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Abstract

In this paper, we study the insensitizing control problem in the discrete setting of finite-differences.
We prove the existence of a control that insensitizes the norm of the observed solution of a 1-D semi
discrete parabolic equation. We derive a (relaxed) observability estimate that yields a controllability
result for the cascade system arising in the insensitizing control formulation. Moreover, we deal with the
problem of computing numerical approximations of insensitizing controls for the heat equation by using
the Hilbert Uniqueness Method (HUM). We present various numerical illustrations.
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1 Introduction

1.1 The insensitizing control problem

Let Q C R®, n > 1, be a bounded and open set with boundary 8Q € C2. Let T > 0 and w be an open
and non empty subset of 2. We consider the following parabolic equation

Oy —Ay+ f(y) =lov+€¢ inQ=0x(0,7),
y=0 onX=00x(0,7T), (1.1)
y(0) =yo + Two in Q,

where f is a globally Lipschitz-continuous function, £ and yo are given in L*(Q) and L?(f2), respectively.
In (1.1), y = y(z,t) is the state and v = v(z,t) is a control function supported in w. We may mention
the dependence of y on the data by writing y[yo, &, v, wo, 7] if necessary.

The data of equation (1.1) are incomplete in the following sense:

e wo € L*(Q) is unknown and |wo|z2(q) = 1,

e 7 € R is unknown and small enough.

Let U be a differentiable functional defined on the set of solutions to (1.1). We say that the control v
insensitizes ¥(y) for the initial data yo and the source term ¢ if

aq}(y[yﬂv 57 v, Wwo, T])
or

=0, Ywo e L*(Q). (1.2)

=0
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When (1.2) holds the functional ¥ is locally insensitive to the perturbations of the initial data. There
are several possible choices of ¥ depending on the considered applications. In this paper, we will only
consider the most standard choice of ¥ which is to consider the square of the L?>-norm of the state y in
some observation subset O C €2, namely,

U(y) = %/OT/Odexdt. (1.3)

It is by now well known that, for this particular functional, the insensitivity condition (1.2) is equivalent
to a null-control problem for a coupled system of parabolic PDEs. This equivalence is given in the
following result.

Proposition 1.1 Let us consider the following cascade system of semilinear parabolic equations

Oy — Ay + fly) =1ov+€  in Q,
y=0 onX, (1.4)
y(0) =y nQ,

—0ig — Aq+ f'(y)g=1loy inQ,
g=0 on (1.5)
q(T)=0 1nQ.

Then, a control v satisfies the insensitivity condition (1.2) for the functional (1.3) and the problem (1.1),
if and only if the associated solution of (1.4)-(1.5) satisfies

q(0) =0. (1.6)

Observe that (1.6) is precisely a null controllability property for the cascade system (1.4)-(1.5).
However, this situation is more complex than a standard control problem. In fact, two main difficulties
arise. On the one hand, the control v acts indirectly on the equation satisfied by ¢ by means of the
localized coupling term lpy. On the other hand, note that (1.4) is forward in time while (1.5) is
backward in time. The irreversibility of the heat equation imposes additional difficulties that do not
appear in more classical cascade systems in which both equations evolve along the same direction of time
(see [17]).

This problem, originally addressed by Lions [23], has been thoroughly studied in different contexts.
In [2], the authors relaxed condition (1.2) as follows: given & > 0, the control v is said to e-insensitize ¥
if

O‘I’(y[yoz g, v, Wo, T])

or T=0

As in the previous proposition, we can show that the e-insensitivity property is equivalent to the condition
|q(0)|p2() < € for the solution of (1.5). Hence, this problem corresponds to an approximate control-
lability problem for the coupled system (1.4)-(1.5), instead of a null-control problem. In this context,
the authors proved the existence of such controls in the presence of both unknown initial and boundary
data, when O Nw # @. In [25], two main results are given. On the one hand, the author proved that
we cannot expect the existence of insensitizing controls for every yo € L?(Q) when Q\&@ # 0, even in the
linear case where f = 0. On the other hand, for yo = 0 and a suitable hypothesis on the source term ¢&,
the author proved the existence of insensitizing controls such that (1.2) holds as soon as ONw # 0. The
main step of the proof is to consider the linearized system

S E‘IUO|L2(Q), Vwo S L2(Q)

oy — Ay+ay=1,v+¢ inQ,
—0ig— Ag+bg=1loy inQ,
y=q=0 onZ,

y(0)=0 1in Q,

q(T)=0 in$,



with a,b € L=(Q) and the associated adjoint system

-0tz — Az+az=1pp in Q,
Op—Ap+bp=0 inQ,
p=z=0 on,

p(0) =po inQ,

z2(T)=0 inQ,

for which the following observability inequality is proved, for some M > 0,

_M
/ /Q 12 < ConsllelZenior- (L.7)

With this estimate, a controllability result is obtained for the linearized system, and a precise analysis
of the dependence of Cops and M with respect to a and b permits to conclude in the nonlinear case by
a fixed point argument. Note that, since z satisfies an equation in which p acts as a source term, one
cannot use usual energy estimates for z to obtain, from (1.7), a bound on ||z(0)||;2 by the observation
term [|2||L2(wx (0,7))- This is the main reason why this analysis is restricted to the case yo = 0.

This result was generalized in [3] and [4] to nonlinearities with certain superlinear growth and non-
linear terms depending on the state y and its gradient. Regarding the class of initial data yo that can
be insensitized, the work of de Teresa and Zuazua [26] gives different results of positive and negative
nature. More recently, there are many works within the context of insensitizing controls for other func-
tionals rather than (1.3) and equations of different nature. For instance, in [19], the author considers a
functional involving the gradient of the state for a linear heat system and in [18] treats the case of the
curl of the solution for a Stokes system. In [10] and [20], the authors studied the insensitizing controls
of the Navier-Stokes equation and the Boussinesq system.

1.2 Statement of the problem

In this article, we are interested in studying the insensitizing control problem from another perspec-
tive. The main goal of this paper is to present numerical methods as well as associated theoretical and
numerical results concerning the computation of insensitizing controls for semilinear parabolic problems.

The outline of the paper is as follows. First, we build a semi discrete approximation of the PDE
under study and by means of semi discrete Carleman estimates taken from [6] we deduce a “relaxed”
observability inequality for the linearized equation, which is uniform with respect to the discretization
parameter (see Section 2). This allows us to establish the existence of suitable insensitizing semi discrete
controls within this framework for the initial nonlinear problem we are interested in (see Section 3).
We then propose in Section 4 a fully discrete version of this approach that will be the heart of our
computational code. To perform the actual computation of the controls we will use the penalized Hilbert
Uniqueness Method (HUM) approach (as discussed for instance in [5]) and we present numerical results
in Section 5.

In order to simplify the presentation, we will only consider here the 1D case but it is worth mentioning
that the techniques and results given below still hold in any dimension as soon as we restrict ourselves
to finite difference schemes on Cartesian grids (see [7]).

From now on, we consider the following 1-D semi discrete system

Dy™ + AT 4 (™) = 1w + €™ in BT x (0,T),

y?™ =0 in (0,7), (1.8)

y™(0) = y5" + Twg'
where f is a C" globally Lipschitz-continuous function, with f(0) = 0. Here A™ is the discrete approx-
imation of A := —82 on a mesh 9t whose step size is denoted by h™, 00t denotes the boundary cells
of the mesh and R™ is the space of discrete (in space) functions defined on 9. These notions will be

precisely introduced in the Section 1.3. As described in the introduction, we are interested in proving
the existence of uniformly bounded semi discrete controls that insensitize the functional

T
\I/(ym)::%//o|ym|2d:rdt, (1.9)
0



where y™ is the solution to (1.8). Following the ideas of the continuous case, it can be proved that the
insensitizing control problem for (1.8) is equivalent to finding bounded families of semi discrete controls
(v™)om such that the solution (y™,¢™) of the coupled problem

Oy™ + ATy + f(y™) = 1,0T + €7 in R™ x (0,T),
P =¢®" =0 in (0,77,
y™(0) =y5", ¢™(T)=0,

(1.10)

satisfies the condition
¢ (0) = 0.

To accomplish this, we follow the strategy outlined in [25], but taking into account the particularities
associated with the semi discrete nature of the problem. In fact, in a first step, we will study controllability
properties of the linearized version of (1.10). Then, a fixed point argument allow us to obtain the
controllability result for the nonlinear system.

1.3 Discrete settings and notation

Following [6] and [9], we establish the framework of the discrete setting to clarify the exposition of
the results. In particular, the notation introduced on those articles, allows to carry out most of the
computations in a very intuitive manner and enable us to emulate as close as possible the continuous
insensitizing problem as addressed for instance in [4], [25].

As mentioned above, we restrict in this paper our analysis to semi discrete systems in one dimension
space even though the proposed strategy can be adapted to multi dimensional Cartesian discretizations

(see [7]).
Let us set Q = (0, L) and consider the elliptic operator A = —?2 with homogeneous Dirichlet boundary
conditions. We introduce finite differences approximations of the operator A. Let 0 = 2o < z1 < ... <

N < n4+1 = L. We refer to this discretization as to the primal mesh 9 := {z; : i = 1,...,N}. We
define |9| := N and the boundary points are denoted by 09 = {zo, zn+1} = {0, L}.
We set hH% = Tiy1 — z; and Tip1 = (it1 + x:)/2, ¢ = 0,...,N. The step size is denoted by
hm:maxihi+%. B
We introduce the dual mesh 9 := {atl_‘_% 1 =0,...,N} and we set h; = (hi_‘_% + hi_%)/2 =
s =T, i=1 N,
We denote by R™ and R™ the sets of discrete functions defined on 9t and M1, respectively. If u € R™

(resp. R™), we denote by u; (resp. uH_%) its value corresponding to x; (resp. xH_%). For u € R™ we
define

T

u; € L> (Q)

,ZH%]

Since no confusion is possible, by abuse of notation, we shall often write u instead of ™. Additionally,

for u € R™ we define
N
oM
u:= [ u (z)dr= hiug.

For some u € R™, we shall need to associate boundary conditions u®” = {uo,un+1}. The set of such
extended discrete functions is denoted by R™Y?™ . Homogeneous Dirichlet boundary conditions then
consist in the choice up = uny1 = 0, in short u®™ = 0 or even u|sg = 0.

For u € R™ we define

om

N
™t = Z l[mi»mi+1]ui+% € L= (Q).

As above, for u € R™, we set



In the same manner, we define the following L?-inner product on R™ (resp. Rﬁ)

(1, 0) 220 :/qu:/ﬂum(x)vm(z)dx.

(resp. R /Q wo = /Q uﬁ(x)ﬁ(m)da:)

The associated norms will be denoted by |u|,2(q). We use similar definitions and notations for functions
restricted to the domains O and w. -
For semi discrete functions u(t) in R™ (or R™) for all ¢ € (0,T), we define the following L*-norm

llull L2y = (/OT/Q u(t)|2dt>l/2.

Endowing the space of semi discrete functions L?(0, T;R™) (resp. L*(0, T} Rﬁ)) with this norm yields a
Hilbert space. _
Analogously, we shall define the space L>(0,T;R™) (resp. L*(0,T;R™)) by means of the norm

|l oo (@) = esssup < sup }|ul(t)) .

te(0,7) \ie{1,....,N

Similarly, we shall use such norms for spaces of semi discrete functions defined on (or restricted to) the
domains w x (0,7") or O x (0,T).
In order to manipulate the discrete functions, we define the following translation operators for indices:
+ e - o -
(T u)i+% =uit1, (T U)H% =wu;, ¢=0,...,N.

A first-order difference operator D; and an averaging operator A; are then given by

(Du)i+% = (T u— Tﬁ“)wr%v
3 (1.11)
(Au)H_% =l 1= 5(7— u+T u)H_%.
Both map R™Y?? into R™.
Likewise, we define on the dual mesh translation operators 7% as follows
+
(

TU)iZ:uH%, (t7w)i=wu,_1, i=1,...,N.

i—

Nl

Then, a difference operator D and an averaging operator A (both mapping R™ into R™) are given by

= 1
(Du); i= — (1 u —77u);

hi ) (1.12)
(Zu)z =U; := 5( +u+77u)¢

Note that there is no need for boundary conditions here.
A continuous function 1 defined on 2 can be sampled on the primal mesh, that is, ™ = {¥(z;) :
t=1,...,N}, which we identify to

N
V=Yl e ¥ Y= @), =1 N
2 2

i=1
We also set

7™ = {1h(z0), Y (xn41)} = {¥(0), ¥(L)},
PN — L) i =0,..., N +1}.



m

The function @ can also be sampled on the dual mesh, i.e., ¥ = {w(xH%) :1=0,...,N}, which we
identify to

N
Y7 = Z 1[zivzi+l]wi+%7 wz-«-% = w(xz+%)’ i=0,...,N.
i=0

In the sequel, we will use the same symbol 9 for both the continuous function and its sampling on
the primal or dual mesh. Indeed, from the context, one will be able to deduce the appropriate sampling.
For example, with u defined on the primal mesh 90, in an expression like Q(pDu) where p: Q2 - Ris a

given function, it is clear that the function p is sampled on the dual mesh 90 since Du is defined on this
mesh and the operator D acts on functions defined on this mesh as well.

Remark 1.2 In the sequel, we shall only use uniform meshes to simplify the notation. In this case,
hi = h™ and hH% = h™, Vi. Thus, we can write x; = ih™ and Tl = (i + %)hm. However, the
analysis for more general (still somehow regular) meshes is possible, see [7] for a detailed discussion.

Hereinafter, in order to ease the reading of the computations, we will omit the superscript 9 to refer
to discrete variables, and the mesh step ™ will simply be denoted by h.

With the notation we have introduced, a suitable finite-difference approximation of the elliptic oper-
ator Ay = —d2y with homogeneous Dirichlet boundary conditions is A™y = —D(Dy) for y € R™Y™
satisfying %™ = 0, so that

1 )
(A™y); = 5z (Yi+1 — 2y + yi—1), i=1,...,N.

Note that all our results below can be extended to the case of a non-constant diffusion coefficient z — ~y(x)
by considering the operator A™ = —D(yD-). In order to concentrate on the particular difficulties related
to the coupling between the forward and backward semi discrete parabolic equations in our problem, we
will not consider this generalization in the sequel.

We shall need the following uniform discrete Poincaré inequality (which is valid even for non uniform

meshes)
\y|2Lz(m < C(A™y, Y2y, YYE RMIVOM y =0 on M, (1.13)

the right-hand side being the square of the discrete H}-norm of y in the present framework.
We finally introduce the time-dependent weight e (t) = exp(Mt~!) and define the Hilbert space

LQ(eM):{geﬁ(o,T;R”‘)://Qe/mé\2 <oo}, (1.14)

endowed with its natural norm.

Remark 1.3 Any & € L*(0, T;R™) compactly supported in (0,T] x Q necessarily belongs to L*(em) for
any value of M.

1.4 Statement of the main results

Using a series of tools developed in [6, 7, 9], we are able to prove (see Theorem 2.1) an observability
inequality of the form

M _C
J[ %1l < Con (Il axioiry + ¢ lpoliacay) (1.15)
Q

valid for every solution of the adjoint linear system

Oz + A"z +az=1pp in R™ x (0,7),
Op+ A"p+bp=0 in R™ x (0,7),
z=p=0 ondMx(0,7),
2(T) =0, p(0) = po,
with a constant C' > 0 that only depends on T, w, O and on the L*°(0, T;R™) norms of a and b.

Note that there is an additional term in the right-hand side of the inequality (1.15) as compared
with the similar estimate in the continuous setting (1.7) (see also [25, Eq. (8)]). In fact, because of



the presence of this term we refer to it as a relazed observability inequality. Indeed, as discussed in [6],
[9], in some cases this term cannot be avoided. This is for instance connected to an obstruction of the
null controllability of the semi discrete heat equation, as pointed out by a counter-example in dimension
2 due to O. Kavian, see for instance [27]. The study of relaxed observability estimates for discretized
parabolic equations was initiated in [22]. We refer to [5] for a review.

Actually, with the inequality (1.15) we are able to prove that there exists v € L?(0,T;R™) with
lvllL2(wx 0,7 < C, for some positive constant C' not depending on 911, such that

19(0)]2) < CVAM)IEN L2 (e pr)

where L?(en) is the weighted space (1.14) and h +— ¢(h) is a function of the discretization parameter
such that
o(h)

This means that we do not exactly achieve null controllability at the discrete level. Nevertheless, we are
able to reach small targets ¢(0) whose size goes to zero as the mesh size h — 0, at a prescribed rate

¢(h), with controls that remain uniformly bounded with respect to h. We refer to Section 5 where the
choice of h — ¢(h) is discussed and illustrated in practice.

Thus we speak of ¢(h)-insensitizing controls, which should not be confused with the notion of e-
insensitivity (as discussed in [2], [21]): here, the size of the neighborhood reached by the solution at time
T is not fixed, but is a function of the discretization step, which is freely chosen as soon as (1.16) holds.

We now state our main insensitivity result whose proof is given in Section 3.

Theorem 1.4 Let f € C*(R) be globally Lipschitz with f(0) = 0. Assume that w N O # (. Then, there
ezists a positive constant M depending on 2, w, O and T such that for any mesh MM with h sufficiently
small, for y§" = 0 and for any & € L*(em) and any function ¢ verifying (1.16), one can find a semi
discrete control function v € L*(0,T; R™) uniformly bounded as

vl L2(@) < Cobs 1€l L2 (e ) s
with Cops given in (2.3), and such that the functional given by (1.9) is ¢(h)-insensitized.
Remark 1.5 Some remarks are in order:

e Roughly speaking, the condition yg°© = 0 is due to the fact that the first equation in (1.10) is
forward in time and the second one is backward in time. Most of the results regarding insensitizing
controls assume this condition. We refer the reader to [26] for a compendium on the possible initial
conditions that can be insensitized. As suggested on that work, the answer is not obvious.

e Note that the case f(0) # 0 is not allowed since it would be equivalent to adding a constant to the
source term &, but this is not compatible with the condition £ € LQ(eM).

e The assumption w N O # (0 is essential to prove an observability inequality (see Eq. (2.2) below),
which is the main ingredient in the proof of Theorem 1.4. In the continuous and linear case, there
are some results on the controllability of non-scalar parabolic systems when w N O = (. In [1], the
authors proved several null controllability results for a 1-D coupled parabolic system in which both
equations are forward in time. In that work, some new interesting phenomena appear, such as the
minimal time for controllability or the geometrical dependence of the sets w and O.

e Also, in [21] the authors prove that in the continuous insensitizing problem for the pure heat equa-
tion, the assumption on wNO may be omitted as soon as we restrict ourselves to an e-insensitizing
result. The exact insensitivity problem in the general linear/semilinear case remains today as an
open problem, both in the continuous and semi discrete case.

o Additionally, we may ask to find a control v to ensure simultaneous ¢(h)-null and ¢(h)-insensitizing
controls, that is, to impose that the solution (y,q) to (1.10) satisfies

M 1/2
W) 2y + 1900)] 2y < CV/ETR) ( / /Q D |s|2) .

for a constant M’ possibly different from M. As in the continuous problem, this is possible by using
the same kind of discrete Carleman estimates that we will use below. Observe however that we need
to impose an extra condition on & at time t =T. See Section 5.2 for some numerical results in this
direction.



2 The semi discrete relaxed observability inequality

In this section we prove an observability inequality that is the semi discrete counterpart of the presented
in [25] or [4]. This result will be the main tool in the proof of Theorem 1.4. As mentioned above, the
¢(h)-insensitivity problem is equivalent to find a uniformly bounded control v such that

19(0)] 2() < CV A IEll L2 0y

where (y, q) is the solution to (1.10). It is well known that controllability properties for system (1.10)
are related to the observability of the linear adjoint system, in this case, given by
Oz + A"z +az=1op in R™ x (0,7),
Op+ ATp+bp=0 in R™ x (0,7),
z=p=0 ondMx(0,7T),
2(T) =0, p(0) = po.
Thus, the main result in this section is the following:

Theorem 2.1 Assume that wNO # (). Then, there exist positive constants ho, Co, C1 and C2 such that
for all T > 0 and all potential functions a and b, under the condition h < min(ho, h1) with

. —1
ha=Co (1+ %+ (a2 + 1BIX%)

for every po € R™, the corresponding solution (z,p) to (2.1) satisfies

M 2 2 2 =1 2
QeXP(—T)|Z| dzdt < Cops { [12l1L2(wx 0,y € 7 |Poli2(q) |- (2.2)
where ) )
Covs = exp [Ca (14 & + al2® + B + T(1 + allos + [Bll))] (2.3)
and
M= Ca [L+T+T(lall® + ]2 (2.4)

The main tool to prove this theorem is a uniform Carleman estimate for semi discrete parabolic
operators. This strategy was originally developed in [9]. The goal is to mimic at the discrete level
various techniques from the analysis of PDE control problems.

To this end, it is necessary to introduce an auxiliary function ¢ fulfilling the following assumption.
Assumption 2.2 Let By be a nonempty open set of ). Lel Q be a smooth open and connected neigh-

borhood of Q in R™. The function = — ¥(z) is in CP(Q,R), p sufficiently large, and satisfies for some
c>0

>0 inQ, V| > ¢ in Q\Bo,

and On,¥(x) < —c <0, forx € Vaq,

where Vaq is a sufficiently small neighborhood of O in Q, in which the outward unit normal ng is
extended from Of).

The construction of such function in general smooth domains is classical. Interested readers can see
[14, 9] for additional remarks on this function. In our present 1D case, one can simply take a point
xo € Bo and consider ¢(z) = C — (z — :co)2 for C' > 0 large enough.

Now, let K > ||¢|l and set

o(z) = M@ M <,

r(t,e) = e"P@ p(ta) = (r(t, @)
with
s(t)=710(t), T>0,

1

o) = (t+0T)(T + 6T —¢)




for 0 < § < 1/2. The parameter ¢ is introduced to avoid singularities at time ¢ = 0 and ¢t = T" and will
be chosen in the course of the proof of the Carleman estimate to be somehow proportional to the mesh
size h. Further comments are provided in [9].

We recall below the Carleman estimate for semi discrete parabolic operators of the form P¥ =
dr + A™. We use the following notation, for any u € €*([0, T]; R™Y?™), to abridge the estimates:

Jr(u) =1 (He*l/%fwﬁ(z)u)niw) + \|9*1/2eff’¢atu\|iz@)) 06
+ 7 (10727 Dullia(q) + 16" Dullt2q) ) + 716%™ ?ult2 g

Theorem 2.3 Let By be a nonempty open set of Q0 and a function v satisfying Assumption 2.2. We
define ¢ according to (2.5).

Let B be another open subset of Q0 such that Bo CC B. For the parameter A > 1 sufficiently large,
there exist C, 1o > 1, ho > 0, €0 > 0, depending on B, By and \ such that

70 T6
Jo(u) C (I PR ullfag) + 716%™ ullia s 017y )

2 2
+Ch ( )
L2(2)

for all 7 > 70(T +T?%), 0 < h < ho, 0< 6 < 1/2, Th(8T*) ™" < €0, and u € €*([0, T); R™VI™) satisfying
u?™(t) = 0 for any t € [0,T].

2
70

e ?ult=o

L2(Q)

+ ‘eTWUh:T

Remark 2.4 Unlike [9], note that we have added T71||971/2670LP5(DU)”%2(Q) in the term J-(u) of the

left-hand side of the Carleman inequality. This simply follows from the fact that D(Du) = PTu £ du
and
072 D(Du) |32 ) < 27 107 2T PT Ul T ) + 27107 e Bl T 2 ) -

Now we are in position to prove the observability inequality. To manipulate the operators such as D, D
and also to provide estimates for the successive application of such operators on the weight functions, we
have summarized the main discrete calculus rules in Appendix A. We state only the most useful results
to accomplish the proof of Theorem 2.1. For a rigorous discussion on these features we refer the reader
to [6], [9].
Proof of Theorem 2.1. The structure of the proof is similar to [25] and [4]. We have divided the
proof in four steps. We keep track of the dependences of the constants. We start by considering a non
empty By CC wN O and the associated weight functions as in the previous theorem.
Step 1. We set Bo = w N O. Let us consider now an open set B; such that Bo CC B1 CC B2. We
begin by applying Theorem 2.3 to the solution p of (2.1) with P¥p = —bp and B = B, to get
2
L?(n)) ’

for all 7 > 79(T + T?%), 0 < h < ho and Th(6T?)™* < 9. As 1 < COT?, the term with the coefficient b
can be eliminated

TOp 2

TOp
e Pli=o

Jf(p) <C (He‘r&p bp”%ﬂ(@) + 7_3”03/2679¢p”iQ(le(O,T))) + Ch_2 ( + |e Pli=7

L2(Q)

2
TOP TOp
€ Pli=o + |e

Jr(p) < 07_3”93/2678¢p“12(B1><(0,T)) +Ch™? ( Dli=r

2
) (2.7)
L2(Q) L2(Q)
for 71 > 79 sufficiently large and 7 > 7 (T + T2 + T2||b||g</33).
Next, we apply Theorem 2.3 to the solution z to (2.1) with B = B; and P”* = az — 1op, hence

2

T0 2 70 2 311pn3/2 16 2 —2 | 76
Jr(z) <C <||e ?azl|72q) + 1€ Pl T2 0 0y + 701167 %€ SOZ||L2(le(o,T>>) +Ch™" e

Z‘t:o )
L2(Q)

where we have used the fact that z(7) = 0. Reasoning as before, it is not difficult to see that the term
containing the coefficient a can also be absorbed as follows

T 2 3 3/2 16 2 -2
To(2) < C (I pl3aox 0.y + 710%™ 23205, x 0.1y ) + Ch 72 Je




for 7 > (T + T2 + T2Ha||§é?’). Then, combining (2.7) and (2.8), we readily obtain

76 70
Jr(2) +J-(p) £ C (7'3H93/2@ ¢Z||i2<31x(o,T)) +7°6° %e (pPHi?(le(o,T)))

+ Ch™? eTevplrfo ’ + eTewp\th ’ + 679¢Z|f70 ’ ) (2 9)
2@ T lL2@) L2
for all 73 sufficiently large and
T > 75(T+ T2+ T(|al|2° + [[bI1257))- (2.10)

Step 2. We proceed to obtain an inequality which bounds the observation term in B; containing
p, by an observation term with respect to z in the larger domain B2. For this, we consider a function
n € C*°(Q2) such that

0<n<1inQ, n=1in By, suppnC B2 CwnNO. (2.11)

By the properties of the discretization, we observe that we can ensure that the following bounds holds
uniformly with respect to h

D(D D
% € L®(Q) and nlg € L®(Q). (2.12)

Let 7 be as in (2.10). We multiply the equation satisfied by z in (2.1) by ns®*r2p. Then, we have

3,2 12 3.2 (2
// sr\p\é// ns”r7|p|
B1x(0,T) Ox(0,T)
:// (a—b)zn53r2p+// (=82 + A™ 2z + bz)ns®r’p
Q Q
4
-1, (2.13)
i=1

where we recall that s = 76 and r = e*%.
Let us estimate each I,, 1 < n < 3. We keep the term I4 as it will be useful later. Hereinafter, C will
denote a generic positive constant which may change from line to line. First, using Holder and Young

inequalities we have
L = // (a —b)zns*r’p
Q

1
<o [ 0t lpl 4 L (el + 101) [ nsr?ap,
Q o Q
for any 7o > 0. On the other hand, integrating with respect to ¢t we obtain that
I, = —// 8tz77537‘2p
Q
_ 32 |T 3.2
=— [ zns"r'p| + 2n0¢(s°r’p)
Q 0 Q (2.15)

=/Z(0)7783(0)7"2(0)p(0)+// znat(ssrz)er// ans’r® Oup
Q Q Q
= Io1 + Ioo + I3,

(2.14)

where we have used the fact that z(T) = 0.

Remark 2.5 Unlike the continous case, note that r(0) # 0, so we have the additional term I2;.
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First, we estimate 21 as follows

2= YT\ ey ey ) € b

™ _or
< [ 120 gime” 7 O]

Therefore

_cr cr
[T21] < 252T4/| |26 5TZ = 54TS/|p 27512,

Where we have applied Young and Holder inequalities. From the conditions of Theorem 2.3, we have
< €0, then

P
] < O™ [ [s0)Pe 5 4ot [ (o) e e, (2.16)
Q Q
Now, we estimate I2. We compute 9;(0°r?) = (8;0%)r? + 6°(9:r?) and since 7 > CT, we have
’(%(037“2)’ < 30'Tr? 4 20°r% 7T p()|
< CO'rr® + CO°Pr?.

With the estimate above, we deduce

o] < 7° / / nl2118:(6%2) |p|
Q
< cr® //17|z|(947'r2 +95T2r2)\p\
e / / nl2l(s*r% + $°r?)lpl.
Q

Applying Holder and Young inequalities, we get

[I22] <70 // s rPnlpl® + f// srinlz|?. (2.17)

We keep the term I3 as it will be useful later.
In order to estimate I, we integrate by parts using the discrete integration formula (Proposition A.4)

I3 :/L(sz)nssrzp: —/Qﬁ(Dz)n53r2p
7//(9 $22D(D(nr’p)).

We compute with (A.4)

o 2

D (D(nr®p)) = nr®D(Dp) + D(D(nr?))p + 2D(nr?) Dp + hf(ﬁ(Dp))(ﬁ(D(Wg)))

Thus,

2

I3 = —// sz <771"25(Dp) + D(D(nr®))p + %(E(Dp))(D(D () ) — 2// s°2D(nr?) Dp
Q
=: I31 + I30.
We proceed to estimate Is;. By using (A.4), (A.1) and (A.3) we obtain

D(D(

)+ r*D(Dy) + 2Dy D? + " (D(Dr*)(D(Dn),

%))
D (Dr?) D(Dr) + 2(Dr)? +%2(E(Dr))2,
Dr2

= 2rDr + h*Dr(DDr),

11



so that after a straightforward computation
- 2 20~ - -2 h2 =Y 2
D (D(nr )) =r"D(Dn) 4+ 2nrD(Dr) 4+ 2nDr” + 77]D(Dr)
4
+ 12 D(Dn)D(Dr) + W2 D(Dn)Dr” + %ﬁ(Dn)ﬁ(Dr)Q
+ 4rDn Dr + 2Dy D(Dr)Dr
=: I, (r).

Thus, we can group together all the terms of I3; as follows

I3 = — //Q s> z2nr®D(Dp) — //Q sl (1) — %2 //Q s*2D(Dp) L1 (r)

=I) + 1 + 1. (2.18)

We will keep the first term of the above expression. In order to estimate the second one, we take
into account the result of Proposition A.6, the properties (2.12) and the relation between 7, h and ¢ that
gives, for any ¢t € (0,7T),

Th
s(t)h < 70(t)h < ZW < 2g0.
Therefore, we obtain that B
|1 (r)| < Cr2m+ Crs® + Or® /s, (2.19)

where C only depends on A (which is fixed) and €q. Since 7 is supported in Bz, we can use the Cauchy-
Schwarz and Young inequalities together with (2.19) so that, for any 7o > 0 and 1 > 0, we get

C
2] < 7 / / R / / T2, (2.20)
Q Yo By x(0,T)

2 _ — C
] < / / s Dop)E + £ / / S22, (2.21)
Q 71 JJByx(0,T)

Arguing as in the previous steps, we compute
T (I L (i
2D(nr2) =2 (nDr2 +r°Dn+ ?D(Dn)Dr2 + 7D7] D(Dr%)

i <2777~D7 + W2y D(Dr)Dr + 1D + h2D(Di)r Dr

4 4
+ %E(Dn)ﬁ(pr)ﬁ + h2DnrD(Dr) + %Dﬁﬁ(mf
+ hZﬁnﬁ?)
=: I(r),

and we obtain, for some C' > 0 depending only on €9 and A that
IBa(r)] < Cop®s + C /.

Replacing the above expression in I32 we obtain

I35 = —// sSZﬁpE(r),
Q

el <o [ [ setaDpl+ & [T (2.22)
Q V2 By x(0,T)

and we finally get that

12



for any 2 > 0. Notice that the sum of the terms I4, I23 and Iﬁ) (see eq. (2.13), (2.15) and (2.18))
exactly cancels thanks to the equation satisfied by p, that is

Li+ Ios + Iy = // zns”r® (8ep — D(Dp) + bp) = 0.
Q

By means of equations (2.16) and (2.17) we get

12| < 0 / / Sl + Ch™ / |2(0)|2e” 372

3 (2.23)
—//5 rn|z|® + Ch~ /|p 0)|%e” 577 .
We put together (2.20), (2.21) and (2.22), obtaining
LY + 15D + o <70// s*r*n|p|? +’71// “'r*n[D(Dp)| +72// sr®n|Dp[*
(2.24)

+C<—+—+—)// str?z)?,
Yo N Y2 By x(0,T)
Taking estimates (2.14), (2.23) and (2.24) in equation (2.13) and using (2.11), we obtain
LAy | R e Sy T
B1x(0,T) Q Q

1
vo(Lr+ ) [ $° (lalle + ) 21 + 5=
’Yl B2 x(0, T)

Yo
ron® [ aoPe i+ ont / \p<o>\2e‘%’2.
Q Q

Thus, replacing the above expression in (2.9) and taking 7; small enough, we select 7 as in (2.10) to
obtain

To(2) 4+ Jr (p) < c// S22+ Ch 2 [ 20)Pe 5 £ ont [ |po)Pe E
BzX(O T) Q Q

2
L2<Q>) '
Cr

Jo(2) + J-(p <c// 20T M 22 4 O /|p 0)[2e 572 +czf2/|z(o)|2@*m
B2x(0,T) Q

2
L2<n>) ’

2 2

TOp TOp TOp

& (&

+
L2()

Pli=o Pli=71 + e " 2li—0

+Ch2 (
L2(Q)

Returning to the original notation, we rewrite the above inequality as

(2.25)
TOp 2

e +

Pli=o L2

+Ch2(

valid for every
7> 7 (T+T+ T(lal2 + b))

with 73 large enough.

Step 3. Here, we use standard energy estimates for the heat equation to bound the last four terms in
inequality (2.25).

As 0(T) = 0(0) = (T?(1 + 6)0) ', we have e"0¢lt=0 = ¢T0%li=1 < e“517 SPxe@ ® and we compute

JT(Z)—l—JT(p)gC'// 207 gl L2 4 O /|z T
B3 x(0,T)

(2.26)
vont [ po)fe v on? [ pmpe i,
Q Q
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as sup,cq ¢ < 0. From energy estimates for p solution to the second equation in system (2.1), for
t1,t2 € [O, T] with t1 < ta, we have

|P(t2)|2L2(Q) < 62”bH°°(t27t1)|P(t1)|2L2(Q)~ (2.27)
In particular, we obtain
Cr CT
[ e <c [ pope . (2.28)
Q Q

On the other hand, from energy estimates for z solution to the first equation in (2.1), we get for t € [0, T]

T
2 2(1+|lalloo ) (s— 2
() 2 < / 2Hlal) =0 )2 g
t

/ =) < © / / 1p[?
Q Ox(0,T)

Using (2.27) it is not difficult to see that

whence

2 — Cr 2 — CT
O 57 < [ |p(o)PeiFE. (2.29)
Q Q
Replacing accordingly (2.28) and (2.29) in inequality (2.26) we obtain
L@+ e [ et ont [ po)e . (2.30)
B2x(0,T) Q

Step 4. In the last part of the proof, we use energy estimates and inequality (2.30) to obtain a modified
Carleman inequality with weight functions not decaying at ¢ = T'. This is possible since we have the
condition z(T") = 0.
Let us first fix
=13 (T+T2+T2(Ha\|2/3+ |\b\|2/3)) (2.31)

and let us consider
() = &+ 6T)(T + 0T —t) for 0 <t <T/2,
) (T/2 + 67)? for T/2<t<T,

and the following associated function

By construction, 6(t) = o(¢) for ¢t € [0,T/2], so that by using (2.6) and (2.30), we have

T/2 2 5 T/2 2 3 2760 3 2 2760 3 2
// o2 // Ipf? // O0g0 | //e“"em
0 Q 0 Q Q

z) + J-(p)
<C// 27’950 11011‘ | (232)
Bsx(0,T)

+ C’h"‘/ Ip(0)[2e ™ 572 .
Q

Now, consider a function v € C*(]0,T]) such that
v=0in[0,T/4], v=1in[T/2,T], |V'|<C/T.

We set z(t) = e lloleT =y (1) and § = e IPll=ty(t)p and we observe that they solve the following
equations

L0+ AT + (0 + [|afloo)? = Toeltlet—lalle(T=05 4 yr()e=lale(T=0, i R » (0. T),
8tp+u4°ﬂp+(b+||b|\oo) =/ (t)e”Pl=tp in R™ x (0,T),

Z=p=0 ondMx(0,T),

Z(T) =0, p(0)=0.
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Since b+ ||b]|co > 0, the energy estimate for p leads to

T
1 T o C [=Z -
§|P(T)|2L2(Q) +/ (A™D, D)2y dt < f/ |(p, P) L2 ()| dt.
0 e

and by the discrete Poincaré inequality (1.13) we deduce that

- C
11l L2 (2x 0,1 < T||p||L2(Q><(T/4,T/2))~ (2.33)

The energy estimate for Z reads

1. T o T o C z y
§|Z(O)\2L2(Q> +/ (A™Z,2) 20y dt < 6Hb”°°T/ [(5, Z) L2yl dt + T /T [(2, 2) L2 ()| dt,
0 0 £

which leads to

[1oll o

. T ~ C
12l L2 0x 0,7y < € 121l L2 (2x 0,7 + f\|z||L2(Qx(T/4,T/2))~ (2.34)

Combining (2.33) and (2.34) and bearing in mind the definitions of Z, p and the properties of v we
get

Ce(naumnbuww(

Izll2@x(r/2m) < 7 2l L2 @x (r/a,0/2)) + 1Pl L2 % (1 /2,7/2))) -

Since o is constant and smaller than 4/T2 on (T/2,T) and ¢ < 0 we can introduce the weight function
on the left-hand side of the above inequality to obtain for some C'r > 0 depending only on T,

T
TO co blloo)T

// /@2 S0‘73|Z|2 < Cpe?Ullallootliblieo) (HZ||2LZ(Qx(T/4,T/2)) + ||pHi2(Q><(T/4,T/2)))'

T/2JQ

Observe that the function o satisfies ¢1/T? < o < ¢2/T? in [T/4,T/2], for some universal constants
c1,c2 > 0. Setting ¢p := —infq ¢ > 0, we can introduce the weight functions in the right-hand side terms
as follows

T , . T/2
/ / 2772632 < Cpelelloe HIbI )T g2eaco 7
T/2JQ

/Q 27720 (|22 + |pl?),

T/4

and then use (2.32) to obtain that

T
1 T _ Cr
/ /e2ﬂwas|z|2 SCT62(|\aHoo+||bHOO)T+Te2czcoﬁ // 6279¢711011|Z|2+0h74/ \p(O)Fe o )
T/2J0Q By x(0,T) Q

It can be readily verified by means of the definition of o that

8coT

Ce™ Tt S Ce—?cof'y S eQ‘r‘cr(,oa_fS7

where

_ )T —1) 0<t<T/2,
TT 41 T2<t<T

This, together with the fact that o > (T + 672)™" yields

T
/ /efs%wzf < T8 2lallooFblloo) T+ 2c0c2 7 // ezrelelgu‘szrCh%/ p(0)2e= 7% | |
o Ja Bax(0,T) Q

Setting now ¢p := — supg, ¢ > 0, we have

2700 11,11 —2egr0_11p11
T < e < ¢
c

C
119
0

for some universal C' > 0. It follows that

8coT T T
// 67T70t|2|2 S Cec((1+||a|‘oo+‘|b”oc)T+%+Fg) // |Z|2 4 Ch74/ |p(0)|26_ 56;, . (2.35)
Q Bax(0,T) Q
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To conclude the proof, we recall the conditions from Theorem 2.3:

Th

0T?
They need to be fullfilled along with 6 < 1, and we recall that 7 was defined in (2.31). We thus define
hi as

<eyp and h < hg.

-1
&
h1::T—261<1+ +|\a||2/3+|\b\|243> )

Then we choose h < min{ho, h1} and § = hd1/h1 < §1. With these choices, we can ensure the equality
Th — g9 and moreover, from (2.35) we have

6T
C”s
// 3507412 < O (A HlalootIbloe T+ ) // 122 +/|p A
Box(0,T)

Finally, using the formula (2.31) for 7 and recalling that B> C w, our claim is proved. ®

3 Proof of Theorem 1.4

We devote this section to prove the existence of controls insensitizing the L?-norm of the observation of
the solution of (1.10). The proof follows the same spirit as other well-known results for controllability of
nonlinear systems (see [12], [13], [25], ...). We start with the existence of ¢(h)-insensitizing controls for a
linearized version of (1.10), that is, for given a € L>(0,T;R™), b € L°>°(0,T;R™) and £ € L*(0,T;R™),
we consider the linear system

Oy + A"y +ay =10+ & inR™ x (0,7),
—0tq+ A™q+bg = 1loy in R™ x (0,7),
y=qg=0 ondMx(0,7),
y(0) =0, q(T)=0,
and the corresponding adjoint system (2.1).
The following result holds:

Proposition 3.1 Let us consider T > 0 and M a mesh satisfying h < min{ho, h1} with ho,h1 as given
in Theorem 2.1. Let M be defined as in (2.4).
There exists a continuous linear map L(riap) : L*(exm) — L*(0, T;R™) such that for all source term
€ € L*(0,T;R™) satisfying
€02 (e pr) < 00, (3:2)
the semi discrete control v given by v = L(7,q) (&) is such that the solution to (3.1) satisfies

_c
19(0)[L2(0) < Cobse™ 7 [[€llL2(e 00)»

and
lvllL2(q) < CobsllllL2(e g
with Cops as given in Theorem 2.1.

Proof. Consider the adjoint system (2.1). The relaxed observability inequality of Theorem 2.1 gives
J [ e A0leP et < s (12l o) + 90 oliace) (3:3)
with ¢(h) = e~ “/". We introduce the functional

/~/w><(0 . I* +// s+ 2 |p0|L2(m (3.4)

The functional J is continuous, strictly convex and coercive on a finite dimensional space, thus it admits
a unique minimizer that we denote as pg” . We denote by (2°P*,p°P') the associated solution of the
adjoint problem (2.1) with this initial data.
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We compute the Euler-Lagrange equation for this minimization problem, namely

/ / e / / €2+ ()P po) 12y = 0, Vpo € R™, (3.5)
wx(0,T) Q

where (z, p) is the solution associated with the data po. We set the control v = L7.q.5)(€) = 1,2°"" and
consider the solution (y, q) to the controlled problem

Oy + Ay 4+ ay = 1,2°P" + £, in R™ x (0,7),
—0tq+ A"y +bg = 1oy, in R™ x (0,7),
y=¢=0, ondMx(0,7),

y(0)=0, ¢(T)=0.

Multiplying the above equation by (z,p) and integrating by parts we obtain

(@0 m0) 20y = [[ o2 / /Q &,

for any po € R™. Substituting this expression in (3.5) we deduce that

q(0) = —g(h)pg™". (3.6)

On the other hand, we take po = pS¥" in (3.5), to get

o 2 o 2 o
12 2 o 0.1 + ST ey = — / /Q £,

Since ¢ satisfies (3.2), we introduce the weight function in the right-hand side of the above inequality,

thus 12 12
o o M -M
127 2 w00+ SN By < ( / /Q |5|2) ( / /Q L |) .

With the observability inequality (3.3) we have

M
12 22 0.1y + SD 22y < Cle / / e,
Q

This yields
Moo 1/2
opt =
||UHL2(w><(O,T)) = ||z ||L2(w><(O,T)) < Cobs (// et [¢] )
Q

M 1/2
VIR 1200y < Cone /I i) (3.7)

and

Hence, the linear map

L(T;a,b) : L2(6M) — LQ(w X (O,T)),
g,

is well defined and continuous. Finally, with (3.6) and (3.7) we get

1/2
_ M
g(0)| 120 < Copse™ /" <// et |£I2) ,
Q

which concludes the proof. m
Proof of Theorem 1.4. Let us define

(3.8)
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The assumption on f guarantees that g and f’ are both continuous and bounded functions. We set
Z =L*(0,T;R™). For ¢ € Z we consider the semi discrete linear controlled system

hy + Ay +9(Qy = 1wv+& in R™ x (0,T),
—0sq+ A"q+ ' (O)g =10y in R™ x (0,7T),

3.9
y=q=0 ondoMx (0,T), (3:9)

y(0) =0, ¢(T)=0.

We set a¢ = g(¢) and b = f'(¢), so that we have
laclloo + [Ib¢lloc < K :=2[f']lc, V(€ 2. (3.10)

Then, we apply Proposition 3.1, with h chosen sufficiently small, i.e. h < min(hg, h1) with
-1
=01+ 2+ K77)

and denote by v¢ = L(r;a.,b.)(§) and (yc¢, g¢) the associated control function and controlled solution. We
have
—Ci1/h
lac(O)lz2@) < Ce™ M €llr2tennys Nvcllzzi@) < CllENE2 (e - (3.11)

where C1 > 0 and C = exp [C’ (1 + % +K*3 471+ K))] are uniform with respect to ¢ and to the

discretization parameter h. We have thus built a map

AN:Z—= Z,
¢y,

where y¢ is the solution to (3.9) associated to a¢c = g(¢) and b¢ = f'(¢), with v¢ as in (3.11).

By classical energy estimates for the semi discrete parabolic equations we obtain
HyCHLZ(Q) < COFT+T (laclloo+110¢ llo0)) (||£||L2(Q) + levC”L?(Q))
CO+T+T(|Ja¢ oo +1be lloo
< Ce A+T+T(lla¢ lloo+11b¢lloc)) (HSHLQ(EM)+||1MUC||L2(Q))7
and taking into account (3.10) and (3.11), we deduce that the image of A is bounded, which implies in
particular that there exists a closed convex and bounded set in Z which is fixed by A. Following the
methods of [2] and [12], it can be verified that A is continuous and compact from Z into itself, by the
Ascoli theorem. Therefore, applying Schauder’s fixed point theorem, we obtain that there exists y € Z
such that A(y) = y. Setting v = L(r,q, b,)(§) We obtain

By + A%y + fly) =Llov+ € in R™ x (0,7),
—0q + A"+ f'(y)g=1loy inR™ x (0,7),
y=q=0 ondoMx (0,T),

y(0) =0, q(T)=0,

which concludes the proof as we have found a control v that drives the solution of the semilinear semi
discrete parabolic system to a final state ¢(0) satisfying the estimates (3.11). m

4 The fully discrete insensitizing control problem

As noted in Proposition 1.1, the insensitizing problem is equivalent to a null control problem for a cascade
system of equations. In the present section we consider a fully discrete (time and space) version of our
problem. We shall compute the suitable fully discrete version of the cascade system which is equivalent to
the insensitizing property as well as its associated adjoint system. By using the penalized HUM approach,
we can characterize and build the optimal control satisfying a convenient minimization problem that will
furnish computable controls satisfying the expected properties.
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4.1 Fully discrete null-controllability formulation

We consider a standard fully discrete scheme for our semilinear parabolic equation with unknown data.
More precisely, for any mesh 9 and any integer M > 0 given, we set §¢t = T/M and we introduce the
following semi-implicit Euler scheme with respect to the time variable

n+l . n
VTV ATy ) = 1™ e e 0,0 1],

y° = yo + Two,

(4.1)

where vs; is an element of the fully discrete function space defined by
L3(0, T;R™) = {vse = (v")1<n<m, o™ €R™, Vn € [1, M]},

and endowed with the norm

M 1/2
n|2
||U5tHL§t(0,T;Rfm) = (Z ot|v |L2(Q)> .
n=1

Note that we consider an explicit discretization for the nonlinear term in (4.1) to ensure that we can
compute the solution of the system by simply solving a set of linear equations at each time iteration
with the same underling matrix I 4+ 6tA™. Therefore, a direct solver can be efficiently used. Since the
nonlinear function f is assumed to be globally Lipschitz continuous, this discretization is stable as soon
as we assume the following condition

otLip(f) < 1. (4.2)
Consider now the fully discrete version of the functional (1.9) defined by
LM
Wlys) = Zét/ "2, Vs € L3,(0, T; R™). (4.3)
n=1 o

Then, our desire is to insensitize the functional (4.3) computed on the solutions of (4.1) with respect to
perturbations of the initial data. This means that we find vs; such that

OV (yst[yo, Est, Vst, Wo, T))
or

=0, VYwo<R™, (4.4)

7=0

where ys¢[yo, &st, Vst, wo, 7] is the solution of (4.1).
Similarly to the semi discrete and continuous cases, we have the following characterization for an
insensitizing control.

Proposition 4.1 We assume that the time step satisfies the stability condition (4.2). We consider the
following cascade system of fully discrete semilinear parabolic equations

y =yt m, nt1 n n+1 n+1
0T+A YT+ f") = 1" T ne [0, M 1], (4.5)
Yy =Yo,
qn _ qn+1

s TATC )T =10y", Vn e [1,M], (4.6)
qM+1 —0.

Then, the insensitizing condition (4.4) is equivalent to
¢ =0.

Proof. With the definition (4.3), the derivative of ¥ (ys¢[yo, &st, Vs, wo, T]) with respect to 7 evaluated
at 7 = 0 shows that (4.4) is precisely equivalent to the equality

M
Z 6t/ y w" =0, (4.7)
n=1 °©
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for every wo € R™, where (y"), € L3,(0,T;R™) is the solution of (4.1) corresponding to 7 = 0 and
(w™)n € L3,(0,T;R™) is the derivative of the solution of (4.1) at 7 = 0. More precisely, (y™)1<n<m

solves
n+1

Lo e APy f () = 1o 4 me o, M - 1],

y° = yo,

and (w")1<n<m solves

wn+l - m n+1 1/ n n
5 + AW+ f(y")w" =0, ne]0,M-1], (4.8)
wO = wop.
We multiply (4.8) by a sequence (¢" ™ )o<n<ar—1 in L2,(0,T;R™), that is,
wntl_ m n 1/ n n n+l
Zét( S+ A Yy g ) =0
L2(Q)
After rearranging some terms and from the fact that A™ is a symmetric operator we obtain
n — 1/ ny n+1l
( 7q 7§tf( L2(Q)+ z 5t( 7q q +f(y )q )LQ(Q)
M W)t n _
Adding and subtracting the term (wM,qM — M4 5tf'(yM)qM+l)L2(Q) in the above expression we
get
"t m / +1
S L2(Q)+Zat( LA F g )Lz(m

M M+1 M+1
M st ) -
+ (w P Lo

It follows that, if the sequence (¢"), solves the adjoint problem (4.6), we obtain that

Z(St 7y LZ(O) = (w 5tf q )Lz

Hence (4.7) is equivalent to ask
(wo,q" = 0tf' (y°)q") 2y =0 Vwo € R™,
and by using the condition (4.2), this is equivalent to
¢ =0.
The proof is complete. m

Remark 4.2 We would like to emphasize the fact that the fully discrete equation satisfied by (¢™)n as
well as the insensitizing condition ¢* = 0 cannot be chosen at the user convenience and replaced by
any consistent time discrete version of (1.5). Indeed, the precise form of those equations depend on the
discretization chosen for the state equation and for the fully discrete functional W.

As an example, following similar computations as the ones in the previous proposition one can prove
that if we replace (4.3) by

M

ygt : 226t

2
, Vyst € L3,(0,T;R™),

n—1

y+y
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and keeping the state equation (4.1), then the insensitizing condition becomes

" =0,
where (¢")o<n<m Satisfies
n n+1 n—1 n n+1
Tl A" 4 7y = 107 =Y vaelo,m],
M =0,
with the convention vy~ = —y° and y™M+1 = —yM.

As for the semi discrete model, we do not expect to be able to solve the previous problem but rather
a relaxed version of it, that is to find a fully discrete control such that the solution of (4.5)-(4.6) satisfies

‘q1|L2(Q) <Cvy ¢(h), and ||U5tHL2(O,T;R9ﬂ) <C, (4.9)

for a suitably chosen function h — ¢(h) and some C' depending only on uniform bounds for the source
term (and/or the initial data) in some appropriate norms, but not on the discretization parameters h
and dt.

4.2 Linearized problem

In order to solve the nonlinear null-control problem (or its relaxed version, that is satisfying (4.9)) we
will use a fixed point procedure. To this end we first need to consider the linearized problem defined as
follows. We suppose given a set of discrete functions (a™)o<n<amr—1 € (R™)™ and (b™)1<n<mr € (R™)M
and we conventionally set b° = 0. We will deal with the following linearized controlled cascade system

n+1 n

Y Y L ogmntl  man g ntl | entl -
ATy = e Vn € [0, M —1], (4.10)
Yy = Yo,

" —¢"" o m +1

T F AT Y = 1oy", Vne 1 M], (4.11)
gM+1 = 0.

‘We would like to build a control vs; to ensure that q1 = 0, or at least that q1 solves some estimate similar
to (4.9).

With the above notation and following the methodology of the penalized HUM (see for instance
[15, 16, 5]), we introduce for some penalization parameter £ > 0 (to be determined later) the following
primal fully discrete functional

N | =

M
n 1
Fenst(vsr) i= 5 Y 6tho"[12(0) + g\qwi?(m’ Vs € L3 (0, T;R™),
n=1

that we wish to minimize onto the whole fully discrete control space L3,(0,T;R™) and where ¢' is
taken from the solution of (4.10)-(4.11) associated with the control vs;. Note that, since ¢* is an affine
function of ws, it is straightforward to prove that this functional has a unique minimizer without any
assumption on the various parameters of the problem. This is one of the main interest of the penalized
HUM approach: the optimal penalized control always exist and is unique and studying the controllability
properties of the system simply amounts to analyzing the behavior of this control with respect to the
penalization parameter €, in connection with the discretization parameters.

Let us first identify the dual functional for the above optimization problem.

Proposition 4.3 For any e > 0, and any po € R™, we define the functional

M M
1 n 3 n _n
Jenst(po) = 5 > o0t|1wz" T2 ) + §|P0|2LZ(Q) + ) 0t(€",2") 2y + (w0 — 5tayo, ') 12y (4.12)

n=1 n=1

21



where the sequence (2™, p")n is the solution to the following adjoint problem

Zn_zn+1 M n n_n+1 n
+ AT+ a"2"T =10p", nel,M], (4.13)
Z]LI+1 207
pttt—p” om_n+1
P = po-

The functionals Fr pns5¢ and Je p,se are dual one from each other in the sense that their respective mini-
MIZETs Ve h 5t € Lgt(O7 T; Rfm) and po.e,n,s5¢t € R™ satisfy

inf Fenst = Feon5t(Ve,n,ot) = —Je,n,5t(Do,e,n,6t) = — Inf Je post,
L2,(0,T5RM) RM
and
n
Ve,n,st = (LwZe hst)1<n<M, (4.15)

where (22 s¢)n 5 the solution to (4.13)-(4.14) with initial data po = po,c,n,st-
Moreover, the value of the target q' associated with the penalized HUM control ve p st is given by

1
q = —EPo,e,h,5t-

Remark 4.4 Fven though our theoretical results proved in the previous sections only concern the case
where yo = 0 (see Remark 1.5), we have considered here the general case where yo # 0 in (4.5) in order
to perform numerical computations also in that case. That is the reason why yo appears in the definition
of the dual functional. As a consequence, we will be able to illustrate numerically different results already
known about the class of initial data that can be insensitized. Note that when yo = 0, the functional
(4.12) is in fact the fully discrete version of (3.4)

Proof. For any vs:, &s: € L2,(0, T;R™), and any yo € R™, we denote by L(vst, &s¢,%0) the value ¢ of
the corresponding solution of (4.10)-(4.11). We can write

1 2 1 2
Fense(vse) = §||v5tHL§t(0,T;]Rm) + %\L(Uét,féz,mﬂw(ﬂ)

1 1
= §||v5t|‘i§t(0,T;Rm) + %\L(v&,o,O) + L0, &1, 90) |72 ()

where we used the linearity of the operator L in the last equality.
The Fenchel-Rockafellar duality theorem (see [11]) gives that

inf F, vse) = — inf J, ,
UétEth(O’T;RDR) s,h,ét( 5t) poCEM s,h,ét(po)
where 1
* 2 € 2
Jenst(Po) := SIIL(0,0)"pollL2, o, rirom) + 5lPolL2(@) + (Po, L(0, &5, 40)) 12 (0)- (4.16)

It remains to check that this formula is equivalent to (4.12) which amounts in particular to compute the
adjoint of L(-,0,0). To this end, for any po we denote by (p™), and (z"), the solutions of (4.13)-(4.14)
and by (y™). and (¢"), the solutions of (4.10)-(4.11) associated with the control vs; the source term &s;
and the initial data yo.

e Step 1 : We multiply by p" the equation satisfied by ¢", we use that ¢™*! = 0, and then the
equation satisfied by (p")» to obtain

M M qn _ qn+l
> Sty ") 20y = Y ot (p", G, A +b"q"“)
n=1 n=1

L2(Q)

- pr—p" Tt 1 1 0 1
=> ot (q", ———— +Ap" + 0" " ) + (4 )20
L2(Q)
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o Step 2 : We multiply by y™ the equation satisfied by z". Then we use the fact that 2™ *! = 0, and
finally the equation satisfied by (y™), to obtain

n+1

M n
Z&t(y”, )L2(0) = Z ot <y ,% 4 A"+ anszrl)
n=1

n—1

= Z ot <z", % + Ay" + a"*y"”) + (zl, Yo — 6ta0yo)L2(Q)
- ¢ £2(9)

L2(Q)

= Z& 2" 0" ) L2y + Z5t " €M 20 + (2,50 — 6ta’yo) L2 (o-

n=1

Comparing the two formulas above, we conclude that

(L(vst, &st5y0), Do) L2(0) = Z St(2",v") 2y + Z St(2", ") 20 + (2", 90 — 5taoy0)L2<Q)-

In particular, this proves that
L(-,0,0)" = (1wz")1<n<m,

and that
M

(L(0,&5t,90),Po) L2() = Z&f "€ 2o + (2,50 — 6ta’yo) L2 (o

Subtituting those expressions in (4.16) concludes the proof of the claim.
Moreover, the Euler-Lagrange equation satisfied by the minimizer pg . »,5: of the quadratic functional
Je n,st can be written as follows

L(L(7 0, O)*po,e,h,&y 0, 0) + €po,e,h,5t + L(O, 56157 yO) =0, (4.17)

which gives with (4.15)
L(ve,n,st,&5t,Y0) = —EP0,e,hot-

The proof is complete. ®m

In general, it is well known that we cannot expect, for a given bounded family of initial data and
source terms, that the fully discrete penalized controls are uniformly bounded when the discretization
parameters h, 6t and the penalization parameter tend to zero independently, see for instance [5].

Due to the additional term in the relaxed observability estimate, we can however expect to obtain
uniform bounds if one consider a penalization parameter ¢ = ¢(h) that tends to 0 in connection with
the mesh size not too fast compared to some exponential and if the time step §t satisfy some very weak
condition 6t < ¢(h) where ¢ typically tends to zero logarithmically when h — 0 (see [8]).

We do not provide a detailed analysis of the fully discrete case in this paper (we postpone this study
to future work) but we can already make the following remarks.

e Assume that, for some bounded family (depending on 9 and §t) of initial data yo and/or source
term &, we have the following fully discrete observability estimate

M 2
2575 ") 12() + (Yo — taoyo, 2" ) L2y < C (Z 5t1,2" 720 + ¢(h)p0|i2<9)> ;o (4.18)

n=1

for any solution (z,p) of (4.13)-(4.14), and any 6t < (h).
Then, Proposition 4.3 shows that the fully discrete control vg(n),n,c(r) given in (4.15) with € = ¢(h)
and 0t = ((h) remains bounded as h — 0 and that the associated value of the target q* satisfies

lg"[12(0) < CVE = C/é(h).

This proves the ¢(h)-insensitizing property.
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e The estimate (4.18) depends on the particular source term and initial data which is considered.
One way to obtain more generic results is to prove observability inequality accounting only on the
adjoint states (z,p) and not on a particular choice of the data. For instance, in view of our results
on the semi discrete case of Section 2, we may hope to be able to prove that

M M e

Z ot eXP(—M/(”&))|Zn|2L2(Q) < Chys <Z 5t|1wzn|i2(n) ten |p0|i2(n)> ) (4.19)
n=1

for any solution (z,p) of (4.13)-(4.14), and any 6t < ((h).

Observe that, using the Cauchy-Schwarz inequality, (4.19) implies (4.18) as soon as we consider
yo = 0 (this is somehow natural in this problem as we have already explained) and a family of
discrete source terms & € L3,(0, T;R™) that are bounded in L?(exq). We refer to [8] for the proof
of inequalities similar to (4.19) in the framework of the null-control problem. However the proofs
given in this reference rely on the discrete Lebeau-Robbiano strategy which is not useful for dealing
with insensitizing control problems. Proving (4.19) is thus still an open problem.

n=1

4.3 Computational method

We devote this section to address the actual computation of the fully discrete insensitizing controls for
the linearized problem. As noted in Proposition 4.3, such controls are the minimizers of F; j s but
may be also be computed by minimizing the dual functionals Je ns¢. Since the dual functionals are
defined on the finite dimensional space R™, instead of the larger space L3,(0, T;R™), it is somehow more
convenient to apply optimization algorithms to the dual functional. For a given set of parameters ¢, h, dt
and data (a™)n, (b™)n,&st, Yo, our problem is to solve the linear equation (4.17). Since it is a symmetric
positive definite problem, we usually solve it by a conjugate gradient algorithm in R™ that needs, at
each iteration, the computation of the linear operator LL* 4 ¢Id (to simplify, we have denoted by L the
operator L(-,0,0)).
The actual computation of the term LL* applied to some pg € R™ must be regarded as follows.

1. In a first step, we solve the adjoint problem with the initial datum po. This is achieved in two steps.
We begin by solving the homogeneous forward system

pn+1 _pn m n+1 n o n __
5 + AT T +b0"p" =0, ne]o,M—1],
po = Po-
Then, we solve the backward system for z with second member 1op™
Zn - Zn+l Mm n n_n+1 n
5 + A" +a"2"T =10p", ne[l,M],
M = .

2. We compute the restriction of the solution (2"), to the control domain w by setting v" = 1,2".
This gives a control in L%,(0,T;R™).

3. Afterwards, we proceed to compute the solution (y"), with this particular control and without
initial data and source term. More precisely, we solve

yn+1 _ yn
5 + ATy eyt = 1,2" Ve [0, M — 1],
y° =0.
Finally, we solve for the backward problem for ¢ with second member 1oy"
qn _ qn+1
5 +A‘77an + bnqn+1 — ]_Oyn7 Vn € [[1,M]],
M =0,

The value of L(L*po) is then given by ¢'.

Remark 4.5 Note that the procedure to compute the control for a given problem basically requires to
solve four parabolic systems at each iteration of the minimization algorithm: a forward parabolic equation
with the zero-order term a™ (resp. b") for y (resp. for p), one backward parabolic equation with the
zero-order term a™ (resp. b") for z (resp. for q).
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4.4 Semilinear problem

‘We may now come back to solving the nonlinear problem. For a given mesh, a given time step and a given
penalization parameter ¢ (that may depend on h as discussed previously), we propose to simply use a fixed
point procedure, with a relaxation parameter 6 € (0, 1] based on an iteration Fs¢ = (§")n — Yst = (Y™ )n
described as follows

e Given a state §s; = (§™)n satisfying g° = yo, we set
a® =g(g"),vne[0,M—1], b"=f(F"), vne[1,M], b’ =0,

where the function g is defined in (3.8).

e We solve the penalized insensitizing control problem for the linear system (4.10)-(4.11) associated
with those coefficients. This is done by the conjugate gradient method described in the previous
section. The controlled solution is denoted by ys:.

e If §s5¢ — ys¢ is small enough then we stop the nonlinear solver and take the (linear) HUM control
vs: = (v™)n computed during the previous step as an insensitizing control for the nonlinear equation.

e Otherwise, we step over a new iteration by using as a new guess the state
Fst < Oyse + (1 — 0) st

In the nonlinear test cases presented below we have used § = 0.8 and less than 10 nonlinear iterations
were necessary to achieve the convergence criterion

llyse = Fstlloo /| Fselloo < 1077,

5 Numerical experiments

We present here some results obtained with the methodology described and analyzed above to the problem
of insensitizing control in various situations. In accordance with the discussion in Section 4, we use the
standard finite-difference scheme on a uniform mesh of the domain Q = (0, 1) for the space discretization
and the semi-implicit scheme in the time variable. We denote by N the number of points in the mesh
and by M the number of time intervals. It has been observed in [5] that the results in those kind of
problems does not depend too much on the time step, as soon as it is chosen to ensure at least the same
accuracy as the space discretization. The same observation can be done here so that we will always take
M = 2000 in order to concentrate the discussion on the dependency of the results with respect to the
mesh size h. Observe that, with such a choice, the stability condition (4.2) is actually statisfied in all
the presented cases.

In all the results presented below, the chosen horizon time is 7 = 1 and the underlying elliptic
operator A™ is a discretization of the operator —0.192. Note that the presence of a diffusion coefficient
which is not equal to 1 does not change anything to our analysis.

The methodology is the one described in Section 4.4 for the nonlinear case and in Section 4.3 for the
linear case.

5.1 The insensitizing problem

As previously noticed, the first positive result on the existence of insensitizing controls for (1.1) was
developed in [25] in the case where yo = 0, £ € L?*(ea) and w N Q # §. Our main result in this paper
(Theorem 1.4) was precisely a semi discrete version of this result. We also discussed the extensions to
the fully discrete case in Section 4.

Our goal here is to provide illustrations of those results obtained by our simulation tool in the case
where all those assumptions are fulfilled but also to investigate numerically some situations that are not
covered by our analysis.
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5.1.1 Illustration of positive insensitizing results

We begin by testing the case of a localized control domain w = (0,0.5), an observatory domain O =
(0.3,0.8) and yo = 0. The source term £ is selected as the space independent function &£(x,t) = 1j9.4,1](%)-
This ensures in particular that & € L2 (eam) for any value of M. Moreover we choose the nonlinear term
to be f(y) = —0.1sin(y). All the assumptions of our main result are thus satisfied.

As discussed above, we choose the penalization term ¢ as a function of h. More precisely, we choose
e=¢(h) = h* in all the simulations presented in this paper. This choice is consistent with the order of
approximation of the finite difference scheme since we expect to obtain |¢| r2) < CyV/é(h) ~ Ch%. We
refer the reader to [5] for a more detailed discussion on the selection of the function ¢(h) in the context
of the null-controllability problem.

We first plot on Figure 1 the solutions (y, q) without any control. We observe that y = 0 on (0, 0.4)
since the initial data is zero and the source term vanishes on that time interval. Moreover, the adjoint
state ¢(0) is clearly not zero which proves that, without any control, the functional ¥ is indeed very
sensitive to perturbations of the initial data (see also Figure 4).

0.1

5-1072

QoA

T=1
(a) The state (t,x) — y(t, z) (b) The adjoint (¢,z) — ¢(t,z) (M=observatory domain)

Figure 1: f(y) = —0.1sin(y), yo = 0, {(,t) = 1j9.4,1)(t). Uncontrolled solution.

In Figure 2, we plot the solution (y, q) obtained with the HUM control v computed by the algorithm
described in previous sections. We observe that, due to the action of the control, y is no more equal
to 0 on the time interval (0,0.4) and that the adjoint state at the initial time ¢(0) is very small (see
the discussion below), which illustrates that the functional ¥ is now insensitized to the initial data
perturbations (see also Figure 4).

As far as the asymptotic behavior of the method is concerned, we present in Figure 3 the behavior of
various quantities of interest when the mesh size goes to 0. More precisely, we observe that the control
cost ||Uh,5tHL§t(o,T;R9ﬁ) as well as the optimal energy inf Fiyp) 5,5+ both remain bounded as h — 0. In the
meantime, we see that |q1|L2(Q) behaves like ~ C'/¢(h) = Ch? as predicted by the theory.

Finally, to illustrate the insensitizing property for the functional ¥ defined in (1.3), we plot the values
of ¥(y) for solutions of our problem associated with various perturbed initial data y(0) = yo + Two in
the case without control and in the case with the computed control acting on w. In Figure 4, we can
observe the expected behaviour:

e In the controlled case, the value of ¥ is minimal for 7 = 0 and for any choice of wo.

e In the uncontrolled case, the values of ¥ around 7 = 0 strongly depend on 7 and wy, which proves
that W is sensitive to the perturbations of the initial data.
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(a) The state (t,z) — y(t,z) (BM=control domain) (b) The adjoint (¢,z) — ¢(t,z) (M=observatory domain)

Figure 2: f(y) = —0.1sin(y), yo = 0, {(x,t) = 1j9.4,1)(t). Controlled solution.
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Figure 3: Convergence properties of the method for insensitizing problem.
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Figure 4: Value of ¥(y) for different parameters 7 and initial perturbations wy.

5.1.2 The class of initial data that can be insensitized

The insensitizing results in Theorem 1.4 and in [25, Theorem 1] use the fact that yo = 0. Actually, there
are very few results identifying the class of initial data that can be insensitized. In [26], the authors
studied this question under particular geometric configurations of the subdomain O to be insensitized
and of the control set w. To simplify a little, we only consider now the linear case, that is when f(y) = 0.

The case O C w: In that situation, one may obtain through classical energy estimates, the following

inequality
/ Ba2(2,0) < C // (8u2]? + 1022%),
Q wx(0,T)

for solutions to the adjoint system

—dz — 01822 = 1op, in Q x (0,7),
Op—0.102p =10, in Qx(0,T),
z=p=0, ondQx(0,7),

2(T) =0, p(0) = po.

This estimate of a Sobolev norm on z(0) in terms of the observation for derivatives of z in w implies that
the insensitization property can be achieved for any initial data in L2 (Q2) as soon as we allow the controls
to belong to some negative Sobolev space. It is not known if the result still holds for L? controls.

We would like to illustrate this issue in Figure 5. For this experiment we have used that w = (0.3, 0.8),
§€=0and yo(z) = L0.2,0.7) ().

We compare the behavior as h — 0 of the computed solutions in the case where O = (0.4,0.6)
(Subfigure 5a) and in the case O = (0,0.6) (Subfigure 5b).

In the first case, we observe a similar situation as in Figure 3 namely the boundedness of the control
cost and of the optimal energy as well as the convergence of the target ¢ to zero like h ++ \/é(h). This
seems to confirm that such a system is insensitizable with L? controls.

The results are very different in the second situation, where the cost of the control increases like
h — k™!, the optimal energy like h — h~2 whereas the target ¢' tends to zero like h. This seems to
confirm that uniform relaxed observability estimates do not hold for this system and that we can only
achieve approximate insensitizing controllability in general if O ¢ w.
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(a) The case where O C w (b) The case where O ¢ w

Figure 5: yo(z) = 1(0.2,0.7y(x), £ =0, f =0, w = (0.3,0.8). Same legend as in Figure 3.

The case O = ) : In this situation, it is known from [26, Theorem 2.2] that it is possible to insensitize
any initial data of the form yo = 3777, b, as soon as

ZeB\/ij? <oo, B>0, (5.1)

Jj=1

where \; and ¢; are the eigenvalues and eigenfunctions of the Dirichlet Laplacian, respectively. This
property can be understood as regularity /compatibility conditions for an initial data to be insensitized.

In Figure 6, we present some experiments with different initial data. In Subfigures 6a and 6b, we
select initial data satisfying condition (5.1) and, as expected, we observe that the convergence ratio of qt
is \/¢(h) = h? as well as the boundedness of the control cost. In SubFigure 6¢ we select an initial data
that does not fulfill (5.1): we observe that the size of the target actually goes to 0 but at a lower rate
h — h, while the optimal energy is blowing up as h — h~2. This is again a numerical evidence that, for
such data that does not fulfill (5.1), the system seems to be approximately, but not exactly insensitizable.

5.1.3 The influence of the source term ¢

It has been widely discussed if the hypothesis on the source term, namely ¢ € L?(ea) for some M > 0,
is indeed necessary for the insensitizing property to hold. We propose in Figure 7 different simulations
for space independent source terms &(x,t) = exp (—%) with different values of M.

We observe that for the larger values of M we maintain the insensitability result, but as these values
decrease to 0 the convergence rate of the target q' becomes close to h and not h? as expected if the
uniform relaxed observability would hold. Similarly, the optimal energy and the control cost seem to
blow up like A~ and h~2 respectively. As discussed in [5], such behaviors might correspond to the case
where the continuous problem is approximately but not null controllable (and it may even depend on
the time T'). In the insensitizing framework, this means that we are in the context of e-insensitizing (see

for instance [2]). In these cases, further investigation is desirable.

5.1.4 The case wNO =10

As in other insensitizing results (see e.g. [25], [3], [20], ...), we strongly used in our proofs the fact that
wNO # () in order to locally estimate p in terms of z and thus to keep only one observation term in z
in w. Without this hypothesis, we would not be able to obtain the observability inequality (2.2).
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Figure 6: The case where O = Q with £ =0, w = (0,0.5). Same legend as in Figure 3.
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Figure 7: Different values of M in the source term. Same legend as in Figure 3.
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In [21], the authors proved that, for system (1.1), the functional ¥ defined in (1.3) can be actually
e-insensitized when wN @ = 0, for any yo € L?(Q) and any & € L*(Q). Using our computational code, we
are able to test different geometric configurations of w and O and then to begin investigating the open
problems in that field.

For instance, we choose w = (0,0.5), © = (0.8,1), yo(z) = sin*(vz), f(y) = 0 and &(z,t) = 0. In
Figure 8, we observe that the size of the computed target |q1\Lz(Q) decreases to 0 like h%° instead of the
optimal rate h — h% = \/é(h). Since only a result of e-insensitizing is known for the continuous case,
this result may express the fact that the problem may not be exactly insensitizable or that the numerical
approximation may require a stronger condition on the penalization function ¢ (see [5]). Moreover, new
phenomena (such as a minimal controllability time) associated to the fact that w N O = @) may arise.
This is for instance the case for the null-controllability of coupled parabolic systems, see [1]. In any case,
further investigation is desirable and the numerical simulations may help to make progresses in that
direction.
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103 102 h

Figure 8: The case where O Nw = (. Same legend as in Figure 3.

5.1.5 A quadratic case

To conclude this section, we propose to test our computational code for a quadratic nonlinearity f(y) =
—. None of our theoretical result apply to this case and it is in fact known from [4] that, even for slightly
sublinear functions f, such equations may not be insensitizable. Actually, the situation is even worse
since those authors show that, for well-chosen nonlinearities f, whatever the control v is, the solution of
the state equation blows up before the time 7', which implies in particular that the insensitizing problem
is not even meaningful in that case.

Our goal here is to show that, even if theoretical tools are lacking for studying the general nonlinear
case, we may use numerical simulations to investigate the behavior of the system.

We propose here to deal with the initial data 4o = 0, the source term £(z,t) = 8 x 1jg.2,1], with a
control domain w = (0,0.7) and an observatory domain O = (0.3,0.9).

With this choice of parameters, it can be shown that the uncontrolled state equation is blowing up
before the final time T' = 1 (we estimate the blow-up time to be around 0.8). However, with our algorithm
we were able to produce discrete controls such that the controlled state equation is well-posed on (0,T)
and which is insensitized around the initial data 0. In other words the control v here has two functions:
it stabilizes the nonlinear state equation on the chosen time interval and simultaneously, it ensures the
insensitizing property for our functional W.

In Figure 9, we observe the same expected behavior as in the linear or globally Lipschitz case. The
evolution in time of the L2-norm of the state y, the adjoint state ¢ and of the control v is given in Figure
10 whereas the complete shape of the solution is shown in Figure 11.
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Figure 10: f(y) = —y*, yo =0, £(2,t) = 8 X 1[g.2.1(¢). Time evolution
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Figure 11: f(y) = —y2, yo = 0, &(x,t) = 8 x 1j0.2,1)(t). Controlled solution

5.2 Simultaneous insensitizing and null control

In this section we give a short insight of a slightly more general issue than the one of insensitizing controls.
Indeed, in the continuous case, we can ask for simultaneous null and insensitizing controls, that is, we
look for a control v € L?(w x (0,T)) such that we have simultaneously the null-controllability condition
at time T,

y(T) =0,
and the insensitizing condition

q(0) = 0.

In the semi discrete case, we have an analogous concept. We describe it only in the linear case, for

simplicity. Consider the linear semi discrete system

Oy + ATy =1,0+€¢ in R™ x (0,7),
-0+ ATq =10y in R™ x (0,T),
y=q=0 onoMx (0,T),

y(0)=0, ¢(T)=0.

Following the proof of Theorem 2.1, we can obtain the observability inequality

__M _
// T L2 < ¢ (// 212+ e (|2p 220y + |p0|iz(m)> , (5.3)
Q wx(0,T)

for any solution (z,p) to the following adjoint system

(5.2)

—O0iz+ A"z =1op in R™ x (0,7T),

Op+ A"p=0 in R™ x (0,7),

z=p=0 ondMx (0,T),

2(T) = zr, p(0) = po.
In this system, we notice that z(T') is not supposed to vanish, which is the main difference with the
previous case.

Remark 5.1 Note that the weight function in the left-hand side of (5.3) vanishes att =0 andt =T.

Adapting the results of Section 3, we can prove the simultaneous insensitizing and null control by mini-
mizing with respect to (zr,po) € (R™)? the dual functional

1 h
wx(0,T) Q
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instead of the one defined in (3.4).
Assuming that ¢ € L?(Q) is such that

M2
et = [¢]" < +o0, (5.5)
Q

and by using the inequality (5.3), we can then prove that the control v built by the minimization of (5.4)
yields a solution (y, ¢) of system (5.2) satisfying

2

_ M
[y(T)| 20y + 1(0)| L2y < Ce C/h (// e T =D |§|2) ,
Q

1
M 2
||v\|L2(Q) <C <// et(Tif,)'|£|2) '
Q

o Cost of the control ——
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Figure 12: Simultaneous insensitizing and null-control.

In this case, we can make numerical simulations to illustrate the simultaneous null and insensitizing
controls. As before, we take w = (0,0.5), O = (0.3,0.8) and yo(z) = 0. For this test, we choose the
source term as

5(39715) = 1[02,0‘8] (t)7
which verifies the integrability condition (5.5). In Figure 12, we observe that the size of the computed

targets y(T) and ¢(0) behaves as expected, i.e., \/¢(h) = h%. Moreover, the norm of the computed
control remains bounded as h — 0.
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A Some discrete calculus results
The objective of this appendix is to provide a summary of calculus rules for discrete operators such as

D, D and also to provide estimates for successive applications of such operators on the weight functions.
We state here the results without proof. For a detailed reading we refer to [6].
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To avoid cumbersome notation we introduce the following continuous difference and averaging oper-
ators. For a function f defined on R we set:

@) =S ), @)= @),

Df =3 (r" =), Af=fi= (4L

Discrete versions of the results we give below will be natural, indeed, with the notation given in the

introduction, for a function f continuously defined on R, the discrete function Df is in fact D f sampled
on the dual mesh 9, and Df is Df sampled on the primal mesh 9. We use similar meanings for

averaging symbols f, f (see (1.12), (1.11)), and for more general combinations: for instance DD f will
be the function DD f sampled on 1.

A.1 Discrete calculus formulae

Lemma A.1 Let the functions fi and fa be continuously defined over R. We have

D(f1f2) = D(f1)f2 + fiDfa.

The translation of the result to discrete functions fi, fo € R™ and g1, g2 € R™ is
D(fif2) = D(fi)fo+ fiD(f2), D(gig2) = D(g1)g2 + 1 D(g2), (A1)

DD(f1f2) = (DDf1)f + [i(DDf2) + 2D fi Dfa. (A2)

Lemma A.2 Let the functions fi and fa be continuously defined over R. We have

. . 2
fife=fife+ %D(fl)D(h)

The translation of the result to discrete functions fi, fo € R™ and gi,92 € R is

Jife = Bf+ " DUD(R), 919 = 3192 + - Dl90) D) (43)

Lemma A.3 Let the function f be continuously defined over R. We have
2 2 h?
Af::f:f—}—ZDDf

In particular, (A.2) can also be written as follows

D(D(f1f2)) = (D(Df1) f2+ f1(D(Df2)) + 2Dfr D fa + %(5(Df1))(5(Df2))~ (A4)

The following proposition covers discrete integration by parts:

Proposition A.4 Let f € R™9™ and g € R™. Then,
[ 100 =~ [ (DD)g+ gy - foay.
Q Q

_ e h h
/Qfg:/ﬂfg—EfN+19N+%—§fog%~
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A.2 Some results related to the weight functions

We present here two technical results related to discrete operations performed on the Carleman weight
functions. These are of particular interest in the demonstration of Theorem 2.1. We refer the reader to
[6], [9] for a complete review of the results and their proofs.

Lemma A.5 Let f be a smooth function defined on R. We have

DIf=dlf+Cih° | (1—|o|)’ T oI f(. + lyoh)do,

-1
. 1
A f :f+cjh2/ (1—|o))d2f(. +ljoh)do, j=1,2, I, = % lo =1.
-1

We set 7 = e*¢ and p = r~*. The positive parameters s and h will be large and small respectively.

We highlight the dependence on s, h and A in the following estimate. We assume s > 1 and A > 1.
Proposition A.6 Provided sh < K, we have

rA’Dp = 19.p + sOx 5 ((shz)) =s0xr(1), j7=0,1,
7“D2p = r@ip + 820)\,33 ((shQ)) = SQOA,R(l).

The same estimates hold with p and r interchanged.

References

[1] F. AMMAR-KHOJIDA, A. BENABDALLAH, M. GONZALEZ-BURGOS, AND L. DE TERESA. New phenom-
ena for the null controllability of parabolic systems: Minimal time and geometrical dependence. J.
Math. Anal. Appl., 444, 2 (2016), 1071-1113.

[2] O. BopART AND C. FABRE. Controls insensitizing the norm of the solutions of a semilinear heat
equation. J. Math. Anal. and App., 195, 1995, 658—683.

[3] O. BopART, M. GONZALEZ-BURGOS AND R. PEREZ-GARC{A. Existence of Insensitizing Controls for
a Semilinear Heat Equation with a Superlinear Nonlinearity. Communications in Partial Differential
Equations, 29, 7-8 (2004), 1017-1050.

[4] O. BoparT, M. GONZALEZ-BURGOS, AND R. PEREZ-GARCiA. Insensitizing controls for a heat
equation with a nonlinear term involving the state and the gradient. Nonlinear Anal., 57, 5-6 (2004),
687-711.

[5] F. BOYER. On the penalised HUM approach and its applications to the numerical approximation of
null-controls for parabolic problems. ESAIM Proceedings, 41 (2013), 15-58.

[6] F. BOYER, F. HUBERT, AND J. LE ROUSSEAU. Discrete Carleman estimates for elliptic operators
and uniform controllability of semi-discretized parabolic equations. J. Math Pures Appl., 93 (2010),
240-276.

[7] F. BOYER, F. HUBERT, AND J. LE ROUSSEAU. Discrete Carleman estimates for elliptic operators in
arbitrary dimension and applications. SIAM J. Control Optim., 48 (2010), 5357-5397.

[8] F. BOYER, F. HUBERT, AND J. LE ROUSSEAU. Uniform null-controllability for space/time-discretized
parabolic equations. Numer. Math., 118 (2011), 601-661.

[9] F. BOYER AND J. LE ROUSSEAU. Carleman estimates for semi-discrete parabolic operators and
application to the controllability of semi-linear and semi-discrete parabolic equations. Ann. I. H.
Poincaré-AN, 31 (2014), 1035-1078.

[10] N. CARRENO, M. GUEYE, AND S. GUERRERO. Insensitizing control with two vanishing components
for the three-dimensional Boussinesq system. ESAIM Control Optim. Calc. Var., 21, 1 (2015), 73—
100.

[11] I. EKELAND AND R. TEMAM. Convex analysis and variational problems. North-Holland, (1976).

[12] C. FABRE, J.P. PUEL, AND E. ZUAZUA. Approximate controllability of the semilinear heat equation.
Proc. Royal Soc. Edinburgh, 125 A, (1995), 31-61.

37



[13] E. FERNANDEZ-CARA AND E. ZuazUA. Null and approximate controllability for weakly blowing up
semilinear heat equations. Ann. I. H. Poincaré-AN, 17, 5 (2000), 583-616.

[14] A. Fursikov AND O. Yu. ImMANUVILOV. Controllability of evolution equations. Lecture Notes,
Research Institute of Mathematics, Seoul National University, Korea, (1996).

[15] R. GLOWINSKI AND J.-L. L1OoNs. Exact and approximate controllability for distributed parameter
systems. Acta Numer., (1994), 269-378.

[16] R. GLowINskl, J.-L. LioNs, AND J. HE. Exact and approximate controllability for distributed
parameter systems. Encyclopedia of Mathematics and its Applications, vol. 117, Cambridge University
Press, Cambridge, (2008).

[17) M. GoNzZALEZ-BURGOS AND L. DE TEREsA. Controllability results for cascade systems of m coupled
parabolic PDEs by one control force. Portugal. Math., 67, 1 (2010), 91-113.

[18] S. GUERRERO. Controllability of systems of Stokes equations with one control force: existence of
insensitizing controls. Ann. I. H. Poincaré—AN, 24, 6 (2007), 1029-1054.

[19] S. GUERRERO. Null controllability of some systems of two parabolic equations with one control
force. SIAM J. Control Optim. 46, 2 (2007), 379-394.

[20] M. GUEYE. Insensitizing controls for the Navier-Stokes equations. Ann. I. H. Poincaré-AN, 30, 5
(2013), 825-844.

[21] O. KaviaN AND L. DE TERESA. Unique continuation principle for systems of parabolic equations.
ESAIM Control Optim. Calc. Var., 16, 2 (2010), 247-274.

[22] S. LaBBE AND E. TRELAT. Uniform controllability of semidiscrete approximations of parabolic
control systems. Syst. Control Lett., 55 (2006), 597-609.

[23] J.-L. Lions. Quelques notions dans l’analyse et le controle de systémes & données incomplétes. Pro-
ceedings of the XIth Congress on Differential Equations and Applications/First Congress on Applied
Mathematics, University of Malaga, 1990, 43—-54.

[24] A. MUNcH AND E. ZuAzUA. Numerical approximation of null controls for the heat equation: ill-
posedness and remedies. Inverse problems, 26, 8 (2010), 085018, 39pp.

[25] L. pDE TERESA. Insensitizing controls for a semilinear heat equation. Comm. Partial Differential
Equations, 25, 1-2 (2000) 39-72.

[26] L. DE TERESA AND E. ZUAzUA. Identification of the class of initial data for the insensitizing control
of the heat equation. Commun. Pure. Appl. Anal., 8, 1 (2009) 457-471.

[27] E. Zuazua. Control and numerical approximation of the wave and heat equation. International
Congress of Mathematicians, Madrid, Spain IIT (2006) 1389-1417.

38



	Introduction
	The insensitizing control problem
	Statement of the problem
	Discrete settings and notation
	Statement of the main results

	The semi discrete relaxed observability inequality
	Proof of Theorem ??
	The fully discrete insensitizing control problem
	Fully discrete null-controllability formulation
	Linearized problem
	Computational method
	Semilinear problem

	Numerical experiments
	The insensitizing problem
	Illustration of positive insensitizing results
	The class of initial data that can be insensitized
	The influence of the source term 
	The case O=
	A quadratic case

	Simultaneous insensitizing and null control

	Some discrete calculus results
	Discrete calculus formulae
	Some results related to the weight functions


