N
N

N

HAL

open science

Characterization of local quadratic growth for strong

minima in the optimal control of semi-linear elliptic

equations

Térence Bayen, J. Frederic Bonnans, Francisco J. Silva

» To cite this version:

Térence Bayen, J. Frederic Bonnans, Francisco J. Silva. Characterization of local quadratic growth
for strong minima in the optimal control of semi-linear elliptic equations. Transactions of the Amer-
ican Mathematical Society, 2014, 366 (4), pp.2063-2087.

00632308v2

HAL Id: inria-00632308
https://inria.hal.science/inria-00632308v2
Submitted on 26 Feb 2013

HAL is a multi-disciplinary open access
archive for the deposit and dissemination of sci-
entific research documents, whether they are pub-
lished or not. The documents may come from
teaching and research institutions in France or
abroad, or from public or private research centers.

L’archive ouverte pluridisciplinaire HAL, est
destinée au dépot et a la diffusion de documents
scientifiques de niveau recherche, publiés ou non,
émanant des établissements d’enseignement et de
recherche francais ou étrangers, des laboratoires
publics ou privés.

10.1090/S0002-9947-2013-05961-2 . inria-


https://inria.hal.science/inria-00632308v2
https://hal.archives-ouvertes.fr

CHARACTERIZATION OF LOCAL QUADRATIC GROWTH FOR
STRONG MINIMA IN THE OPTIMAL CONTROL OF
SEMI-LINEAR ELLIPTIC EQUATIONS

T. BAYEN, J.F. BONNANS, AND F.J. SILVA

ABSTRACT. In this article we consider an optimal control problem of a semi-
linear elliptic equation, with bound constraints on the control. Our aim is
to characterize local quadratic growth for the cost function J in the sense
of strong solutions. This means that the function J growths quadratically
over all feasible controls whose associated state is close enough to the nominal
one, in the uniform topology. The study of strong solutions, classical in the
Calculus of Variations, seems to be new in the context of PDE optimization.
Our analysis, based on a decomposition result for the variation of the cost,
combines Pontryagin’s principle and second order conditions. While these two
ingredients are known, we use them in such a way that we do not need to
assume that the Hessian of Lagrangian of the problem is a Legendre form, or
that it is uniformly positive on an extended set of critical directions.

INTRODUCTION

Over the last decades important progress has been done in the field of optimal
control of Partial Differential Equations (PDEs). In the case of a semi-linear elliptic
equations, we have particularly in mind (i) the extensions of Pontryagin’s minimum
principle [28], the first papers being due to [29], and then [4, 6, 7], and (ii) the theory
of second order optimality conditions for weak minima [3, 12, 13, 14, 15, 16, 18, 19,
31]. By weak minimum we mean that optimality is ensured in a L°°- neighborhood
in the control space (sometimes local optimality can be established in an L? space,
see [17]).

To be more precise, regarding second order optimality conditions, the authors
of this article are aware of two sufficient conditions that imply local quadratic
growth for the cost function in the weak sense. This means that the cost growths
quadratically, with respect to the L?-norm, in a feasible L>°- neighborhood of the
nominal control. Both aforementioned conditions ask that a weak form of the
Pontryagin’s principle is satisfied, while they differ on the second order condition.
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In references [3, 12] it is supposed that the Hessian of the Lagrangian of the problem
is a Legendre form and that it is uniformly positive over a cone of critical directions,
which is exactly the cone provided by second order necessary conditions. On the
other hand, in references [13, 14, 15, 16, 18, 19, 31] the Legendre form assumption
is not needed, but it is required a uniform positivity condition of the Hessian of the
Lagrangian over a slightly larger cone than the critical one.

This paper is devoted to the study of strong solutions for the optimal control
problem of a semi-linear elliptic equation with Dirichlet boundary conditions, under
bound constraints on the controls. By strong solutions we mean, as in the classical
Calculus of Variations, optimality in a L neighborhood in the state space only.
Thus, the neighborhoods are considered in the state space rather than in the control
space, which is the setting of weak solutions (see Definition 1.6).

The motivation for studying strong solutions is quite the same as in the classical
Calculus of Variations. By the definition, a strong solution remains optimal over a
much larger set than a weak one. The standard needle perturbation argument can
be applied for these types of solutions, which implies that the Pontryagin’s principle
holds true (see [4, 6, 7, 29] and Section 3.1). Moreover, since a strong solution is in
particular a weak solution, it satisfies the classical second order necessary optimality
condition (see e.g. [18, 3] and Section 3.2). One of the goals of this article is to
prove that a sort of converse assertion holds true: If a strict form of the Pontryagin
principle and the standard second order sufficient condition are verified at a control
4, then this control is a strong solution.

Let us also mention that Pontryagin’s principle, which is a consequence of strong
optimality, is used in some numerical algorithms for solving optimal control prob-
lems. We refer the reader to [5] in the framework of Ordinary Differential Equations
(ODEs) and to [2] for the infinite dimensional case.

In this article, we are particularly interested in providing a characterization of
local quadratic growth for the cost function in the strong sense. This means that
quadratic growth for the cost, with respect to the L2-norm, holds over all feasible
controls whose associated states are uniformly close to the nominal one. Our main
result is Theorem 3.24 which states that local quadratic growth for the cost holds
in the strong sense at @ if and only if the Hessian of Lagrangian of the problem is
uniformly positive over the cone of critical directions, and the Hamiltonian satisfies
a global quadratic growth property at w. Since this is the first result in this direction
for the PDE framework, we decided to present it in the rather simple framework of
bounds constraints. Important extensions like non-local constraints over the control
and state constraints will be addressed in future works.

The proof of Theorem 3.24 relies on the combination of Pontryagin’s minimum
principle and second order conditions, which is possible thanks to the extension
of a decomposition result in [8, Theorem 2.14] to the elliptic framework. Roughly
speaking, the decomposition result obtained in Theorem 2.5 and its Corollary 2.6
says that the variation of the cost function under a perturbation of the control can
be expressed as the sum of two terms: the first one is the variation due to a large
perturbation in the L°°-norm but with support over a set of small measure, while
the second one corresponds to the variation due to a perturbation small in the
L*>-norm. The key elements in the proof of the decomposition result are the well
known regularity estimates from the L*-theory of linear elliptic equations (see e.g.
22]).
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The article is organized as follows: in Section 1 we set some useful notations,
recall some basics facts about linear and semi-linear elliptic equations, define the
optimal control problem (CP) and set some standard assumptions over the data.
Estimates of Section 1 are used in Section 2 to provide first and second order
expansions for the state and cost functions. The latter are expressed in terms of
an associated Hamiltonian. The novelty of this section is Theorem 2.5, where the
decomposition result is proved. Section 3 begins with the statement and proof of
an extension of the standard Pontryagin’s minimum principle. This result allows us
to show that weak local solutions satisfy a local Pontryagin’s minimum principle.
Next, after recalling some well-known facts about necessary conditions for weak
solutions, we prove in Theorem 3.17 that if local quadratic growth for the cost
holds at % in the strong sense, then u satisfies a strict Pontryagin inequality and the
associated quadratic form, i.e. the Hessian of the Lagrangian of (CP), is uniformly
positive over the cone of critical directions. Regarding sufficient conditions, the
decomposition result allows us in Theorems 3.20 and 3.23 to extend to the strong
sense, respectively, Theorems [3, Theorem 2.9] and [18, Theorem 2]. Finally, in
Theorem 3.24 we characterize the local quadratic growth in the strong sense, i.e. we
provide the converse implication of Theorem 3.17. In order to prove the result, we
adapt the technique of projection on the pointwise critical cone due to [8, Theorem
5.5]. The article concludes with an appendix containing the proofs of some technical
lemmas of Sections 2 and 3.

1. PROBLEM STATEMENT AND PRELIMINARY RESULTS.

We first fix some useful notations. For a function ¢ : R — R (d € N), a nominal
7 € R? and a perturbation z € R, we set ,,(Z)z := D, (Z)z for i = 1,...,d.
Analogously, for 21, zo € R we use the following convention

(11) Yoz, (T)27 := D3, zlw(i)(zhzl) Yuia; (T)2122 1= D, (T) (21, 22),

,l/)(wivl'j)2( )(Zla 22) = Yoz, (j)zl + 29y, z; ( )ZlZ? + "/’m zj( )Z%

From now on, we fix a non-empty bounded open set @ C R™ (n € N) with
a CY! boundary and for s € [1,00], k € N, we denote by || - ||s and || - [|x,s the
standard norms in L*(2) and W**(Q), respectively. For any Borel set A C R™ we
denote by |A| its Lebesgue measure (not to be confused with the same notation
for the absolute value in R) and when a property holds for almost all z € Q,
with respect to the Lebesgue measure, we use the abbreviation “for a.a. = € Q7.
Given ¢1,92 : L>(Q) — [0,00), we use the notation ¢1(-) = O(gz2(-)) to indicate
the existence of a constant ¢ > 0 such that g1(-) < cga2(+). Given two sequences
ak, by € [0,00] we say that b, = o(cy) if there exists a sequence ¢ € [0,00), with
cr — 0 as k T oo, such that by = cpay.

For future reference we recall the following Sobolev embeddings (cf. [1], [20],

[22]):
(1.2)
qu(Q) with = :%f% if s < -,
wms(Q) € ¢ L1(Q) with q 6 [1,+00) ifs=21,

Cm—21-1(ns) (@) ifs> 2
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where the injections are continuous and ~(n, s) is defined as
[ 1E-a, it gz,
(1.3) () = { any positive number < 1 if 2 € Z.

The next well known regularity result for linear elliptic equations will be very useful.

Theorem 1.1. Let R > 0 be given. Consider the following Dirichlet problem

(1.4) —Az+ax)z = f(z) inQ,

z =0 on 09,
where o € L™(Q) satisfies a(x) > 0 for a.a. z € Q, and ||al|ec < R. Then, for
every s € (1,00) and f € L*(Q), equation (1.4) admits a unique strong solution z €

W2s(Q) N W,y *(Q) and there exists ¢, = cs(R) > 0 such that for every f € L*(Q),
(1.5) [2]l2,s < csll flls-

Moreover, there exists ¢; = ¢1(R) > 0 such that the following L'-estimate holds
true

(1.6) 2l < el f]1-

Remark 1.2. The proof of (1.5) can be found in [22, Theorem 9.15 and Lemma
9.17] while (1.6) is a corollary of Stampacchia’s results in [32] (see also [11, Lemma
2.11] for a simple proof). By the Sobolev embeddings (1.2), inequality (1.5) implies
that if s > n/2 (s =2 if n < 3), then 2z € C(Q) and ||z|00 < cs||f|s-

In this work, we are concerned with the following controlled semi-linear elliptic
equation:

(17) —Ay+ o(z,y,u) =0 in Q,
y =0 on 0f),

where ¢ : Q@ x R x R — R. For a,b € C(Q2) with a < b in Q, we suppose that the
controls u take values in the set IC of admissible controls:

(1.8) K={ueL*®Q) | a(z) <ulx) <blx), for a.a. z € Q}.

Let us denote by M := max{]|a||cc, ||bllcc }- We will assume the following assump-
tion:

(H1) The function ¢ is continuous and satisfies:

(i) For all z € Q we have that ¢(z,-,-) is C1. Moreover, uniformly on z € Q we
have that

(i.1) Dy wye(x,0,0) is bounded;
(i.2) D¢ywye(z,-,-) is Lipschitz on bounded sets.

(ii) For all (z,y) € @ x R and |u| < M, we have ¢, (z,y,u) > 0.

Example 1.3. A typical example of ¢ satisfying (H1) is p(z,y,u) = g(y)+u+f(z),
where f € C(Q), and g € C?(R) and satisfies g, > 0.

The following result is well known (see e.g. [25, Chapter 5, Proposition 1.1]).
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Proposition 1.4. Under (H1), for every u € K and s € (n/2,00), equation (1.7)
has a unique strong solution vy, € Wol’s(Q) NW?2s(Q). In particular, we have that
Yu @S continuous. Moreover, there exists a constant Cs depending only on s, such
that

(1.9) HyuHoo + ||yu||27s < Cs, fOT all u e K.

Consider a function £: Q x R x R — R and assume that:
(H2) The function ¢ satisfies the same assumptions for ¢ in (H1) except for (ii).
Let us define the cost function J : L°(2) — R by

(1.10) J(u) = / Uz, yu (), u(x))de.
Q
In this work we are concerned with the following optimal control problem:
min J(u) subject to u € K. (CP)

Remark 1.5. The existence of a global solution @ € K (i.e. J(a) < J(u) for all
u € K) of (CP) can be proved only for specific structures (see e.g. [21, Chapter
1] and [33, Chapter 4]). In particular, if v € R — ¢(x,y,v) € R is affine, v €
R — {(z,y,v) € R is convex and continuous and (H1)-(H2) are satisfied, then
there exists at least one global solution @ of (CP). In what follows, we assume the
existence of (weak or strong) local solutions (see Definition 1.6).

As we will see in the next section, assumptions (H1)-(H2) will allow us to obtain
well known first order expansions for the state and the cost functions. However, in
order to provide second order expansions we will need the following assumption:

(H3) For all z € Q and ¢ = ¢, £, we have that 9 (z, -, ) is C?. Moreover, uniformly
on z € Q we have that

(i) D(2y,u)2¢($7070) is bounded; (ii) D(nyu)zz/}(x, -,+) is locally Lips-
chitz.

See Example 3.21 for a typical problem satisfying (H1)-(H3). We end this section
by recalling the notion of weak and strong local solutions and the so-called local
quadratic growth conditions for J.

Definition 1.6. For a fixed & € K and s € [1,00), we say that:
(i) @ is a L®-weak local minimum (weak local minimum if s = o) of J on K if there
exists € > 0 such that

(1.11) J(u) > J(@) forall ue K with ||lu—ul; <e.

In this case we also speak of L®-weak local solution (weak local solution if s = 00)
of (CP).

(ii) @ is a strong local minimum of J on K if there exists € > 0 such that

(1.12) J(u) > J(@) forallue K with ||y, — yzlleo < €.

In this case we also speak of strong local solution of (CP).

The following remark exploits the fact that the set K is bounded in L*>(€2).
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Remark 1.7. (i) Let 1 < p < g < co. We claim that LP(€2) and L9(€2) have the same
topology (open sets) on K. Indeed, since €2 is bounded it is known that LI(Q2) C
LP(Q) with continuous injection, proving that each subset of K that is (relatively)
open in LP(Q) is open in L4(2). On the other hand, for M = max(||al/co, ||b]/co)
and u € K, we have [ul[l < M?7P[lu||b, proving that each open set of LI(Q2) N K is
open in LP(Q) N K.

(ii) It follows that the notion of L*-weak local solution is equivalent for all s € [1, 00).
In this case we simply speak of L'-weak local solution. Obviously, any L'-weak
local solution is a weak local solution.

(iii) In Lemma 2.1, stated in next section, we check that ||y, — yzlleo = O(||u—1ls)
for all w,u € K and s € (n/2,00). Therefore, every strong local solution is a
L3-weak local solution and, in view of point (ii), is also a L!-weak local solution.

We now define the corresponding types of local quadratic growth for J at u € K.

Definition 1.8. Given @ € K and s € [1,00), we say that:
(i) J has local quadratic growth on K at @ in the L*-weak sense (in the weak sense
if s = 00) if there exists a, e > 0 such that

(1.13) J(u) > J(@) + aljlu—a||2  for all u € K with |Ju — s <e.

(ii) J has local quadratic growth on K at @ in the strong sense if there exists a, e > 0
such that

(1.14) J(u) > J(@) + allu—1a|3 for all u € K with ||y, — yalle < e.

Remark 1.9. In view of Remark 1.7, local quadratic growth in the L*-weak sense is
equivalent to the local quadratic growth in the L'-weak sense. The latter implies
local quadratic growth in the weak sense, and it is implied by local quadratic growth
in the strong sense.

2. EXPANSIONS FOR THE STATE AND THE COST FUNCTIONS

In this section, we establish first and second order expansions for the state and
the cost functions. The novelty is Theorem 2.5 where a decomposition result for
the variation of the cost is provided. In the entire section, we fix some u € K and
we set § := yg for its associated state. For notational convenience, we often omit
the dependence on z of certain functions such as y,,(-) and u(-).

2.1. First order expansions. We define the Hamiltonian H : Q x R?> — R asso-

ciated to (CP) by
(21) H(xa:%pau) :g(l‘ﬂ%u) —Psﬂ(ﬂfyyau)-

The adjoint state p, associated to , is defined as the unique solution in H}(Q)N

C () of

(2.2) ~AP = Hy(®3,p7) g,
p =20 on Of.

Let us now fix some useful notation. For ¢ = ¢, p, when there is no ambiguity,

we write (), ¥y (), Y (), VYyy(z), Yyu(x) for the value of ¥, ¥y, Yy, Vyy, Yyu
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on (z,y(x),u(x)), respectively. Similar notations are used for H and its deriva-
tives evaluated at (z,y(x),p(x),u(z)), for example H(z) := H(z,y(x),p(z),u(zx)).
Moreover, for a fixed u € K we set

(2.3)

{W(w) =¥z, y(@),u(@) —¢(x),  0Yy(x) = Py(z,Y(2), u(x)) — Py (),
6H (x) = H(x,y(2),p(x), u(z)) — H(z), Hy(z) = Hy(z,y(x),p(2), u(z)) — Hy(z).

The first order Pontryagin linearization z1[u] of u € K — y,, € H3(Q) N C(Q) in
the direction u — % is defined as the unique solution in H}(Q) N C(Q) of

(2.4) —Az + py(x)z1 +dp(z) =0 onQ,
’ z =0 in ON.
For a fixed u € K, set
(2.5) ou:=u—1u, Oylu]l=y,—7, di[u]=7dy— z1[u].

When the context is clear, we will write 21 = z1[u], dy = dy[u], di = d1[u]. The
next lemma is proved in the appendix.

Lemma 2.1. Under (H1)-(H2), for every s € (n/2,00) (s =2 if n < 3) we have:

16yllx = O(l[dullr), 116yll2 = O(lloull2), [10yllec = O|dulls),
(2.6) Iz1lls = O(lldull1), [z1ll2 = O(|6ull2), [lz1]lec = OCl|Gulls),
ldillx = O(lI6ull1l|dulls), lldrllz = O0yllolldull2)-

We now provide a first order expansion of the cost function. For future reference,
we note that multiplying (2.4) by P, integrating by parts and using the adjoint
equation, we get (recalling (2.3))

(2.7) /Qéy(xj,ﬂ)zldm—i—/ﬂ&p(x)ﬁ dz = 0.

Lemma 2.2. Under the assumptions of Lemma 2.1 we have, recalling (2.3):

(28) = I@) = [ st + Oyl oull).
(29) I -J@ = [ sH@e+ O(l6ullul.).
Q
Proof. By doing a Taylor expansion for ¢, we get the following equalities:

J(u) —J(m) = /Q [z, y,u) — £(z,y,u)]dz = /Q [l(x,y,u) — L(z,g,u) + 0¢(x)] dx,

:/Q[Ey(;v,y,u)éy-i—éﬂ(x)] dx+o</95y|2dx>,

/Q[ey(x,y,u)5y+5ey(x)5y+5e(x)]dx+o</Q|§y|2dx>.

Since ¢, is uniformly Lipschitz, we have |6/, (z)| = O(]ou(x)|), hence, introducing
z1 leads to:

() — J(@) = /

A [y (z,7,0)z1 + 04(z)] dz + O </Q [\5y|2 + |dudy| + |d1|] dx) )
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Using (2.7), we get:

(2100 J(u)— J(@) = /Q(SH(x)d:c +0 (/Q (1691 + 6udy| + |d1 ] dx) .
Using that ||dy |1 < |2|*/?||d1 |2, Lemma 2.1 implies that

/Q (I6y[* + [dudy| + |da]) dz = O (|6ull1]|6yllo + l5ull2[1yllsc) = O (I6ull2lloyllso) ,

which proves (2.8). Similarly, combining (2.10) and Lemma 2.1 yields to (2.9). O

2.2. Second order expansions for the state and the cost function. The
second order Pontryagin linearization za[u] of u € K — y,, € Hi(Q) N C(Q) in the
direction u — % is defined as the unique solution in H}(Q) N C(Q) of

(2.11) —Azy + py(z)22 + %apyy(x)(zl [u])? + Spy(x)21lu] = 0 inQ,
’ zo = 0 on 01,

where z;[u] is defined by (2.4) and we recall the notations (1.1) and (2.3). Let us
define (recall (2.5))

(2.12) dalu) := dylu] — (z1[u] + 22[u]) = d1[u] — 22[u].

When the context is clear, we will write z2 = z3[u] and d2 = da[u]. The next lemma
is proved in the appendix.

Lemma 2.3. Under (H1)-(H3) we have ||d2||1 = O(||0y||so||0ul|3)-
Given sequence uy € IC, let us set (recall (2.4))

(2.13) SRt = Up — Ty Y = Yu,y OkY =yr —7 and 2¥ := z1[ug],

with a similar convention for 2§, d¥ and d5. We also set
(2.14)

5Hk(x) = H(z,y(z),p(z), ur(x)) — H(z), 6H§($) = Hy(z,9y(x),p(z), ur(z)) — Hy(z)
with an analogous notation for 6¢%, §¢* and their derivatives. We now prove the
following second order expansion of the cost.

Proposition 2.4. Suppose that (H1)-(H3) hold true and that ||dxul||2 — 0. Then,
we have that

(2.15) J(u) — J(u) = /Q [6Hk(x) + (SHfj(as)ziC + %Hyy(x)(zf)Q] dz + of || 6pul|3).

Proof. Writing £(z, yr, ur) — £(z,7,0) = £(z, yr, ur) — £(z, 7, ug) + 6% (), a Taylor
expansion gives

T (ug) —J () = /

Q

(06" (@) + (2,7, u)0uy + 30y (2,7, ) (019)°] dw+0 </ﬂ |5ky|3dx) .
Using that £,,(z, -, -) is locally Lipschitz, we get
J(ur) = J(@) = [, [0 () + 605 (2)Sky + £y (2,7, W)ky + Sy (2,7, 1) (5ry)°] da
+0 (follory|?[0kul + |dry|*]dz) .
Introducing z¥, 25 and using that ¢ ( x,-, ) is locally Lipschitz gives:
fQ 60 (x)bry dx = [, 605 ()2} da + O ([, [opulldf| dz),
Joby(@, 7. Wéry dz = [, 4y(2,7,7 )(Z{‘”‘ +25) da + O([, |d3| dw),
Jo byy (@5, @) (0ky)? dz = [, by (2,7,7)(21)* do + O (Jq [dF (Ory + 21)| dz) -
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Lemmas 2.1 and 2.3 yield:
/ (\&cUHd’fl +1d5] + [dr |0kl + |dT||23] + [ky|*|0kul + |5ky|3) da = O(||dryl|o | 6xul3)-
Q

On the other hand, by Remark 1.7, ||0xy|lcc — 0 when ||dxul|3 — 0, so that
(2.16)

J(ug) — J(u) = fQ [6@’“(:5) + JZZ(I)Z{‘ + 2y (2,7, ﬂ)(z{c + z%) + %fyy(ac,y, H)(zf)ﬂ dz
+o([|drul3)-
Multiplying (2.11) by P and integrating by parts gives

Q Q Q
We conclude by combining (2.7) and (2.17) with (2.16). O

2.3. A Decomposition result. Our aim is to prove in this section Theorem 2.5
and Corollary 2.6 which roughly say that the effect of small perturbations on the
control in the L?-norm can be decomposed as the effect of a small perturbation in
the L°°-norm and the effect of perturbations which can be large in the L° norm
but are supported on sets of small measure.

For a sequence uy, in K, we use the notation introduced in (2.13). Let us suppose
that ||dxull2 — 0 as k 1 co and consider a sequence of measurable sets Ay and By,
such that

= |Q|, |Ax N Bg| =0 and |By| — 0.
We decompose the sequence uy into ua, and up, defined by :
{ ua, =ur on Ay, wua, =u on By,
up, =u on A, up, =up on By.
We set
(2.19) da,u:=wu4a, — 7w, Op.u:=up, —u andhence dpu=04,u+ dp,u.

Let us set za4, 1= z1[ua,] and zp, := z1[up,|. Since |Ax N Bi| = 0 we have, by

uniqueness of the Dirichlet problem, that z¥ = 24, + zp,. From (1.5), we obtain

(2.20) 1zaill2,s < eslldaulls, [z ll2,s < eslldpulls for all s € (1,00).

We have the following decomposition result (recall the notations (2.13) and
(2.14)):

Theorem 2.5. Suppose that (H1)-(H3) hold true and let uw € K. Let u, € K
be such that ||0kull2 — 0, and Ay, By and da,u, dp,u be as in (2.18) and (2.19),
respectively. If |04, ulloc — 0, then (recalling (2.14))

(2.21) J(ugp)—J@) = | SH*(z)dz+ | Hu(z)da,u dz
By, Apg
+3 /ﬂ [Huu(2)(6a,0)* + 2Hyu(x) 24,0 4,0 + Hyy (2)(24,)°] dz + o(||6ul3).

Proof. Given p € (1,00) we will denote by p* its conjugate, i.e. p* = p/(p — 1).
Proposition 2.4, with uy in place of u, yields

(2.22) J(ug) — J(@) = /Q [6H"(x) + 6HY (x)2f + $Hyy(2)(27)%] da + o [|6xul3)-
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a) We first prove that
(2.23)

/Q [5H§(:c)zf + %Hyy(x)(zf)z] e :/

A
By (2.20) and (1.2), there exists g1 € (1,2) such that |zg,|l2 = O(||d,ullq,)-
Thus, by Holder inequality and the fact that |By| — 0, we get

(2.24) 2,12 = O(I65, ulay) = o642,

Henceforth, an easy computation, using the Cauchy-Schwarz inequality and (2.24),
implies that
(2.25)

[ ori@et + s @] do = [ [, + 2Hyy@)ea)?] do + ofldlf).
Q Q

On the other hand, using (2.20) and (1.2), there exists g2 € (2,00) such that
(2.26) 1zaxllg> = O(ll0.a,ull2)-

Since ¢5 € (1,2), as in estimate (2.24) we get ||dp,u
(2.26) yields

(85 @)z, + $Hyy (@) (2,)°] d + o 60u3).

¢ = Oo([|dxull2). Therefore,

(2.27) / |24, |l0kuldz < [|2a, |l 195, ullgy = o(llokul3),

By,

showing that ka 6H) (x)za,dz = o(||6xul3). Moreover, using (2.26) and Holder
inequality we obtain

2

a2
[ leaae < Byt (/B |zAk|qzdx) — o (lxull)
k

By,
which, together with (2.25), implies expression (2.23).
b) We now prove that
(2.28) SHY (x)za,dz = Hy(7)za, 04, u dz + of||0ul[3)-

By a Taylor expansion, we have:

(2.29) 5H§(m)z,4kdx = / Hy(2)za,04,u dz+ O </
Ak Ak

Ak

|24, | 5ku|2dx> .

Holder inequality, estimates (2.26) and ||dxu
104, ullcc = 0, give
(2.30)

¢ = O(||orull2) and the fact that

1

* a3
/A |z 1eul*dz < [lza; llas (/A |5kU|2q2d~’v) * = O(/l6a, ullsol|Grull3) = ol|6kull3),
k k

from which (2.28) follows.
¢) Finally, a Taylor expansion and the fact that |04, u||cc — 0 imply that

(2.31) SH*(z)dz = / [Hu(2)da,u + 5 Hyu(2) (04,)%] dz + of[|dxul3)-
Ay Ag

The conclusion follows from (2.22) and expressions (2.23), (2.28) and (2.31). O

The following corollary is a straightforward consequence of Theorem 2.5.
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Corollary 2.6. Under the assumptions of Theorem 2.5 we have that
(2.32) J(u) = J(@) = J(up,) — J (@) + J(ua,) = J(@) + o[|dxul3)-
We now set some useful notation. Let us first define the linear map Q[u] :
L?(Q) - R as
(2.33) Q1[u]v := / H,(x)v(x)d.
Q
Secondly, we define the quadratic form Q2[u] : L?(2) — R as

(2.34) Q2[u](v) = /Q [Hyy () (C[0])? + 2Hyu (2)C[0]v + Huu(2)0°] da,

where ([v] is defined as the unique solution in H?(Q)N HJ () of the linearized state
equation

(2.35) {—ACJF%(%)CM%(:E)U = 0, inQ,

¢ = 0, on 0.
It is easy to check, using Theorem 1.1, that ([v] satisfies the same estimates as z1[v]
in Lemma 2.1. Therefore, we have that Qz[u](v) = O(||v]|3), and thus Q2[u] is a

continuous quadratic form on L2(€2). For future reference, we denote by Q,[a] :
L?(Q) x L?(Q) — R for the associated continuous symmetric bilinear form, i.e.

(2.36) Q:2[a)(v1,v2) == 5 [Q2[a)(v1 + v2) — Q:2[u](v1) — Qa[u] (v2)].
Using the previous definitions we have the following result:

Theorem 2.7. Under the assumptions of Theorem 2.5 we have:

(2.37) J(uk) — J(uw) = SH"(z)dz + Qq[u]da,u + 1Qa[u] (64, w) + o(||6xkull3).
By

Proof. Let (i, be the solution of (2.35) with d4,u in place of v. By a Taylor

expansion, the function wy, := z4, — (} satisfies on {2

—Awy + gy ()wy, = O[04, uf?),
with Dirichlet boundary condition. Hence, we have
[will2 = O(l[da,ull2llda, ulloc) = o[04, ull2)-

Using this estimate it is straightforward to prove that we can replace z4, by ( in
(2.21) up to an error o(||64, u||3), from which the result follows. O

3. OPTIMALITY CONDITIONS

The purpose in this section is to provide some new results concerning optimality
conditions for (CP). More precisely, we first provide a general first order result that
yields to the well-known Pontryagin’s minimum principle for L'-weak local solu-
tions. Moreover, it also implies that weak local solutions satisfy a local Pontryagin’s
minimum principle. Next, we study second order conditions and we extend to the
strong sense two second order sufficient conditions for local quadratic growth (see
[18, 3]). Finally, we characterize local quadratic growth in the strong sense.



12 T. BAYEN, J.F. BONNANS, AND F.J. SILVA

3.1. Pontryagin’s minimum principle for semi-linear elliptic equations.
While Pontryagin’s minimum principle for semi-linear elliptic equations is well-
known for Ls-weak local solutions (s € [1,00)), we will obtain it as a particular
case of a more general statement (see Proposition 3.5); the latter will allow us to
obtain a version of Pontryagin’s minimum principle for weak local solutions. Let
us set

(3.1) K(z) = [a(x),b(x)] for any z € Q.

Definition 3.1. We say that the set-valued map U : Q — 2% (denoted by U :
) = R) is a measurable multifunction if, for any closed set C' C R, we have that
U~Y(C) is measurable. We say that it is feasible if U(z) C K(x) for a.a. x € €,
and closed-valued if U(x) is closed for a.a. x € . If u: Q — R is a measurable
function, with u(z) € U(z) for a.a. x € Q, we say that u is a measurable selection
of U. We denote by select(U) the set of measurable selections.

Example 3.2. Given u € K, consider the two following examples:

(i) For € > 0, set U¢(x) = [a(z),b(z)] N [u(z) — e,u(x) + €] for a.a. x € Q. We
can interpret a weak solution as a solution of the problem obtained by adding the
constraint u(z) € U¢(x) a.e., for € > 0 small enough.

(i) For € Q and ¢ > 0, let B(7, ) the closed ball in R™ of center T and radius .
The following measurable multifunction will be used in the proof of theorem 3.6:

Te | K(=z) if v € B(z,e) N,
(3:2) Um(z) '—{ i)} ifee 0\ BEe),

Definition 3.3. Let U : 2 = R be a feasible, closed valued measurable multifunc-
tion. We say that u € K is a Pontryagin extremal in integral form with respect to
U if
(3.3)
/ H(a, 5(x), (), 7(x) )da < / H(z,5(2),5(x), v(z))dz, for all v € select(U),
Q Q
and that it is a Pontryagin extremal with respect to U if for a.a. x € Q we have

(3.4) H(z,y(z),p(z),u(x)) < H(z,y(z),p(x),v) for all v e U(x).
If U(x) = K(x) for a.a. x € Q, a Pontryagin extremal with respect to U will
be simply called Pontryagin extremal. By analogy with weak solutions, if @ is a

Pontryagin extremal with respect to U¢ (defined in Example 3.2(i)) for some ¢ > 0,
we say that w is a weak Pontryagin extremal.

Obviously, a Pontryagin extremal is a Pontryagin extremal in integral form.
Setting F'(z,u) := H(z,y(x),p(x),u) in the proposition below, whose proof can be
found in [30, Theorem 3A], we have that the converse is also true.

Proposition 3.4. Let U : 2 = R be a feasible, closed valued measurable multi-
function, w € select(U), and F : Q@ x R — R be a continuous function, such that @
is solution of the problem

u

(3.5) Min/QF(x,u(x))dx u € select(U).

Then, for a.a. x € 2,
(3.6) F(z,u(z)) < F(z,v), forall veU(x).
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As a consequence we have:

Proposition 3.5. Let U : Q = R be a feasible, closed valued measurable multi-
function. Suppose that u € IC satisfies

(3.7) J(@) < J(u), forall u € select(U).
Then w is a Pontryagin extremal with respect to U.

Proof. In view of Proposition 3.4 it is enough to show that w is a Pontryagin
extremal in integral form with respect to U. Set F(x,u) := H(z,y(x),p(x),u) and
F(u) := [, F(x,u(z))dz. By contradiction, suppose that there exists v € select(U)
such that (7) < (@). Consequently, for some € > 0, there exists a measurable subset
Q. of Q such that

(3.8) H(z,y(x),p(x),v(x)) + e < H(z,y(z),p(z),u(x)), foraa. xe Q..

Let Q) be a sequence of measurable subsets of €2, such that |Q;| = 1/k and define
v Q — R as

(3.9) ve(z) =0(z) if 2 € Qp,  vp(z) = u(x) otherwise.

Then vy, € select(U) and ||vg — @ll1 = O(1/k). Thus, ||vg — al|1|lve — Tlls = o(1/k)
for s > n/2. Therefore, expression (2.9) in Lemma 2.2, inequality (3.8) and the
optimality condition (3.7) imply

0<J(vx) —J(a) < —e/k+o(l/k) ask7? oo,
which gives the desired contradiction. O

As a corollary we obtain the well known Pontryagin’s minimum principle for
semi-linear elliptic problems, e.g. [4, 6, 7, 29], as well as a version for weak local
solutions.

Theorem 3.6. Let U be a L'-weak (respectively weak) local solution of (CP). Then
7 is a Pontryagin extremal (respectively weak Pontryagin extremal).

Proof. The result is a straightforward consequence of Proposition 3.5 applied to the
multifunctions of example 3.2, in case (i) (respectively (ii)) for dealing with weak
(respectively. L'-weak) extremals. O

Definition 3.7. Let u be a Pontryagin extremal with respect to the feasible, closed
valued measurable multifunction U. We can change U and u over a negligible set,
so that U (z) is compact for all x, and %(z) minimizes the Hamiltonian for all x € .
In that case we say that u is a Pontryagin representative (of the equivalence class of
functions a.e. equal to @). Note that a Pontryagin representative is also defined on
09). In the sequel we will identify Pontryagin extremals with one of their Pontryagin
representatives.

Corollary 3.8. Let u be a weak local solution of (CP). Let x € Q be such that
a(z) < b(x). Then
(3.10) H,(z) >0 if u(x)=a(x), Hy(xz)<0 if u(z)=>b(z),
and  Hy,(x) = 0 otherwise.
Moreover, we have that

(3.11) Hyu(r) >0 if  H,(z)=0.
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Proof. This is a straightforward consequence of Theorem 3.6. O

Definition 3.9. Let @ be a Pontryagin extremal. We say that the strict Pontryagin
inequality holds at u € K if for all x € Q,
(3.12)

H(z,y(x),p(x),u(z)) < H(zx,y(z),p(x),v), when v #u(x), forallve K(x).

Lemma 3.10. A Pontryagin extremal that satisfies the strict Pontryagin inequality
belongs to C(§2).

Proof. Let u satisfy the hypothesis of the lemma, and let 2, — Z in Q. Denote by

G, = max(a(zy), min(a(z), b(xg))),

the projection of @(Z) onto [a(xy), b(xy)]. Since a and b are continuous, i — @(Z).
Extracting if necessary a subsequence, we may assume that @(z) — @ € K(Z), and
S0
(3.13)
H(j’?('f)aﬁ(i‘)v ’&) = limy, H(xk??(xk)7ﬁ(xk)’ﬂ(xk )
< limy, H(zg, §(2r), D(zn), @) = H(Z,5(2), p(Z), u(T)).

By (3.12), @ = u(z). The conclusion follows. O

3.2. Second order necessary conditions. Now, we establish second order neces-
sary conditions. The novelty in this subsection is a second order necessary condition
for local quadratic growth in L'-sense (so in particular in the strong sense). Let us
start with some standard definitions and results.

Consider a Banach space (X, | - ||x) and a non-empty closed convex set K C X.
For z,2’ € X define the segment [z,z'] := {x + Az’ —z) | A € [0,1]} and for A C
X set clox(A) for its closure. In order to simplify the notation, when X = LP()
for some p € [1,00] we will write clo,(A) := clogs(n)(A) for A € L*(Q2). The
radial, the tangent and the normal cone to K at T are defined respectively by
(3.14)

Rk(z) :={he€ X |30>0 suchthat [z,Z+oh]|C K},
Tk(z) ={heX|Jz(c)=T+0ch+o0(0) € K, 0d >0, |lo(c)/o||x = 0, as ¢ | 0},
Nig(z) ={z" € X" | (z",z —T)x=x <0, forallz € K},

where X* is the dual topological space of X and (,-)x~ x is the duality product.
Recall that, since K is a closed convex set, we have Tk (Z) = clox(Rk(Z)) and
Nk (Z) is the polar cone of Tk (Z), i.e.,

(3.15) Nig(@)={z" € X" | (", h)x-x <0, for all h € T(Z)}.

In what follows we will consider the set K, defined in (1.8), as a subset of L?()
rather than a subset of L>°(Q2). This will allow us to give explicit expressions for
the tangent and normal cone. Note that, since a,b € L>®(Q), for all w € K we
have that Rx (@) is a subset of L°°(€2). The next lemma is standard (at least when
min(b — a) > 0) and gives the relation between the tangent cone Ty (@) (normal
cone Ni(u)) and the pointwise tangent cone Ti(,)(U(x)) (pointwise normal cone
Ni(2)(@(z))) for € Q. The proof of the lemma can be found in the appendix for
the sake of completeness of the paper.

Lemma 3.11. Let K be defined by (1.8) and @ € K. Then the following assertions
hold true:
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(i) The tangent cone to K at u is given by

(3.16)
Ti(@) = {veL*9)|v(@)€ Tiw(u(x)) foraa zeQ},
= {ve L2(%)}| v(z) >0 if w(z) =a(z), viz) <0 if @(x)=b(x)

(ii) The normal cone to K at @ is given by

(3.17) Nx(m) = {v e L*(Q) | v(z) € Ni(y)(u(z)) for a.a. z € Q}.

(iii) For every q* € Nx(u) we have that

(3.18) Tic(@) N (¢*)*F = {v € T (@) | v(z)g*(x) =0 for a.a. z € Q},
where (¢*)* is the subspace of L*(Q) consisting of the orthogonal vectors to q*.

The following classical technical notion is essential in the study of second order
necessary conditions in abstract optimization theory, see e.g. [23, 26, 10].

Definition 3.12. The set K is said to be polyhedric at @ € K if for every ¢* €
Nk (@) we have that

(3.19) clog (R (@) M (¢°)*) = Tic (@) N (¢")*

The following lemma is a particular instance of the more general result [10, The-
orem 3.58] which holds true in general Banach lattices. For the reader’s convenience
we provide the simple proof for our case.

Lemma 3.13. The set K is polyhedric at .

Proof. The inclusion clog(Rx (@) N (¢*)*) C Tx(w) N (¢*)* being trivial, we prove
the other one. Now, fix ¢* € Ni(u) and let v € Tic(u) N (¢*)*. For & > 0 define

(3.20) b.(x) = { g(x) ioftgéiclei—is-;v(x) € K(z),

Clearly, v. € Ric(u) N (¢*)* and, as € | 0, we have v.(z) — v(z) for a.a. z € Q.
The Dominated Convergence Theorem gives that v. — v in L?(Q) and the result
follows. O

We now introduce the set of directions that, while being tangent to the feasible
set, do not increase the cost function up to the first order. The critical cone to K
at a local Pontryagin extremal u is defined as

(3.21) Cx (@) == Tic(m) N (Q1[1]) ™",
while the pointwise critical cone is defined by
(3.22) Cy = {v € Tic(s)(U(x)) | Hy(z)v =0} for a.a. z € Q.

Since w is a local Pontryagin extremal u, we have that —Q1[u] € Ni(u). Thus,
Lemma 3.11(iii) implies that

(3.23) Cr(m) = {ve L*(Q) | v(z) € C, fora.a. z€Q}.

We have the following second order necessary condition (see e.g. [3, 14, 15] for more
general settings).
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Theorem 3.14. Let u be a weak local solution of (CP). Then, recalling (2.34), we
have

(3.24) Qz[T](v) > 0 for all v € Ck (),

Proof. Let v € Ric(u) N (Q1[u])* and set uy, :=u+ v € K, for k large. The local
optimality of # and Theorem 2.7 with A, = Q, imply that

_ géQghquo-+o(1/k%.

Multiplying by k2 and letting k 1 oo yields (3.24) for all v € R (@) N (Q1[a])*.
Using that Q1[u] € Ni(u), relation (3.24) follows from the continuity of Qs in
L?(Q) and the first equality in Lemma 3.11(iii). O

0 < J(up) — J (@)

Now we begin the study of necessary conditions for local quadratic growth on

K.
Definition 3.15. For w € K, we say that

(i) The Hamiltonian satisfies the a.e. local quadratic growth property at @ if and
only if there exist a, e > 0 such that a.e. in ) we have

(3.25)

H(z,y(x), p(x),u(x)) + alv —u(z)|* < H(z,y(z),p(x),v) Vv e K(z) with [v—a(z)| <e

(ii) The Hamiltonian satisfies the global quadratic growth property at Pontryagin
representative of @ if and only if there exists o > 0 such that for all z € 2 we have

(3.26) H(z,7(x),p(x),u(z))+alv—a(z)|* < H(z,y(x),p(x),v) for all v e K(z).

Adapting the techniques of [9] to our framework we can characterize the global
quadratic growth for the Hamiltonian.

Lemma 3.16. Let w € K. Then u is a Pontryagin extremal that satisfies the
global quadratic growth property for the Hamiltonian iff both the strict Pontryagin
inequality (3.12) and the a.e. local quadratic growth property for the Hamiltonian
hold.

Proof. Tt is enough to show that if (3.12) holds everywhere and (3.25) holds a.e.
then (3.26) holds everywhere. First note that by Lemma 3.10 we have that @ is
continuous. It follows that (3.25) holds everywhere. Now, let

8 1= min {H (z,5(2), p(@),0) — H (2, 5(2),5(@),7(x)) | € Q, v € K(a), |o— (@) = ¢}

By (3.12) and since @ is continuous, we get that 8 > 0. For v € K(z) with
|v —W(x)| > e, we have

v —a(x)]?,

H(a,5(w), 7). v) — H (e, 5(0), B(e),1(w)) = > 12

where we recall that M = max{||a||c, ||b||sc }- Hence, by (3.25) we get that (3.26)

is satisfied with min ( «, & , which concludes the proof. ([l

We now provide second order necessary conditions for local quadratic growth on

K.
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Theorem 3.17. The following assertions hold true:

(i) If J has local quadratic growth on K atw in the weak sense, then the Hamiltonian
satisfies the a.e. local quadratic growth property, and we have

(3.27) Q2[@)(v) > aljv||3, for all v € Cx ().

(i) If J has local quadratic growth on K at u in the L'-weak sense, then the Hamil-
tonian satisfies the global quadratic growth property and (3.27) holds true. In par-
ticular, W is continuous.

Proof. For a > 0, let J, : L=(Q) — R be defined by J,(u) := J(u) — allu —al|3.
Consider the problem

min J, (u) subject to u € K. (CP.)

If J has local quadratic growth on /C at @ in the weak sense, then there exists a > 0,
e > 0 such that J,(u) > J, (@), whenever ||u — Tl|s < £, that is T is a weak local
solution of (CP,). By Theorem 3.14, (3.27) holds, and by Theorem 3.6, @ is a local
Pontryagin extremal for (CP,), i.e.,

(3.28) H(z,y(x),p(x),u(x)) < H(z,5(x), p(z),v) — alv —a)?,

for all v € K(z) with |[v —u(z)| < e. This means that Hamiltonian satisfies the a.e.
local quadratic growth property (3.25). On the other hand, if J has local quadratic
growth on K at @ in the L'-weak sense, we have that @ is a L'-weak local solution
of (CP,). By Theorem 3.6, @ is a Pontryagin extremal for (CP,), i.e. for a.a.
x € Q, inequality (3.28) holds for all v € K(z). This means that (3.26) holds for
all z € Q' C Q with mes(Q2\ ') =0. Let 7 € Q, and z — Z, z; € . Extracting
if necessary a subsequence, we may assume that u(xg) — @, and so for v € K(Z),
denoting by v the projection of v onto [a(z), b(xg)], we have:

H(i‘,?(i‘%ﬁ(i), 12) - H('i"y('f%ﬁ(j)vv) + OélU - ’EL|2 =
lim {H (xy,y(xx), plar), u(zr)) — H(zw, ylar), pler), o) + aloy — ()} <0.

k—o0
By the definition 3.7, we have that & = u(T) and the above inequality yields that
(3.26) holds for all x € Q. In particular, Lemma 3.10 implies that @ is continuous.
O

3.3. Extension of standard second order sufficient conditions. In this sub-
section we extend to the strong sense two well known second order sufficient con-
ditions for the local quadratic growth of J on K in the weak sense. The main tool
for proving such extensions is the decomposition result in Theorem 2.5.

We first consider the case studied in [3] which supposes that Q2[u] is a Legendre
form.

Definition 3.18. Given a Hilbert space X, a quadratic form @ : X — R is said to
be a Legendre form if it is sequentially weakly lower semicontinuous and that if hy,
converges weakly to h in X and Q(hx) — Q(h) then hj converges strongly to h in
X.

For the reader’s convenience, let us reproduce the sufficiency part of [3, Theorem
2.9].
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Theorem 3.19. Suppose that (H1)-(H3) hold true and let u € K. Assume that
Hy(x)v > 0 for all v € Ti(z)(u(z)) a.e. in Q, that Qz[u] is a Legendre form and
that there exists a > 0 such that the following second order condition holds true:

(3.29) Q2[a](v) > al|v||?, for all v € Ck ().
Then J has local quadratic growth on IKC at uw in the weak sense.

We recall that J has local quadratic growth on K at w in the strong sense if there
exists a, & > 0 such that

(3.30) J(u) > J(@) + allu—1a||3 for all u € K with ||y, — yalle <e.
We have the following extension of Theorem 3.19.

Theorem 3.20. Suppose that (H1)-(H3) hold true and let w € K. Assume that
the strict Pontryagin inequality holds at U, that Qs[u] is a Legendre form and that
there exists a > 0 such that the following second order condition holds true:

(3.31) Q2[a](v) > al|v||3, for all v € Ck ().
Then J has local quadratic growth on IC at w in the strong sense.

Proof. a) Let assume that (3.30) does not hold. Then, there exists a sequence
uy, € K such that ||yr — §lloc — 0 as k 1 oo (we have denoted yi := v, ) and

(3.32) J(ur) = J (@) < o(||6kul3),

where §xu := up —u. Theorem 3.19 implies that J has local quadratic growth on
K at @ in the weak sense. Therefore, Theorem 3.17(i) yields that the Hamiltonian
satisfies the a.e. local quadratic growth property. Using Lemma 3.16, we obtain
that the Hamiltonian satisfies the global quadratic growth property. Consequently,
by expression (2.8) in Lemma 2.2, inequality (3.32) implies that |[0xul|2 — 0. Let
us define the measurable sets

(3.33) Ay = {:c € Q| Jux(z) — a(@)] < —a||1} and By 1= Q\Ay.
Chebyshev’s inequality implies that |By| < +/||ug — ul|1, hence |By| goes to zero.

Thus, introducing the notations of subsection 2.3 we clearly have that ||d4, t|/cc —
0. Therefore, Theorem 2.5 gives

(3.34) ; 6Hk($)dx + . H,(x)0a,u(z)dx + %Qg[ﬂ](&qku) < 0(||(5ku||§)
k k

Now, set

(3.35) o4, = |0a,ull2, 0B, :=|dB.ull2 and hence Héku”% = 0'124k +0’%k.

If 04, = o(op,), using that H,(x)d,u(x) > 0 and that Qz[u](da,u) = O(c%,) =
(0, ), inequality (3.34) and (3.26) imply that 0%, < o(0, ), which is impossible.
Thus, let us assume, up to a subsequence, that op, = O(oa4,) and define hy :=
da,u/o4,.

By (3.12) the first integral in (3.34) is nonnegative, and therefore, after minoriz-
ing it by 0,

(3.36) . H,(2)hi(z)dz + 0.4, Q201 (hi) < 0(04,).
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It follows that

(3.37) . H,(x)hi(z)dz < O(o4,).

Also, minorizing the first integral in (3.36) by 0, we obtain that
(3.38) Q2[](hk) < o(1),

where we recall that o(1) denotes a sequence «y, that tends to zero as k 1 co.
b) Since hy, € Txc(w) and ||hgll2 = 1, up to a subsequence, it converges weakly in
L?(Q) to some h. Recalling that Ti(u) is weakly closed we get that h € Ti(u).
Noting that Q2[@](da,u)/or = o(1), condition (3.26) and equation (3.34) imply
that

0< H,(x)hi(x)dz < o(1).

Ag

By passing to the limit in the above inequality, we get that h € Cx(@). On the other
hand, since equation (3.34) implies that Q2[@](hx) < o(1), the lower semicontinuity
of Q2[u] and its positivity over Cx (@) give

0 < Q21)(h) < likm inf Q2[u](hy) < lim sup Q2[a](hi) < 0.
—oo k— 00

The above inequality and (3.31) imply that A = 0 and that Qz[@](hx) — Q2[tu](h).
Thus, since Qz[u] is a Legendre form, we have that hy, — 0 strongly in L?(Q) which
contradicts that ||hg|l2 = 1. O

Example 3.21. Let us consider a slight variation of the problem treated in [3].
Let f, ya € C(2), g € C*(R) with g, > 0 and g,, locally Lipschitz. Consider the
following data for (CP),

(339)  Lzyu) = gluf + 5y —va(@)?,  elay,u) = gly) +utf.

By Remark 1.5, the above problem admits at least one solution. Moreover, it
is easy to see (see e.g. [3, 10]) that for w € K the associated quadratic form
Q2[u] is a Legendre form. Therefore, since the Hamiltonian for this problem is
strictly convex with respect to the control variable, we have that H,(z)v > 0 for
all v € Ti(y)(U(x)) a.e. in Q together with (3.31) are a sufficient condition for the
local quadratic growth on KC in the strong sense. Note that even in this particular
convex case, our sufficient condition for strong optimality is still of interest.

Our aim now is to extend to the strong sense the second order sufficient condition
in [18], which is stated in terms of a larger cone than Cx. (@) but the assumption for
Q2[u] of being a Legendre form is not needed. For 7 > 0 define the strongly active
set

(3.40) AT(@) :={x € Q| |Hu(z)| > 7},
and the 7-critical cone
(3.41) Ci(m):={veTk@) |v(x)=0forx e A"(u)}.

For the reader’s convenience, we reproduce [18, Theorem 2] adapted to our setting.
Let us remark that the result holds true under more general assumptions (more
precisely, measurability conditions over the data, instead of our continuity assump-
tions in (H1)-(H3)). Moreover, the result in [18] is stated for Neumann boundary
controls, but the technique is quite similar for distributed controls and Dirichlet
boundary conditions.
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Theorem 3.22. Suppose that (H1)-(H3) hold true and let u € K. Assume that
Hy(xz)v >0 for allv € Ty (U(x)) a.e. in Q and that there exist T, > 0 such that
the following second order condition holds true:

(3.42) Qa[u](v) > al|v||3, for all v € CF().
Then J has local quadratic growth on KC at u in the weak sense.
We have the following extension of Theorem 3.22 to the strong sense.

Theorem 3.23. Suppose that (H1)-(H3) hold true and let u € K. Assume that
the strict Pontryagin inequality holds at w and that there exist T,ac > 0 such that
the following second order condition holds true:

(3.43) Q2[u](v) > al|v||3, for all v € CF().
Then J has local quadratic growth on K at @ in the strong sense.

Proof. The beginning of the proof is exactly as in Theorem 3.20. The rest of the
proof is a slight modification of the proof in [33] for the weak case. Thus, by (3.34),
we may assume that the following inequality holds true

(3.44) B H,(2)6a, u(z)dz + 5Q2(T)(04,u) < of[[da,ul3).

Define v} (2) := L1ya,\ a7 @)} (2)da,u(z) (where 14 denotes the indicator function of
A) and vi (x) := da,u(x) — v)(z). Obviously v) € CZ(u). Using (2.36) and (3.43),
we get

(3.45) T/A o [oilde + Fal|oRl3 + 5Qaful(vp) + Qaful (v}, vi) < o([[6a,ull3)-
rNAT (u

There exists ¢; > 0 such that Qq[a](v),vl) > —c1|vd||2]lvgl2. With Young’s in-
equality, we get

(346)  —Quf@(vf,vd) < TIvRIB+callvhl3 < TIvRIB + callv v,

for some ¢y > 0. On the other hand, there exists c3 > 0 such that

(3.47) 3Q2[a](vi) = —csllvgll3 = —esllvglloo lvg -

Recall that [|d4, u|[cc — 0, so we can choose k large such that ||v} [|eo(c2a+¢3) < 7/2.
Therefore, combining inequalities (3.46)-(3.47) with (3.45) we easily get that

. T « T o
win {35 oauB <] [ b § [ jedide < offoauld).
2 2 Ja,nar @) 4 Ja\a- @)

which gives the desired contradiction. (Il

3.4. Characterization of local quadratic growth in the strong sense. We
now state the main result of the article, which characterizes local quadratic growth
in the strong sense. Note that in particular, the sufficient condition does not need
the assumption that Q2[u] is a Legendre form (as in Theorem 3.20) or that it is
uniformly positive on Cf (@) (as in Theorem 3.23).
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Theorem 3.24. Suppose that (H1)-(H3) hold true and let w € K. Then J has
local quadratic growth on KC at @ in the strong sense if and only if the the Hamilton-
ian satisfies the global quadratic growth property at w and there exists o > 0 such
that the following second order condition holds true:

(3.48) Q2[@)(v) > aljv||3, for all v € Cx ().

The proof needs some preparation. Again, the main ingredient of the proof
is the decomposition result in Theorem 2.5. However, the choice of the sets Ag
and By, is slightly different from the one used in the preceding results. It takes
into account the degeneracy of the so-called Hoffman constants associated with the
pointwise critical cone C,, defined in (3.22). By Hoffman’s Lemma [24] for each
x € Q) there exists a smallest possible (finite) nonnegative number k., called the
Hoffman constant, such that

(3.49) dist(v, C) < kg [[Hu(2)0] + Lia()=a@)} (—0)+ + Lim@)=b()}0+]

where for € R we set (x)4 := max{x,0}. Since these Hoffman constants play an
important role in the analysis, we compute them. It is easily checked that

{ Cx = ch(z), Ry = 1 if Hu(x) = 07

(3:50) Co={0}, e < max (1,|Hu(w)| 1) otherwise.

Proof of Theorem 3.24. Since by Theorem 3.17(ii) the condition is necessary, we
only need to prove that is also sufficient. In order to do this, we proceed as follows:
a) We first essentially repeat step (a) of the proof of Theorem 3.20, with a slightly
different choice of the sets Ay and By. If the conclusion does not hold, let uy € K
be such that ||yr — ¥|lcc = 0 and (3.32) holds. Setting dxu := up — @ we have that
I0kull2 — 0. Remind that k, denotes the Hoffman constants of the pointwise cones
C,. For some sequence ¢j, J 0 to be specified later, consider the measurable sets
(3.51)

Bl = {a: € ¢ |up(z) —a(x)| > ||5ku|\2}, B2i={z€Q 15, >1/e1},
By := B} U B,
and Ay, := Q\ By. Since |Bi| — 0 for i = 1,2, we have that |Bj| — 0, and therefore,
(3.34) holds. Fix o4, and op, as in (3.35) and define hy := d4,u/o4,. If (for a
subsequence) o4, = o(op, ), we obtain a contradiction in the same way. So we may

assume that op, = O(04,), and we obtain that (3.37)-(3.38) hold.
b) We make the decomposition

(3.52) hi, = hy, 4 hg, where hy(x) := Po, (hi(z)), for a.a. x € Q,

where Pc, () denotes the projection on Cy. Since the multifunction z € Q — C, is
convex and measurable, classical results (see e.g. [30]) imply that Ay is measurable.
By the definition of Ay, and since wy is feasible, we have that the contribution of
the control constraints to the estimate of the distance to C, in (3.49) is zero, and
H,(z)hi(x) > 0, proving that

. 1
(3.53) |hi(2)| = dist(hg (), Cy) < E—Hu(;c)hk(x)

k

With (3.37) we deduce that

(3.54) Il = O <"Ak> .
€k
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Since a projection is non expansive, we also have |hg(z)| < |hx(z)| for a.a. z € Q.
Therefore

(3.55) oa bl < oa, bkl = 1104, ulloo.
We let ¢, := H(5ku||§/4, that converges to 0 as required. Using that ||d4,u]ec <
V[0ku|2, we get
- - - 04, Ulloo O
350 Vil < linlulicl =0 (P2tl=20) o)
Ay €k

By (3.52) and (3.56) we obtain that || — |2 — 0 and so ||hg|l2 — 1. Combining
with (3.38) and using (3.48) we deduce that a| hgll2 < Q2[u](hi)? < o(1), which is
impossible. (Il

Remark 3.25. (i) If min(b — a) > 0, an extension of the analysis in [9] to our
framework (based on similar arguments), gives that (3.48) implies the a.e. local
quadratic growth for the Hamiltonian. Thus, by lemma 3.16, we have that the
strict Pontryagin inequality at @ together with (3.48) imply the global quadratic
growth for the Hamiltonian.

(i) Our analysis excludes the case when the Hamiltonian can have multiple minima,
which happens when the optimal control is discontinuous. However, we note that,
even in the ODE setting, the second order analysis in this case is quite involved
[27], and extending this analysis to the elliptic setting seems to be rather difficult.

4. APPENDIX

In this section we prove the technical lemmas in section 2.

Proof of Lemma 2.1. For convenience, we will omit the dependence of = in some
parts of the proof. The equation satisfied by dy, with Dirichlet boundary condition,
can be written as

—Ady(z) + (2, yu, u) — o(z,7,u) + 6p(x) =0, for z € .
Equivalently,

1
—Ady + {/ oy (2,7 4+ 00y, u)dd| éy = O(|du|), for z € Q.
0

Thus, the estimates for dy, as well as those for z;, follow directly from Theorem
1.1. The equation satisfied by d;, with Dirichlet boundary condition, becomes:

(4.1) —Ady + gy (2)dy + (2, Yu, u) — o(2, 7, u) — py(x)dy = 0.
Introducing ¢, (z,7,u) in p(z,y,u) — @(x,7,u) — @, (x)dy, easily yields
p(z,y,u) — p(x,7,u) — o, (2)dy = O (|dy|* + |dydul)
hence the equation satisfied by d; rewrites:
—Ady + ¢y (2)dy = O (|6y[* + |6ydul) .
Theorem 1.1 implies that for s € (n/2,c0)

ldilly < O(l(0y)*[lx + lloyoull1)
= O(lloyll1 10yl + [0yl [6ull1)
= O(l[dull1[[oulls)-
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Finally, taking s = 2 in Theorem 1.1 gives
ldill2 = O(|8ydullz + [1(5y)?(l2) = O(l|0yllocldul]2)-

Proof of Lemma 2.3. Since dy = dy — 23, combining (4.1) with (2.11) yields

_ _ 1
—Ads +§0y(1")d2 +§0(x7 Y, ’LL) - W(x7 Y, U) _pr(xa Y, u)5y+(54py(a:)(5y—zl) - iwyy(x)zf =0.

Now, by a Taylor expansion, we have:

1
@(m,y,u) - So(mvya 'LL) - pr(xagv u)éy = iwyy(mvyv u)(éy)2 + O(|6y|3)v
and as ¢, is locally Lipschitz, ¢, (0y —21) = O(|du||dy — z1|) = O(|0u||d1]). There-

fore,

1 1
—Ady + 9y (@)d> + S 0yy (2,5,10)(09)” = Sipyy (2) 27 = O(I0y]” + [Sul|da ).

Now, we have @y, (2,7, u)(0y)? = @y (2)(5y)? + O(|dul|dy|?). Therefore, we obtain:

1
—Ads + oy (2)da + 5oy (2) [(09)* = 21] = O(1dyl” + [ulldr| + [duldy?).
As dy = 0y — z1, we get:
—Ady + @y (x)da = O(|6y[* + |0ul|di| + |0ul|dy|? + |di |6y + 21).
From the Theorem 1.1 we get the inequality:
lda[lv = O (6y)°[Ix + [|duda [y + [|6w(8y)? [l + l[drdylls + [ldrz1]1).
Using the previous estimates, we easily obtain the result. O
Proof of Lemma 3.11 (i). Set
T(w) = {ve L*(Q) | v(z) € Ty (u(z)) for a.a. z € Q},
and let v € T (u). By definition, there exists 7 : R — L?(Q), with ||r(o)||2/0c — 0
as o | 0, such that for small o
(4.2) u(x) +ov(z) +r(o)(x) € K(z), foraa. xe€.

Since, up to subsequence, |r(c)(z)|/c — 0 for a.a. z € Q, relation (4.2) implies

that v € T'(w). Conversely, let v € T(w) and for & > 0 set

(4.3) ve i= e [Pe(T+ev) — 1),

where Pi(-) denotes the orthogonal projection in L?(Q2) onto K. Clearly, v. €
Ry (u) and classical results (see e.g. [30]) yield that v. is measurable and given by
(4.4) ve(z) 1= e [Py (U(z) + ev(z)) —u(z)] for a.a. z € Q.

Clearly, v () € Ri(z)(u(z)) and using that v(x) € T, (U(x)) we get ve(x) — v(x)
for a.a. z € Q. Finally, using that |v.(z)| < |v(z)|, we obtain the convergence in
L?(Q) and so v € T ().

Proof of (ii): Set N(u) := {ve L*Q) | v(z) € N (u(z)) for a.a. x € Q} and let
v* € N (). Using that N () (u(x)) is the polar cone of Ty, (u(x)), assertion (i)
yields v* € N (w). Conversely, let v* € Nx(u) and let vy, vo be such that

v (x) = v1(x) tve(x), vi(z)va(z) =0, v1(2) € Ti(a)(U(x)), v2(x) € Nic(a) (W()),
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for a.a. x € Q. Assertion (i) implies that v; € Tic(u) and so

llo1]l3 = / v* (z)vy (z)dz < 0,
Q

which gives that v* = vs. O
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