < ol o 0000 19l 2 0 sy
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as well as
[ en®.00)y at] < oo o ol

which proves, by density, that Loyv € LP(0,00;U) N L>°(0,00;U). In addition, the
argument of [2, Proposition B.2] yields continuity. The result then follows by inter-
polation. O
The major regularity properties of L are collected in the following proposition.
PROPOSITION 3.6. The operator L enjoys the following properties:
(i) L maps continuously L'(0,00;U) into L" (0, 00; [D(A*)]') for each r € [1, %),
(ii) L maps continuously LP(0,00;U) into L™(0,00;Y") for each p € (1, ﬁ) and
"€ [ =l
(iii) L maps continuously Lﬁ(o, oo; U) into L™(0,00;Y) for each r € [ﬁ, 00);
(iv) L maps continuously LP(0,00;U) into L™(0,00;Y) N Cy([0,00);Y) for each
pE (ﬁ,oo] and r € [p, o0];
(v) L maps continuously L"(0,00; U) with r € [¢', 0] into Cp([0, 00); D(A)).
Proof. Parts (i)—(iv) readily follow combining the results established in Proposi-
tions 3.4 and 3.5.
In order to prove (v), let r > ¢’ and let u € L"(0,00;U) be given. Then, by
Proposition 3.2, for each z € D(A*) and ¢t > 0 we have

t
[(Lu(t), A*“2)y| = / (u(t — s), B e 5 A*2)y ds
0

t
/ (e %u(t — s),e® B e 5 A*2)y ds
0

< clle”ult =)l o0 l€” B e A" 2| Lago i)
< elg: )ullr 00ty 1 21ly
so that Lu € L>(0,00; D(A%)). Now if ¢ > 7 > 0 we also have
[(Lu(t) — Lu(r), A*“2)y]|

t T
/ (u(t — s), B*e* 5 A*2)y ds—/ (u(r —s), B e *A*2)y ds
0 0

t
/ (e % u(t —s),e® B e s A*2)y ds

+

/ e % (u(t — s) —u(r — s),e**B* e A% )y ds
0

<c(g,r) (||€_6'U(t = M sy + lle™ (ult =) = u(r — '))”Lq’(O,T;U))
[le” B*e™ A* 2| Lo,
< e(g,) (lullro.t—rvy + llu(- +1 = 7) = u()l| Lr(0.00:0)) 21l 5

and the result readily follows. a
We recall that the adjoint L* of the operator L is defined as follows:

(3.13) L*:vw— L', L*u(s)= / B*eA =)y () dt, 5>0.
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As is well known, the regularity analysis of L* is also central to the study of the
optimal control problem.
PROPOSITION 3.7. For the operator L* defined in (3.13) the following properties
hold true:
(i) L* maps continuously L*(0,00;Y) into L"(0,00;U) for each r € [1, %),
(ii) L* maps continuously LP(0,00;Y") into L"(0,00;U) for each p € (1, ﬁ) and
re [p, ﬁ],

(iii) L* maps continuously LP(0,00;Y) into L™(0,00;U) for each p € [ﬁ,

00)
and r € [p,00);

(iv) L* maps continuously L?(0,00; D(A*)) into L>°(0,00;U) for any p € (ﬁ,
00l;

(v) L* maps continuously L' (0, 00; [D(A€)]') into L"(0,00;U) for all r € [1,q].

Proof. Tt follows by Proposition 3.6 by duality; indeed, we have for each p > 1

/ m(L*U(t)aU(t))Udt‘ -

/ <v<t>,Lu<t>>Udt\ < ollzotomom 12l oo st -

Now to prove (i) we take p = 1, so that p’ = 0o, and by Proposition 3.6(iv) we get

oo . 1
/o (L™ (), u(t))v dt‘ < cllvllLr 000 Ul L 0,00,y V' € <ma00] ;

which means L*v € L"(0, 00;U) for each r € [1,1/7).
Similarly, to prove (ii) we take p € (1, ﬁ), so that p’ € (%,oo); then, since

p/ = #;7)7‘/ if and Only if 'I"/ = ﬁ, PI‘OpOSitiOn 36(11) ylelds

/

D p/
L+ —=yp " ]°

/ <L*v<t>,u<t>>Udt} < Tollzotoom 1l o oseiry ' € [

which means L*v € L"(0, 00; U) for each r € [p, ﬁ].
To prove (iii), we ta/ke pE [ﬁ, o), so that p’ € (1, %], since again p' = {7

if and only if ' = by Proposition 3.6(i) we obtain

p
1+(1=y)p"’

/O (L*0(t), ult))y dt e

/
p
< CH’U”LP(QOO;U)HuHLT’(O,oo;U) vr' e {7, ,p/] )

which means L*v € L"(0, 00; U) for each r € [p, 7=—5;]-

The assertion (iv) is the dual statement of (i) of Proposition 3.6.

Finally, (v) follows again from the assertion (v) of Proposition 3.6 by duality. We
take v € L1(0, 00; [D(A€)]"), which by [2, Remark A.1(ii)] means v(t) = A*“w(t) with
w € L'(0,00;Y). We then compute

/ Lot u()y dt = / T (A w(t), Lu(t))y dt
0 0

- / (w(t), A Lu(®))y dt < 0] 0.morv | Lty (0.mopiac)

< CT|‘A*7€UHL1(O,OO;Y) ||u||LT(0,oo;U) 5 re [q/a OO] 5

where in the latter estimate we used (v) of Proposition 3.6. The above shows that
L* maps L'(0,00; [D(A¢)]') continuously in the dual space of L"(0,00;U) for any
r € [¢/, 00], that is, L" (0, 00; U) with r’ € [1, ¢], thus concluding the proof. |
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Remark 3.8. All the regularity results provided by the statements contained in
Proposition 3.6 and Proposition 3.7 may be easily extended to natural analogs in
L¥-spaces, if § € [0,w An) is given, maintaining the respective summability exponents
p. The proof is omitted.

In the following Proposition we collect a couple of regularity results which—in
view of Remark 3.8—are in essence contained in assertion (v) of Proposition 3.6.
However, since (3.14) below will play a crucial role in the proof of well-posedness of
the AREsS, its statement is given explicitly, along with a distinct proof.

PROPOSITION 3.9. For any 6 € [0,w A n), the following regularity results are
valid:

(3.14a) R*RL € L(LL(0,00;U), L (0, 00; D(A*))) ;
(3.14D) L*R*R € L(L(0, 00; [D(A*)]), L1(0, 00; U)) .

Proof. Let u € Lg,(O, oo;U) and z € D(A). We have

t
(R*RLu(t), A2)y | = / (u(0), Bred = R* RA ) do
0

< /Ot ‘(e_é(t_”)u(a),eé(t_”)B*eA*(t_”)R*RAez)U‘ dt
<Ce* ||66.uHLq’(0,oo;U) le® B*e*” R*RAz| La(o,00,0)
< O € ul o o serty I

where § € (0,w A7), and in the last estimate we used Proposition 3.2. Therefore,

(€™ R* RLu(t), A°2)y | < C le¥ull o g.ouitr 1211y

ie., A*e’*R*RLu € L>=(0,00;U) and

(3.15) [R*RLu(-)|| L0 (0,00:D(ac)) < € ||”||Lg’(o,oo;U) .

The statement in (3.14b) follows from (3.14a) by duality. O

4. The optimal state semigroup, the optimal cost operator.

4.1. The optimal pair. Since we are dealing with a classical LQ problem, the
existence of a unique optimal control minimizing the cost functional (1.3) follows by
convex optimization arguments. In addition, the Lagrange multipliers method yields
the optimality condition for the optimal pair (¢, %) € L2(0,00;Y) x L?(0, 00; U), that
is,

(4.1) & =—L*R*Rj,
where
(4.2) 7= ey + L.

Then, owing to the regularity provided by Propositions 3.6 and 3.7, as well as to
the decay assumption on the semigroup e, we can appeal to a classical bootstrap
process: we set

Po =2, pn+1=1 Pn , 0<n<N,

- (1 - 7)pn
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where N € N is the first positive integer such that py > ﬁ; such an integer does
exist because

A=pn 41 =1)
L= =ps = 2y-1
Since 4 € LP°(0,00;U), by (4.2) we know § € LP1(0,00;Y), so that we deduce as a

first step (-, s;x) € L™(0,00;U) for all » < py as well as, by (4.1), § € L*(0,00;Y)
for all s < p3. Thus, after n steps, we get

>0.

Pn+1 — Pn = Pn

e L"(0,00;U) Vr < pan, 9 € L?(0,00;Y) Vs < pant1-

This procedure stops as soon as 2n or 2n + 1 equals N; indeed, if N = 2n, we get
at the nth step @ € L"(s,T : U) for all r < py and § € Cp([0,00);Y), so that in the
next step we obtain 4 € LP(0,00;U) for all p < co. If N = 2n + 1, we find directly,
at the (n + 1)th step, 4 € LP(0,00;U) for all p < co and § € Cp([0,00);Y). At any
step we also find the corresponding bound in terms of ||z||y . Thus, we have proved
the following Proposition.

PROPOSITION 4.1 (statement S1 of Theorem 1.5). For any x € Y there exists a
unique optimal control 4(-) for problems (1.1)—(1.3). The optimal pair (§,4), which a
priori belongs to L?(0,00;Y) x L?(0,00;U), further satisfies

§ € LP(0,00,Y) N Cy([0,00);Y), i€ LP(0,00Y)  Vp € [2,00),
continuously with respect to x € Y :

(4.32) 191 L2 0,000y < Gollzlly VP € [2,00)5  [[dlley(o,00rry < cllzlly
(4.3b) @l e 0.00:0) < cpllzlly Vp € [2,00).

Let us denote by ®(-)z the optimal state corresponding to an initial state x € Y’
and to the optimal control 4(-):

O(t)x :=g(t) = y(t,x;4) .

The significant basic properties of the family of operators {®(t) }+>¢ are briefly recorded
below.

1. The estimate on the right in (4.3a) of Proposition 4.1 yields [|®(t)||z(y) < o0
uniformly in ¢ > 0.

2. It is not difficult the show that g(t,x) possesses the transition property

(4.4) gt +o;2) = §(o;9(t, x)) € Cp([0,00);Y) zeY, t,o>0,

which renders ®(¢) a strongly continuous semigroup on Y; indeed, ®(0) = I is readily
checked, as §(0,z) = = for any x € Y. We just note that the proof of (4.4) follows a
standard route: it is based on the identity

(4.5) §(t;z) + [LL*R*Ry(-, x)](t) = ez,

which follows from L = —LL*R*Rj (this, in turn, is a direct consequence of the
optimality condition (4.1)) combined with (4.2). (See, e.g., [31, Theorem 6.25.1,
p. 626] for an outline of the necessary steps, though in the context of min-max game
theory.)
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Thus, (4.4) confirms that ®(¢) is a Cp-semigroup on Y, which introduces its
infinitesimal generator, that is, the linear, closed operator Ap : D(Ap) C Y —» Y
defined by

o _
D(Ap) = {x €Y : lim ®) exists in Y} ,
t—0+
(4.6)
O(t)r —x

Apz = lim , x € D(Ap).

t—0+ t

The domain D(Ap) is by its nature dense.

3. Since ®(-)z € L?(0,00;Y) and ®(t) is a Cy-semigroup, according to Datko’s
theorem ®(t) = eA7? is further exponentially stable, which confirms (1.11).

In summary, we have the following.

PROPOSITION 4.2 (statement S2 of Theorem 1.5). The optimal state §(t,x)
defines a strongly continuos semigroup e*P* in'Y', t > 0, which is exponentially stable.

A deeper insight into the additional differential properties of the optimal state
semigroup ®(t) = e47*—the ones which will ultimately allow us to establish well-
posedness of the ARE—is given in section 5.

4.2. The Riccati operator P. The Riccati operator P is initially introduced,
as usual, explicitly in terms of the optimal state semigroup ®(t):

(4.7) Px := / e R* RO (1) dt zeY.
0

We record first the basic properties of the operator P.

PROPOSITION 4.3. The operator P belongs to L(Y) N L(D(A®), D(A*9)).

Proof. With z € Y we just utilize (1.2) of Hypothesis 1.1 and the continuity
property (4.3a) of Proposition 4.1 to find

o0
HPa:Hys/ A"t
0

o0
g/ Mee=“tdt |z]ly < |zl .
0

IR R zovy | @(t) |y dt

Next, for x € D(A€) we write ®(t) = e?*x + La(t) and employ assumption (1.8)
on the observation operator R, the regularity provided by (3.15) and (4.3a), to obtain

[Pzllpase) < /000 e |z IR*Rle @ + La(t)) || p(axe) dt
< /OOO Me’“’tHA*ER*RA’EH“y)||eAtA6x||y dt
+/O M ™| R* RLil|| oo (0.00:p(4+<))
< c[llzllpas + Il Lo o,000n] < cllzllipasy. O
By the very definition of P in (4.7) it easily follows—using the optimality condition
(4.1)—that the optimal cost is a quadratic form on Y, that is, (Pz,x); this motivates

the term optimal cost operator used for P. The proof of this fact is briefly recorded
below.
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We simply compute, for any = € Y, the cost corresponding to the optimal pair,
that is,

J(@) = /OOO {(Rott,2), Rit,2)),, + (alt, ), i(r, ), } e

_ /Oo (Ri(t,2), Ri(t2), dt — /Oo (L*R*Ri(- . 2)(t), a(t, 2)),, dt
0 0

:/000 (R®(t)x, Rle™x + (La)(t)]) dt—/o (R®(t)x, R(La)(t)), dt

:/ (R®(t)x, ReMz)y dt = (/ eA*fR*Rcb(t)xdt,x) :
0 0 Y

Owing to (4.7), the last equality shows that
(4.8) J(u) = (Px,x)y VzeY.

Remark 4.4. In much the same way one gets J(4) = (x, Px)y, which combined
with (4.8) shows that P is a self-adjoint operator; moreover, since J(@) > 0 for any
x €Y, (4.8) establishes as well that P is nonnegative.

Similarly, one may show that

(Pa1,22)y = / {(Ry(t,xl),Rg(t,xg))Y + (ﬂ(t,xl),ﬁ(t,xg))U} dt, z1,22 €Y.
0
We now introduce the function p(t, z) defined by
(4.9) p(t, x) ::/ eATORRy(r,x)dr t>0,z€Y,
¢

which is the unique solution to the Cauchy problem

{p’(t; x) = —A*p(t) — R*Rj(t,x),

(4.10) . N
t_l}gloop(t,x) =0.

A classical and elementary computation shows that if we rewrite P in (4.7) as a
time-dependent function, that is,

Pg = / A TORRO(T —t)xdt, xze€Y,t>0,
t
and next apply the above formula when z is replaced by ®(t)z, namely,

Po(t)z = / A TTO R RO (1 — 1) D(t)a dt = / A" TR RO () dt
t t

then we immediately see that
(4.11) Po(t)x = p(t; x) Vi>0,z€Y,

which establishes a relation between the Riccati operator P and the function p.
The above formula (4.11) is the starting point in order to derive the feedback
representation of the optimal control—a property which is central to solvability of
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Problem 1.3. Indeed, if we return to the optimality condition (4.1) and write explicitly
the integral operator L*, we know that

(4.12) a(t,x) = —/ B eV T OR*RO(TVzdr  VreY.
t
Thus, a formal computation yields
(4.13) a(t,x) = —B*/ A TR RO (1) dr = —B*p(t; ),
t

which combined with (4.11) would imply
u(t,x) = —B*P®(t)x for any € Y and for a.e. £ > 0.

However, going from (4.12) to (4.13) necessitates a deeper technical justification,
which is found in the next section.

4.3. The gain operator B*P. The technical issue raised in the previous sec-
tion, namely, the need for a rigorous justification of the first equality in (4.13), as
well as our next and major task (that is, to show that the optimal cost operator P
does satisfy the ARE corresponding to the optimal control problem (Problem 1.3)),
requires that we are able to give a proper meaning to the gain operator B*P. We
accomplish this goal by introducing a linear operator, which will eventually coincide
with B*P, that is shown to be bounded on a dense subset of Y (and yet unbounded
onY). The regularity result for the operator R* RL set forth in Proposition 3.9, along
with Proposition 3.3, provide the tools.

THEOREM 4.5 (statement S4 of Theorem 1.5). Let € be such that Hypothe-
sis 1.4(iii) holds true. Then, the following statements are valid:

(i) The integral

(4.14) Tx :2/ B*eA ' R*R®(t)x dt
0

defines a (linear) bounded operator from D(A€) into U.
(ii) The operator B* P, formally defined by

B*Pg = B*/ eV P R*R®(t)x dt
0

coincides with T on D(A€), and hence
(4.15) B*P € L(D(A%),U).

Proof. (i) Let © € D(A€). According to the decomposition (1.5) for B*eA™, the
integrand in (4.14) is split as follows:

(4.16)  B*eA'R*RO(t)z = F(t)R*RY(t)z + G(t)R* Rz + G(t)R* RLa(t)

with a further splitting due to (4.2). We will show that each summand on the right-
hand side of (4.16) is a function in L!(0, co0; U).

First, the basic Hypothesis 1.4(i) combined with the regularity (4.3a) of the op-
timal state readily imply

IF)R RO()zlly < Nt e ™[RRl covy [@()ally < ct™ e [|zfly
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which shows

(4.17) / IF()R*RO(t)al|y dt < cl|zlly  VreY.
0

Next, we recall Proposition 3.3 and utilize (3.3) with p = 1, f(t) = R* Re’z, and
r = 0o, where R*R is subject to Hypothesis 1.4(iii (b)), thus obtaining

/ |G(t)R* Re™x ||y dt < c sup ||R*R€Atx||D(A*e)
0 £>0
< CAR*RA™ ||l covy 1zl pacy

so that

(4.18) / |G R* ReMally dt < cllallpary Vo € D(AY).
0

Finally, for the third summand in (4.16) we apply once more Proposition 3.3,
this time with f(¢) = R*RLa(t). Notice that the membership R* RLa(-) € L*°(0, oo;
D(A*9)) follows from (3.14a), in view of the regularity established in Proposition 4.1,
which provides as well the appropriate estimate. Therefore,

| IGOR REGW| di < ¢ sup R RLiW) oracs < el
0

which yields, in view of (4.3b),

(4.19) / IG#)R*RLG(t)||v dt < cllz|y VzeY.

0

The obtained estimates (4.17), (4.18), and (4.19) show that

< CH$||D(A5) Vr € D(AE),

| T x|y = H/ B*eA ' R*R®(t)x dt
0 U

that is, T € L(D(A°),U).
(i) We return to the decomposition (1.5), where by Hypotheses 1.4(i) and (iii (a))
we know

F(t) e L(Y,U), G(t) € L(D(A*%),U),
respectively. On the other hand, we also have for ¢ > 0
(4.20) B*eA 'ty = [eMB]*x Vo € D(AY),
where
[ B]* € L(D(A*),U);

see [2, Lemma A.2]. Thus, the operators F(t) + G(t) and [eA*B]* are well defined on
D(A*€) and both coincide with B*e™* on D(A*). Hence, if 2 € D(A) we can write



INFINITE HORIZON LQ-PROBLEM FOR COUPLED PDEs 1851

forallve U

(Tx,v)y = /OOO([eAtB]*R*RQ(t)x,v)U dt

= /O (R*R@(t)x,eAtBU)D(A*e))[D(A*e)]/ dt

= lim (e *R*RO(t)x, e Bv)p(a-e) ip(a) dt
s—0t 0
= i ATR*R®(t)z, e** B ‘e cey dt
et o (e (t)z, €™ Bu)p(ase),[p(a=e)]
4.21 = lim (Pz,e?**B ve ey = i Aspl*p
(4.21) Jim (P, e Bu)p(a-e) (p(areyy = lim ([e™* B P, v)y
=: (B*Pz,v)y .

This shows that for all z € D(A€) the operator B* P is uniquely defined as a weak limit
in U and coincides with T, i.e., B*Px = Tz. By part (i), B*P =T € L(D(A%),U)
which concludes the proof of (ii). O

Remark 4.6. To give a deeper insight into the previous result, we summarize the
major steps of its proof, complemented by few additional technical remarks. First,
the operator T defined by (4.14) is shown to be a bounded operator from D(A€) in
U. Next, the equivalence between (7, v)y and the limit in (4.21) (for any = € D(A€)
and any v € U) shows that T coincides with the weak limit w-lim,_,+ [e4* B]* Pz in
U. Notice that the operator [e4*B]* is bounded from D(A*¢) in U, and yet its norm
blows up, as s — 07, like s77; see [2, Lemma A.2].

Finally, the motivation for denoting by B*Px the aforesaid weak limit is the
following. When Pz belongs to D(A*) rather than just to D(A*®), we know that
[eA*B]*Px = B*e“ *Px — B*Px because e* *Px — Px in D(A*) as s — 07,
whereas by its very definition B* € L(D(A*),U). We note that the membership
Pz € D(A*) does hold, at least for z € D(Ap), as we will see later in Lemma 5.15.

4.4. The feedback representation of the optimal control. On the basis of
the analysis carried out in the previous section, we intend now to derive the feedback
representation of the optimal control. The obtained property (4.15) for the gain
operator suggests that we preliminarily assume x € D(A€) and show the validity of
the feedback formula for these smoother initial data. In fact, with x € D(A€), we
can exploit the additional regularity of the optimal state, which is made clear in the
following proposition, also of intrinsic interest; the proof is postponed to Appendix A.

PROPOSITION 4.7 (statement S8 of Theorem 1.5). If x € D(A®), the optimal
state ©(t)x belongs to D(AS) for all t > 0. More precisely,

(4.22) x € D(A®) = (- )x € LP(0,00; D(A®)) N Cy(]0, 00); D(A?))
for all p € [1,00], continuously with respect to x. Consequently,
(4.23) xz € D(A®) = 4 € Cp([0,00); U).

Assuming x € D(A€), by Proposition 4.7 we know that ®(-)x € LP(0, co; D(A))
and we can appeal to the same arguments used in the proof of Theorem 4.5 to give
a rigorous justification to (4.13). It is now true that (4.11), combined with (4.13),
provides the feedback representation of the optimal control, initially for € D(A¢):

(t,x) = —B*"PO(t)x for any x € D(A®) and for a.e. t > 0.

This formula is easily extended to all of x € Y, as shown in the proposition below.
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PROPOSITION 4.8 (statement S9 of Theorem 1.5). The (pointwise in time) feed-
back representation of the optimal control

(4.24) a(t,x) = —B*PO(t)x for a.e. t >0

is valid for any initial state x € Y.

Proof. We know that the relation (4.24) holds for a.e. ¢t > 0 and for any x € D(A€).
Thus, recalling the (continuous with respect to x) estimate (4.3b) for the optimal
control, we obtain

(4.25) IB*P2 ()l r(0,000) = 18() | Lr0,00:0) < Clizlly  Va € D(AS).

By density, the operator B*P®(-) is extended to a bounded operator from Y to
L?(0,00; U). Consequently,

u(t,x) = —B*P®(t)x for any z € Y and for a.e. t >0,

i.e., the feedback formula (4.24) is extended as well to all x € Y. O

5. Toward well-posedness of the ARE. In this section we show that the op-
timal cost operator P introduced in section 4 does solve the ARE (5.45) corresponding
to the optimal control problem (Problem 1.3). Owing to formula (4.7), this issue is
strongly related to certain differential properties of the optimal state semigroup ®(¢),
which are discussed in section 5.2, culminating with the statement of Corollary 5.14.

We will see that a major challenge arises on the operator-theoretic side, as the
mapping A = [ + L*R* RL—which, like in previous theories, is an isomorphism on
L*(0, 00; U)—fails to be an isomorphism in L%(0,00;U) or in L%(0,00; U), while it is
required to admit a bounded inverse acting at least on the latter space. A solution to
this question is given by the distinct result established with Theorem 5.12, based on
Lemma 5.10.

To begin with, we provide a preliminary description of the the generator Ap of
the optimal state semigroup ®(t).

5.1. The optimal state generator Ap. Basic facts. Let Ap : D(Ap) CY —
Y be the (optimal state) generator defined by (4.6), i.e., the infinitesimal generator
of the strongly continuous semigroup ®(¢). With « € D(Ap), we know that

3 lim <M,z) =: (Apzx,z) VzeY,

t—0+ t

which by using the representation of the optimal state ®(¢)x in terms of the optimal
control 4(t, x), is readily rewritten as follows:

At 1 [t
<% +2 / AT Ba(r;x) dr, z) = (Apz,z)  VzeY.
0

Still with 2 € D(Ap) and taking now z € D(A*), we find

%(fb(t)x —x,2)y

1 1/
= g([eAt —IJA e, A% 2)y + n </ e A7 Bi(r, z) dr, A*z) ,
0 Y
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that is, by setting w = A*z,

L@ty — . (A7) w)y
(5.1) .
= %([eAt — A 2, w)y + % (/0 AT AT Bi(r, ) d, w)y .

Thus, if we let t — 0% in (5.1), we see that the left-hand side tends to (Apz, (A*) " 1w)y,
while the first summand in the right-hand side converges to (x,w)y. As for the sec-
ond summand in (5.1), we employ the feedback representation of the optimal control
(4.24) and observe that € D(Ap) yields ®(-)x € C([0,T],D(Ap)), which implies
Po(-)x € C([0,T],D(A*)), since P € L(D(Ap),D(A*)). (This fact will be shown
later; see statement (i) of Lemma 5.15.) Consequently, B*P®(-)z € C([0,T],U) and
the map

(5.2) 7 e AT Ba(r,z) = —eA" AT B B* PO (1)

is continuous on [0, c0) with values in Y, thereby ensuring that

1 t
3 lim —/ AT ATIBi(r,2)dr = —A"'BB*Pz, x € D(Ap).

t—0+ t Jo
Now in view of the remarks above, (5.1) yields for any x € D(Ap)
(Apx, (A*)w)y = (z,w)y — (A"'B B*Pr,w)y YweY,
that is,
(A 'Apz,w)y = (r — A7'BB*Pz,w)y YweY,

meaning that  — A~1B B*Px € D(A) with
(5.3) Apr = A(x — A"'BB*Pz) Vr € D(Ap).
In addition, semigroup theory provides the basic differential property

%@(t)x = A[l - A"'BB*P)®(t)x = ®(t)A[I — A"'BB*Plz Yz € D(Ap).

We have established statement S5 of Theorem 1.5, which is recorded in the fol-
lowing proposition.

PROPOSITION 5.1 (statement S5 of Theorem 1.5). The infinitesimal generator
Ap of the (optimal state) semigroup ®(t) defined in (1.10) coincides with the operator
A(I — A=*BB*P) on the domain

(54) D(Ap)C{z€Y:z—A'BB*Px e D(A)}

1 t
(5.5) c {x €Y : Iw-limy_, o+ ;/ e AT BB* PO(7)z d7 in Y} .
0

Remark 5.2. We observe that for € D(Ap) the weak limit

1 t
lim — </ e A Bi(r, z) dr, w) YweY
0 Y

t—0+ t
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defines a linear operator, which we denote by I', that is,

1 t
5.6 Iy = w-lim, o+ - [ €A™ Ba(r, z)dr
t
0
1 t
(5.7) == wlim; o+ - / M AT B B*PO(r)x dr
0

with dense domain in Y, as D(Ap) C D(I'). Then, in the discussion leading to
the statement of Proposition 5.1 we have shown that when x € D(Ap), T'z =
—A~1B B*Pz, i.e., I coincides with the operator —A~!B B*P on D(Ap).

We note, in addition, that if x € D(A€), then owing to (4.23) of Proposition 4.7,
the map in (5.2) is continuous as well, so that the weak limit (5.6) is strong, D(A€) C
D(T'), and we find again

I'c=—-A"'BB*Pxr z € D(AY).

Remark 5.3. Pretty much in the same way we obtain for z € D(A) the existence
of the weak limit

1 t
lim - (/ A;leA(t_T)Bﬁ(T, x)dr, w) YweY,
0 Y

which defines a linear operator, which we denote by I'p, that is,

1/t
Cpx = w-lim;_, ¢+ ¥/ A;leA(t_T)le(T, x)dr
0

1 t
= = wlimy e / AR AT B B* PO(7)x dr
0

with dense domain in Y, as D(A) C D(I'p). Moreover, we have
(Az, A w)y = (z,w)y — (Cpz,w)y YweY,
ie,x —T'px € D(Ap), with
Az = Ap(z —T'px) Vo € D(A).

It is interesting to note that although an explicit representation of I'px for x €
D(A) is missing, we will later see that the key issue is not so much to be able to
deal with I'px by itself, but rather to find the “right” representation of the operator
eAPt ApT' p, along with an appropriate regularity (in time and space). Specifically, we
will establish

et ApTp = e*P'BB*P : D(A) — [D(A*] for ae. t > 0,

a property which is central to the proof of Corollary 5.14 and then to well-posedness
of the AREs.

Remark 5.4. It is important to emphasize that the statement of Proposition 5.1
cannot be improved to assert the equivalence between D(Ap) and the subset of Y in
(5.5) (which is characterized by the existence of the discussed weak limit I'z). In fact,
assuming x € Y is such that I'rv does exist, we only obtain that

3 Jim (M) vz e D(A),

t—0+ t

which is not sufficient to conclude that « € D(Ap).
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One may also wonder whether the inclusion in (5.4) becomes an equality, possibly
adding the restriction € D(A€). However, this is not the case. In fact, assuming
x € D(A°) with  — A"'BB*Px € D(A), from the decomposition

<M, z) = (1 [eA — I)(z — A"'BB" Px), z)

t 4

1 st
+ <¥/ eA(t_S)BB*P[a: - @(s)x],z) , t>0,2€Y,
0

we immediately see that the first summand on the right-hand side converges to A(z —
A71BB*Px) as t — 0, while to make sure that the second summand is infinitesimal
we need z € D(A*). Thus, the same conclusion as above follows.

Although a full characterization of D(Ap) is missing, the following proposition
clarifies the relation between D(Ap) and D(A€), as well as between the domains of
the corresponding adjoint operators. This result will be also employed in the proof of
Corollary 5.14.

PROPOSITION 5.5. The following inclusions are valid, provided € < 1 — ~y:

(5.8) D(Ap) CD(A),  D(Ap) S D(A™).

Proof. We prove first the latter inclusion in (5.8), which is in addition of central
importance in the proof of Corollary 5.14; the former can be shown using similar
arguments. The proof is based on a well-known characterization of the domains of
fractional powers A*¢ in terms of the interpolation spaces (Y, D(A*))c 2. The idea is
to relate first D(A%) to one of the interpolation spaces (Y, D(A*))a,00- These can be
also described as follows:

(5.9) (Y, D(A))a,00 = {a: eY: sup t et —zlly < oo} ;
t€(0,1]

see [35, Theorem 1.13.2].
We aim to show that D(A%) C (Y, D(A*))a,c0, for o € (e,1). Let z € D(A}).
Then
[@(t)* — I]z = O(t), t—0",
which implies
(@) — Iz, 2)y =0(t), t—=07,
for all z € Y. With € D(A}) fixed and any z € Y, we rewrite

([@(t)" = Mz, 2)y = (2, [®(t) — []2)y

(5.10) — (@ [eM — 12)y + (a: /O " A9 (s 2) ds)

Y

Ts (t)

and focus on the second summand 75, which in turn splits as follows:

Tr(t) = (z, Laya(t))y + (z, Lizya(t))y -
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(The operators L;—resulting from the splitting of B*eA"*—have been introduced in
3.10); above, we set L; au(t) in place of (L¢nu(-, 2))(t), e = 1,2, just for conciseness.
(@) (@)
It is readily seen that

t
1 .
Loy <
(@, Laya(®))y| < [lzlly /O = (s, 2)[|v ds
t 1 1/17/
< Crllzlly 1l ze 0,005 (/0 md‘s)
(5.11) < CLt P laly ||zlly

To achieve the above estimate we have used Assumption 1.4(i), the Holder inequality,
as well as the continuity property (4.3b) established in Proposition 4.1. Notice that
by Proposition 4.1 p can be taken arbitrarily large; in particular, here p > 1/(1 — )
is required in order to ensure that the exponent 1/p’ — « is positive. In addition, as
by assumption 1 — v — € > 0, we may choose p > (1 — v — €)' so that 1/p’ —~ > e,
and (5.11) reads as

(5.12) |(z, Layu(t))y| < Crt® |lzlly [ 2|ly

with a1 > e.

As for the summand (x, L(2)4(t))y, by Proposition 3.5(ii) we know that t
L2)t(t) is a continuous function on the whole half-line [0,00), as @ € LP(0,00;U)
for any finite p > 1. On the other hand, since we aim here to obtain an asympotic
estimate of L(2)u(t) as t — 07, we may set ¢ < T'. Taking the inner product with any
r €Y, we find

(6.13)  |[(Laya(t),z)y| = < /0 [(a(s), G(t — s)z)u| ds

1/r

/0 (G(t — s)"a(s), z), ds

t 1/q t
(5.14) < il o o.:0) </ ||G(t—s)xugds) (/ lds)
0 0

< il ze (0,000 12y 1GC) | 2y, Lac0,130)) /T
<Ot ||z||ly|lzlly VzeY,

where to go from (5.13) to (5.14) we applied the Holder inequality with 1/p+1/q+
1/r =1, and by Assumption 1.4(ii) the summability exponent g, like p, can be chosen
freely as well. Notice that this makes it possible to render 1/r = 1 —1/p — 1/q
arbitrarily close to 1. The above computations yield the pointwise estimate

(5.15) |(x, Lgyu(t))y| < Cot™ ||lz|ly || 2|ly

with arbitrary ae < 1. Thus, combining (5.12) with (5.15) we find that there exists a
constant C' such that

(5.16) IT2(t)] < (@, Lya(t))y | + |(z, Lya(t))y|

< ctmirteres) g)ly z]ly = O@*) lzlly lzlly, 0<t<T,

with e < a < 1.
Returning to (5.10), we have so far shown that

(5.17) [(e2"t — Dal|y = O(t) — O(t*) = O(t*), t—0t,
which in view of (5.9) establishes the membership z € (Y, D(A"))q,00 forall @ € (e, 1).
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Thus, if we recall from [35, Theorem 1.3.3] the inclusions
(X) Y)oc,l C (Xa Y)OL,;D C (Xa Y)a,oo C (X7 Y)e,lv

which hold for all «, 8, p such that 0 < @ < 6 <1 and 1 < p < 0o, we immediately
conclude that there exists § € (e,1) such that

z € (Y, D(A"))p2 = D(A™);

see, e.g., [31, section 0]. Consequently, z € D(A*“) which shows D(A}) C D(A*),
thus concluding the proof. O

5.2. A distinct regularity result pertaining to e“”t. We discuss here a
distinct regularity property of the optimal state semigroup ®(t) = e*47 which will play
a crucial role in the proof of well-posedness of the AREs corresponding to the optimal
control problem. It is indeed the regularity result established in Proposition 5.13
below which will make it possible to differentiate strongly the semigroup e??* on
D(A), as needed to obtain that the optimal cost operator P does satisfy the ARE on
D(A).

Remark 5.6. The same issue, that is, strong differentiability of e4#* on D(A),
was addressed as well in the study of the infinite horizon LQ problem for abstract
control systems which yield singular estimates; see [29, section 3.3]. In that work the
sought property was easily established in view of the following crucial fact: ®(¢)B
inherited the same singular estimate as e”*B.

To begin with, let us preliminarily state the intrinsic regularity of the map t —
e B for the class of control systems under investigation.

LEMMA 5.7. Consider, for t > 0, the operator e**B, defined in U and taking
values—a priori—in [D(A*)])". For any § € [0,w A n| we have

(5.18) e B e L(U,L*(0,00;[D(A™)])) Vs [1, %) .

Proof. We use a duality argument. With v € U and f € L"(0,00; D(A4*°)),
1/(1 — ) < r < oo, we estimate

/ (eéteAtBu, f(t)pa< dt‘

0

/ (efetu7 e(5+9)tB*eA*tf(t))U dt‘
0

00 1/p’
(5.19) = (/ o dt) [ullulle®t B*e™ F ()| Lr(0,00:0)
0
(5.20) < CHlullo | f1l L 0,00D(A%)) 5

where 6 is any positive number such that § +6 < w A, p € [1,1/7) is chosen in order
to fulfil the bounds
1 <P

1=y 7 1=

<r

(p’ is its conjugate exponent), and we utilized Proposition 3.3 to go from (5.19) to
(5.20). Notice that Proposition 3.3 applies, since the required constraint (3.2) is
satisfied.
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Thus, (5.20) shows that the map ¢ — e’te* Bu belongs to L™ (0, oo; [D(A*)]),
r’ being the conjugate exponent of r. From r € (1/(1 — ), 00] we get ' € [1,1/7),
and (5.18) holds true with s =+’ € [1,1/7), as desired.

Notice carefully that the range of the summability exponent s for the validity of
(5.18) cannot be improved. In fact, owing to Proposition 3.3 the exponent r in the
obtained estimate (5.20) is subject to the constraint (3.2), which implies

p

1<y <—r
p—(1—-p)

while it is readily verified that

p
sup ———— = —,
1<p<r P—=(L=9p) v

This confirms that (5.18) holds true if and only if s € [1,1/), thus concluding the
proof. 0

In order to pinpoint the regularity of ®(¢)B, we will employ the usual represen-
tation of the optimal state in terms of the initial state. It follows from (4.5) that

®()e =+ LL*R*R) ez,
which becomes
(5.21) (v = (I - LAT'L"R*R) e*x,

where A = I + L*R*RL is boundedly invertible on L?(0, 0o; U)—an elementary con-
sequence of the fact that A is coercive on L?(0,00;U).

Remark 5.8. We note that the representation of the inverse (I + LL*R*R)~!
which occurs in the formula (5.21) is easily derived by a direct (algebraic) computa-
tion. The inversion of an operator of the form I + SV in a Hilbert space setting is
discussed in full detail in [31, Lemma 2A.1, p. 167].

If we take now « = Bu in (5.21) and formally rewrite the corresponding formula,
we obtain the following representation for ®(t)Bu:

(5.22) e?' Bu = ®(t)Bu = e Bu — [LA'L* R* Re Bul(t),

where A™! is required to make sense on the space L?(0,00;U), or L%(0,00;U) for
some positive §, rather than on L?(0,00;U). Indeed, given u € U, by Lemma 5.7 we
know that

et Bu € L}(0, 00; [D(A*)]').
Then, owing to Proposition 3.9, the application of the operator L*R* R* yields
[L*R*R*e™ Bul(t) € LY(0,00;U),

which holds for any ¢ € [0,w A 7.

The question which then arises is the following.

QUESTION 5.9. [s the operator A = I + L*R*RL boundedly invertible on the
function space LE(0,00;U)?

It will become clear in the proof of Theorem 5.12 below that in contrast with
previous theories A is not an isomorphism on L¥(0,00;U) (with a fixed §), as we
would expect. An intermediate useful result is the one given in the following lemma.
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LEMMA 5.10. The operator A = I + L*R*RL 1is an isomorphism in the space
L2(0,00;U), provided that § € (0,w An) is sufficiently small.
Proof. We seek to solve uniquely the equation

(5.23) w+ L*R*RLw = h, h € L3(0,00;U).

Let us denote by H the function space L2(0,00;U). Since H C L?(0,00;U), there is
a unique w € L?(0, 00; U) such that (5.23) holds. Multiplying (5.23) by €%, we get

eOtw + e L*R*RLw = €%h,
which is equivalent to
(5.24) w4 L% _sR*RL a4 5(e®'w) = eh,
where we denoted by L4s the input-to-state map for the control system 3’ = (A +

0)y + Bv, y(0) = 0, namely,

t
Laqs0(t) :z/ A=) By(s) ds ;
0

L% _s is defined accordingly. Thus, in order to simplify the notation, let us rewrite
(5.24) as follows:

(5.25) e'w + L* sR*RLs(e’*w) = %h € L*(0,00;U) .
We now utilize the estimate

(526) ||L*_5R*RL§ — L*R*RL||£(L2(O,OO;U)) S C m 5

which will be established in Lemma 5.11 below. The above implies that I+L* ;R*RLs
is also invertible in L?(0,00;U), with continuous inverse, for sufficiently small §.
Hence, the equation

2+ L* sR*RLsz = e°'h

has a unique solution z € L?(0,00;U). Observe now that the function e~% 2z belongs
to H C L%(0,00;U) and satisfies

(5.27) e %2 + L*R*RL(e %'2) = h.

Comparing (5.23) with the above gives, by uniqueness, e %z = w, so that w € H.

This shows that (5.23) is uniquely solvable in H. The proof is completed once we
establish the estimate (5.26). This is accomplished in the following lemma. a
LEMMA 5.11. If 6 € (0,n Aw), the estimate (5.26) holds true.
Proof. We have

L*sR*RLs — L"R*RL = [L" ; — L*|R*RLs + L*R*R[Ls — L].
Consider now Ls — L. It holds for each u € L?(0, 00; U)

[Ls — Lly(t) = /Ot e Bu(s)[e®*=%) — 1]ds

t
:/ eé(tfs)eA(t*S)Bu(s)[l - eié(tfs)]ds,
0



1860 P. ACQUISTAPACE, F. BUCCI, AND I. LASIECKA
so that we can split

[Ls — Lly(t) = /Ot I F(t — ) u(s)[L — e 2] ds

t
+/ SEIG(t — 5) u(s)[1 — e 0E)]ds.
0
The first term can be estimated by

t
/ IRt — s)*u(s)[1 — e °=)]ds
0

Y

t
< 05/ (t — )t 7e 1m0 1y(s)||y ds,
0
and it is straightforward to deduce that

] ]

t
0
) 1=7e=(=d)yg N O — or L) -
<c /O o e ollullz2 0,000y < (n_(;)z_WIIUIILz(o, 0)

t
/ S Pt — s) u(s)[1 — e =)ds
0

The second term is estimated as follows: fix 1 € L?(0,00;U) and set o = 6"’%

B = 3ty _ oka Then we have

/OOO (/t SEDG(t — s) u(s)[L — e—é(t—s)]d8,¢(t)>y i@t

)

0

= /000 </Ot u(s), 21 — e 0= NG(t — s)w(t))y dsdt

oo pt
— [ eIy eI = eI Gie — s)o) o dcs
0 0
< ‘35/ e B pogo pany | (E = ) € TTIG(E — Yp(8)]| p2(0,,0)dt
0
20 e o
Scm/o e~ (=0t )U||L2(o,t;U)||€ G )Y L2 (0,607 dt

20 a8V (.
T

From here it is a standard matter to deduce that

0
SC———x3 0; co:U) -
=T MAw—10)? l[ull 22(0,00,0) 1%l 22(0,00;,0)

This shows that

t
/ EIG(t — ) u(s)[1 — e )] ds
0

L2(0,00;Y)

<C U
= (T] Aw — 5)2 ||u||L2(O, ;U)
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and summing up we obtain

)
(5.28) I[Ls — Llull 2(0,00;v) < CWHUHL2(O,OO;U) .

Next, consider L* ; — L*. It holds for each y € L?(0,00;Y)

wty—LWMﬂ:3/ BreA" (0 (e~ _ 1]y(r)d

t

N /tooF(T — )™ —1Jy(r)dr + /tOOG(T — )™ —1Jy(r)dr.

From here, proceeding quite similarly to the preceding case, we get

* * 5
(5.29) H[Lﬂs - L ]y||L2(O,oo;U) < Cmﬂyﬂm(omm) .

Finally, we can write
[L* sR*"RLs — L*"R*RLJu = [L* s — L*]R*RLsu + L*R*R[Ls — L]u,

and both terms can be easily estimated by (5.28) and (5.29). The result follows. O
We now utilize Lemma 5.10 to show that the operator A admits a bounded inverse

A" which maps L3(0,00;U) onto L3_, (0,00;U) for a suitable oo € (0,4).
THEOREM 5.12. The operator A = I + L*R*RL admits a bounded inverse

A1 L3(0,00;U) — LY, (0,00;U)

with appropriate oy € (0,0).
Proof. We seek to solve uniquely the equation

(5.30) g+ L*R*RLg=h,

where h € L{(0,00; U), with arbitrary 6 € (0,wAn). We follow an idea which has been
employed in the study of the LQ problem for parabolic-like dynamics; see, e.g., [31,
Volume I, Theorem 1.4.4.4, p. 40]. Since ¢ < 2, using the action of both the operators
L and L*, whose mapping increases the (time regularity) summability exponents, it is
readily seen that there exists an integer ng > 1 such that (L* R*RL)™h € L3(0,00;U).
Thus, we introduce the auxiliary equation

(5.31) v+ L*R*RLv = (L*R*RL)™h € L}(0,00;U).

Owing to Lemma 5.10, possibly choosing § sufficiently small, (5.31) is uniquely solv-
able, yielding v € L§(07 oo; U). Using once again that ¢ < 2, it is easily verified that
the obtained v belongs to L3 (0, c0; U) for any 6 < 4. In fact,

(5.32)

f) @i a= [ e et a
2

) (2—q)/2 S qa/
< (/ e~ [2(6—0)a/(2—a)]t dt) </ ||e§tv(t)||2Udt> ,
0 0
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and there exists a constant C' such that

vl £2(0,0050) < C NIVl L2(0,00:07) -

The function v resulting from (5.31) and the given h € W—for which the smaller 0
still guarantees e h € L7(0, 00; U)—will eventually produce the sought-after solution
g of (5.30), according to the following definition:

no—1
9= > (-L*R*RLYh+v.
J=0
Indeed we have
(I +L*R*RL)g
no—1 no—1
= Y (~L*R*RLYh+ Y  L*R*RL(~L*R*RLYh+v+ L*R*RLv
j=0 =0
no—1 no—1
= Y (-L*R*RL)’h— Y (~L*R*RL)"*"'h + (—L*R*RL)"h
j=0 7=0
no—1 no
= Y (~L*R*RLY’h -y (~L*R*RL)'h + (~L*R*RL)™h

=0 i=1
= h— (~L*R*RL)™h + (—L*R*RL)™h = h,

which concludes the proof. O

We are finally able to show that the operator eAr*B substantially “inherits” the
regularity of e4* B, except for a constraint on the exponent of the allowed exponential
weights.

PROPOSITION 5.13 (statement S6 of Theorem 1.5). Fort > 0, the linear operator
eAP B s well defined as an operator from U into [D(A*)) and, in fact, provided
0 € (0,w An) is sufficiently small, we have

(5.33) e”e"" B e L(U, LP(0,00; [D(A*)]))  Vp€ {1, %) .

Proof. Let u € U be given. We return to the representation (5.22) for eA#* Bu and
focus on its second summand. Starting from e4* Bu, whose regularity is established in
Lemma 5.7, we utilize (3.14b) of Proposition 3.9 first and invoke Theorem 5.12 next,
thus obtaining, possibly choosing # < w A n sufficiently small,

AT'L*R*Re® Bu € L(0,00;U).
In particular, there exists 5 < 6 such that
AT'L*R*Re® Bu € L(0,00;U);

consequently, Proposition 3.6(i) implies

1
(5.34) LA'L*R*Re™ Bu € Lj(0,00; [D(A*)]) Vre [1, ;) .
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Actually, the range of the summability exponent in (5.34) is larger, namely, the mem-
bership in (5.34) holds true for all 7 in a suitable maximal interval I D [1,1/7), which
is determined by the reciprocal relation between 1/(1 — v) and g¢; see the statements
(ii)—(iv) of Proposition 3.6. Even an “improved version” of the regularity in (5.34),
combined with the one in (5.18), yields in any case

1
e Bu = e Bu — [LA~'L*R* Re? Bu)(-) € L5(0,00; [D(A™)]) Vpe {1, ;)

for suitably small 5 € (0,w A7), confirming (5.33). a

The power of the (apparently weak) regularity result provided by Proposition 5.13
is enlightened in the following corollary.

COROLLARY 5.14. The optimal state semigroup ®(t) = eArt is strongly differen-
tiable on D(A); more precisely, if x € D(A), the map t — ®(t)x = eAPtx is strongly
differentiable for almost any t > 0 with

d
(5.35) EeAPtx = APt Az — e*P'BB*Px  for x € D(A) and a.e. t > 0,

and the equality holds true on [D(A*)]). In particular, the operator

d 1
(5.36)  —e P! is continuous: D(A) — LE(0, 00; [D(A*)]) Vp € [1, ;)

dt

provided 0 € (0,wAnAwr) is sufficiently small, and the following estimate holds true
almost everywhere in (0, 00):

e

(537 <M oy

+ ||A_E€APtBH£(U,y) | B* Pl £cpcac),v) l1zllpac) -

Proof. Let 2 € D(A). We preliminarily note that e**z is strongly differentiable
as an element of the dual space [D(A%)]'. In fact, if 2 € D(A%), then z = A% 1w
with w € Y and we may compute

d d, _
E(eAPt%Z)[D(A;)]gD(A;) = E(ApleAPt%w)Y = (e"'z,w)y
= (e*'z, Ap2)y = (ApeP'2, 2)p(as)) D(A2)

which shows that when = € D(A)

(5.38) 3 %eAPtx = eMPA[I - AT'BB*Plz for ae. t >0,

as an element of [D(A%)]’. In addition, since eAP*Ax € Y, (5.38) yields—still for
x € D(A) and a.e. t > 0—

e A[ATIBB*Plz = 7' Az — PP AT — AT'B B*Plx € [D(A%)].
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Next, we observe that x € D(A) implies x € D(A€) for all € € (0,1), which
ensures B*Px € U in view of Theorem 4.5. Then BB*Pxz € [D(A*)]' and also
AATBB*Pz € [D(A*)] because AA™! coincides with the identity operator on
[D(A*)]'. We now recall (5.33) from Proposition 5.13 which establishes eA”* B B* Pz €
[D(A*°)], along with the regularity (in time) result

(5.39) > e " B B*Px € LP(0,00; [D(A*)])  Vpe {1, 1) :
~

valid for sufficiently small § > 0. On the other hand, since the semigroup e4r? is
exponentially stable (with the estimate (1.11)), we find

(5.40) e¥ e Az e L5(0,00;Y) Vs € [1, 0]
for any 6 < wy. In view of the memberships (5.39) and (5.40) we see that
(541) " A[l - A7'BB*Plz = 7 Az — 7" B B*Px € L%(0,00; [D(A*)]'),

provided 9 is sufficiently small.

Thus, (5.41) shows that the derivative in (5.38)—a priori taking values on
[D(A%)]—coincides with eAP*Ax — eAP* A~ B B* Px € [D(A*)] for a.e. t > 0. (We
recall that the inclusion [D(A%)] D [D(A*€)])'—which holds true provided e < 1—vy—is
the dual statement of (5.8) of Proposition 5.5, whereas here € can be taken arbitrarily
small.) Therefore, (5.35) actually makes sense on [D(A*€)]’ for a.e. ¢t > 0, and the
validity of (5.36) is established, provided ¢ is sufficiently small.

Finally, natural estimates for each summand in the right-hand side of (5.35)
produce the bound in (5.37), thus completing the proof. O

5.3. Well-posedness of the ARE. We begin with the statement of a lemma
which provides boundedness of the operators A*P and A} P on appropriate spaces
(D(A) and D(Ap), respectively), properties which constitute a prerequisite for well-
posedness of the ARE. Although the proof is fairly standard, it is given below for the
reader’s convenience.

LEMMA 5.15. The following statements pertain to the optimal cost operator P.

(i) A*P € L(D(Ap),Y) with

(5.42) A*Pr = —R"Rx — PApx Vz € D(Ap);
(ii) ApP € L(D(A),Y) with
(5.43) pPr=—R*Rx — PAx Vo € D(A).

Proof. (i) Let x € D(Ap). Write the formula (1.12) which defines the Riccati
operator, that is,

Px:/ e R*RO(t)x dt
0
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and integrate by parts in ¢, thus obtaining

Pa::/ AT A AT R RO )z dt
0

t=00

= A" e R*RO (1)

_ / AL AR RO(H) Apr dt
t=0 0

= A" 'R*Rx — A*’1/ eV R*RO(t) Apa dt
0

= A" 'R*Ry — A* 'PApx.

The above identity shows that P maps D(Ap) into D(A*) and also that (5.42) holds
actually in Y, since R*Rx — PApx € Y for any x € D(Ap); the boundedness of A*P
immediately follows.

(if) We write

(Pz,2)y = (/ eV P R* Re Pty dt,z) :/ (eA*tR*ReAPtx,z)Ydt
0 Y 0

:/ (a:,eAP*tR*ReAtz)Ydt = <x,/ eAP*tR*ReAtzdt> = (z,P"2)y .
0 0 Y

Since we know that P = P*, we deduce the alternative formula
(5.44) Px = / e P R*ReMa dt reY.
0

Thus, the proof of (5.43) follows almost precisely as in the proof of (5.42), bringing
about the equality

Pz =—A%"'R*Re — AL 'PAx, =z e D(A),

which confirms that A} P is a bounded operator on D(A) with values in Y, and hence
(5.43) holds in Y. O

We are finally ready to show that the optimal cost operator is a solution of the
ARE corresponding to Problem 1.3.

THEOREM 5.16 (statement S7 of Theorem 1.5). The optimal cost operator P
defined in (1.12) satisfies the following regularity properties:

P € L(D(Ap), D(A")) N £(D(A), D(4})) .

Moreover, P is a solution to the ARE

(5.45) (Px, A2)y + (Az, P2)y — (B*Pz,B*Pz)y + (Rz,Rz)z =0
for any z,z € D(A),

which reads as

(5.46) (A*Pz,2)y + (z, A*Pz)y — (B*Pz,B*Pz)y + (Rz,Rz)z =0
when x,z € D(Ap).

Proof. The proof splits into two parts. First, we establish the validity of (5.45) for
z,z € D(A). Beside Lemma 5.15, Corollary 5.14 will provide the crucial tool. Next,
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we show the validity of (5.45) with x, 2 € D(Ap). We will use once again Lemma 5.15,
along with the intrinsic representation (5.3) of Ap in terms of the operator I'.

1. We recall the alternative representation (5.44) of the Riccati operator P ob-
tained in the previous lemma, and for x, z € Y write the inner product (Pz, z)y as a
function of ¢:

(5.47)  (Pz,z)y = / (Re?Ptz, Retz)y dt = / (ReAP(T=g ReAT=02) 4 dr.
0

t

Taking now z,z € D(A), in view of (5.35) of Corollary 5.14, we differentiate both
sides of the obtained formula with respect to t to find

d
= ﬁ(

o Ap(T—t * A(T—t
(548) —K (6 P( )APQ:;R Re ( )z)['D(A*e)]’,'D(A*e) dT

0 Pzx,z)y = —(Rz,Rz)z

— / (ReAP(T_t)a:, ReA(T_t)Az)Z dr

t

= —(Rxz,Rz)z — / (eAP(T_t)Aa:, R*ReA(T_t)z)Y dr
t

i Ap(T—t) * * A(r—t)
+/t (e BB Pe, R"Re""V2) 15 yucyp pavey 4T

— / (ReAP(T_t)a:, ReA(T_t)Az)Z dr

t

= —(Rx,Rz)yz — (Ax, Pz)y + (B*Px,B*Pz)y — (Px, A2)y ,
so that
(5.49) (Az,Pz)y + (Pz,Az)y — (B*Px,B*Pz)y + (Rx,Rz)z =0, x,2 € D(A).

Note carefully that the integrand in (5.48) makes sense a priori as a duality pairing on
D(A*€) (which is summable because of (5.36)), whereas all the summands in (5.49)
actually make sense as inner products in the spaces Y, U, or Z, since in view of
Theorem 4.5 B*P is bounded (a fortiori) on D(A). Therefore, P solves the ARE
(5.45) on D(A).

2. We preliminarily recall that if z € D(Ap), then Apx = A (x 4+ I'z), where the
operator I'—which is defined by the equivalent weak limits (5.6) and (5.7)—coincides
on D(Ap) with —A~!B B*P; see Remark 5.2.

Given now z,z € D(Ap), we compute

(A*Pz,2)y + (z,A*Pz)y = (by Lemma 5.15)

= —(Rz,Rz)y — (PApx,2)y + (x,A*Pz)y

= —(Rz,Rz)y — (PA(x +T'2),2)y + (x,A*Pz)y
= —(Rz,Rz)y — (x + Tz, A*Pz)y + (2, A" Pz)y
= —( Jy = (

(5.50) Rz, Rz Tz, A*Pz)y .

On the other hand, we readily have

(Tz, A*Pz)y = —(A™'B B*Pz, A*Pz2)y

(5.51) ) " "
= —(BB anpz)[D(A*)]’,D(A*) = —(B P{E,B PZ)Y
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with B*P € L(D(Ap),U). Thus, inserting (5.51) in (5.50) we find that P satisfies
the ARE (5.46) for any x,z € D(Ap) with B*P € L(D(Ap),U), thus concluding the
proof. |

Appendix A.

Proof of Proposition 4.7. We shall use the representation (5.21) for ®(¢)x. Let
x € D(A°) with e given by Assumption 1.4(iii). By standard semigroup theory we
know that for any § < w,

(A1) e € LE(0,00; D(A°)) Vp € [1,00];
then, owing to Assumption 1.4(iii (b)), we obtain as well
R*Re®'z € LE(0,00; D(A*))  Vp € [l,00].

In particular, R* Re'z € L%(0, 00; D(A*€)) with p > 1/(1—+) and Proposition 3.7(iv)
establishes

L*R*Re’'z € LE(0,00;U).

We now make the following claim.
Cramm A.1. The operator A = I + L*R*RL admits a bounded inverse

AT LR(0,00;U) — L2, (0,00, U)

with appropriate oy € (0,6).
Assuming that Claim A.1 is valid, it follows that

A"'L*R*Re?'x € LP(0,00;U) for some 6 < § < w A 1.
Thus, using now Proposition 3.6(v) we see that
(A.2) LA'L*R*Re™x € L§(0,00; D(A)) C L%(0,00; D(A?))

for any f such that 0 < 8 < 6 and for all p € [2, 0.

The regularity in (A.2), combined with the one in (A.1), shows that (4.22) holds
true. Then, using the boundedness of the gain operator B* P on D(A€) in the feedback
representation (4.24) of the optimal control, we easily obtain that (4.22) implies (4.23),
thus completing the proof. d

Proof of Claim A.1. We proceed pretty much in the same way as in the proof of
Theorem 5.12. The tools which play a major role are, once more, the smoothing prop-
erties of the operators L and L*, as well as the inclusions Ly, (0,00;U) C L3(0, 00;U)
for § € (0,a) and r < s (including s = +00).

1. We seek to solve uniquely the equation

(A.3) g+ L*R*RLg=h € L§(0,00;U)

with arbitrary 6 € (0,w A 7). An elementary calculation shows that h € L3(0,00;U)
as well for any 0 < 6 < §. Thus, since by Lemma 5.10 A is boundedly invertible
in L2(0,00;U) provided 6 is taken sufficiently small, there exists a unique function
g € L%(0,00;U) such that (A.3) is satisfied. We will show that—possibly taking a
smaller 6—in fact

(A4) g€ Lg(0,00;,U).



1868 P. ACQUISTAPACE, F. BUCCI, AND I. LASIECKA
2. Preliminarily, we prove that
(A.5) Jn; € N:  (L*R*RL)™ continuous: L3(0,00;U) — Lg°(0,00;U).

Let f € L%(0,00;U). Since the successive application of the operators L and L*
improve the (time regularity) summability exponents, there exists an integer @ such
that

(L*R*RL)"f € L7 (0,00;U)

which in view of Proposition 3.6(v) implies e’ L(L*R*RL)"f € Cy([0,00); D(AS)).
Then, e/ R*RL(L*R*RL)"f € Cy([0,00); D(A*)) and by Proposition 3.7(v)

(L*R*RL)" ' f = L*R*RL(L*R*RL)" f € L3°(0,00;U).

Thus, (A.5) is satisfied with ny =7 + 1.
3. We return to (A.3) and argue as follows. The solution g of (A.3) is such that

(A.6) g=h—L"R*RLg;

then, if ny = 1in (A.5), since h and L*R*RLg in (A.6) both belong to Lg°(0,00; U),
we immediately obtain (A.4). The case ny > 1 is treated as follows.
We apply the operator L*R*RL* to both members of (A.6), thus obtaining

(A.7) L*R*RL*g = L*R*RL*h — (L*R*RL*)%g.

Observe now that L*R*RL*h € Ly(0,00;U), as the given regularity of h is main-
tained by the application of L*R*RL; if, in addition, n; = 2 in (A.5), the identity
(A.7) yields L*R*RL*g € L (0,00;U). Using the obtained regularity for L*R*RL*g
in (A.6), we find that g € L3°(0,00;U), that is, (A.4).

If, instead, ny > 2, inserting (A.7) into (A.6) we find the novel identity

(A.8) g=h—L*R*RL*h+ (L*R*RL*)?g.

To pinpoint the regularity of the summand (L*R*RL*)%g, we return to (A.7) and
apply the operator L*R* RL* to both members. Plugging the obtained expression for
(L*R*RL*)%g into (A.8) yields

2
g=Y (=1)/(L*R*RL*)Yh + (L*R*RL*)%g.
j=0
The iteration of this argument eventually yields
nlfl
g= Z (—=1)(L*R*RL*)’h + (L*R*RL*)™g,
j=0

where both summands on the right-hand side belong to L3°(0, 00; U), which estab-
lishes (A.4) and concludes the proof. O
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