N

N

Controllability results for a cross diffusion system with a free
boundary by a flatness approach
Blaise Colle, Jérome Lohéac, Takéo Takahashi

» To cite this version:

Blaise Colle, Jérome Lohéac, Takéo Takahashi. Controllability results for a cross diffusion system with a free
boundary by a flatness approach. Acta Applicandae Mathematicae, 2023, 187, pp.14. {10.1007/s10440-023-
00607-0). <hal-03969875v2)

HAL Id: hal-03969875
https://hal.science/hal-03969875v2

Submitted on 9 Oct 2023

HAL is a multi-disciplinary open access archive L’archive ouverte pluridisciplinaire HAL, est des-
for the deposit and dissemination of scientific re- tinée au dépoét et a la diffusion de documents scien-
search documents, whether they are published or not. tifiques de niveau recherche, publiés ou non, émanant
The documents may come from teaching and research  des établissements d’enseignement et de recherche
institutions in France or abroad, or from public or pri- francais ou étrangers, des laboratoires publics ou
vate research centers. privés.

Au‘to':'lizition
HAL Authorization


https://hal.science/hal-03969875v2
https://about.hal.science/hal-authorisation-v1/
https://about.hal.science/hal-authorisation-v1/
https://hal.archives-ouvertes.fr

Controllability results for a cross diffusion system with a free
boundary by a flatness approach

Blaise Colle™2, Jérome Lohéac?, and Takéo Takahashi!

YUniversité de Lorraine, CNRS, Inria, IECL, F-54000 Nancy, France
2Université de Lorraine, CNRS, CRAN, F-54000 Nancy, France

October 9, 2023

Abstract

We study a one-dimensional cross diffusion system with a free boundary modeling the Physical Vapor
Deposition. Using the flatness approach, we show several results of boundary controllability for this system
in spaces of Gevrey class functions. One of the main difficulties consists in the physical constraints on the
state and on the control. More precisely, the state corresponds to volume fractions of the n + 1 chemical
species and to the thickness of the film produced in the process, whereas the controls are the fluxes of the
chemical species. We obtain the local controllability in the case where we apply n + 1 nonnegative controls
and a controllability result for large time in the case where we apply n controls without any sign constraints.
We also show in this last case that the controllability may fail for small times. We illustrate these results
with some numerical simulations.

Keywords: Control, flatness, cross diffusion, free boundary.

1 Introduction and statement of our results

We consider controllability properties of a cross diffusion system with moving boundaries that can model the
Physical Vapor Deposition (PVD) process involved in the fabrication of solar panels. Over a substrate, n + 1
chemical species are introduced in gaseous state and solidify to generate a film occupying a domain of the form
(0,e(t)) at time ¢ > 0. We follow here the model considered in [1,/3]. For more information about the physical
process, we refer to [15].

We denote by uy, the volume fraction of the species k € {0, ...,n} and by ¢, its flux. The physical conditions
on these quantities are

du=1, w>=0 (0<k<n) (1.1)
k=0
and
e =0 (0<k<n). (1.2)
We have denoted by e(t) > 0 the thickness of the film at time ¢ and its relation with the fluxes is

e(t):eOJr/O Y erls)ds (£ 0). (1.3)
k=0

In what follows, the state variables of the system are e and

ui=(up,...,u,)" €R",



since up can be obtained from u with the relation (1.1)). We also set
©:=(p1,... ,(pn)T € R".

Then the model considered here is (see [3])

Ou — A*u=0 t>0, ze(0,e(t),
Adyu(t,0) =0 t>0, a4
Adzu(t,e(t)) + € (t)ult, e(t)) = ¢(t) t>0, '
u(0,z) = ul(x) z € (0,€%).

To be more precise in the model considered in [1], the matrix A € M, (R) can depend on u. Here we assume
that A is independent of u, and invertible:

A € GL,(R). (1.5)
The existence of solutions to the above system has been proven under some particular conditions on the func-
tion A(u) that give a gradient flow structure to and permit to use the boundedness by entropy technique
(see [2,/6]). For an introduction to this method and to general cross diffusion systems, one can refer to the
book [7]. One can see (L.3)-(L.4) as a controlled system where the state is (e,u) and the controls are the
fluxes ¢i. To our knowledge, the only work dealing with the controllability of the above system is [3] where the
authors show the finite-time stabilization of the linearized system around some equilibrium states. Their result
is based on the backstepping method.

In our work, we use a different approach to control the system: the differential flatness. This method,
which comes from the finite-dimensional framework, has been successfully applied to several partial differential
equations: the heat equation [11,/13], general parabolic equations [12], the Schrédinger equation [14], the linear
Korteweg—de Vries equation [10] and a class of semilinear heat equations [8]. The authors of the present paper
have used this method to show some controllability properties of another free boundary model, the Stefan
problem, in [4].

As for the Stefan problem, the difficulties to handle 7 are the free-boundary and the physical
restrictions that impose bounds on the solutions or on the controls. Here we want to use the controls ¢y to
pass from a stationary state to another with the restrictions and . With these two constraints, we
obtain a local controllability result (Theorem . To go further, we also investigate the problem where is
satisfied and where there is no sign constraints on the controls (Theorems and . The set of “physically

reasonable” stationary states of (|1.3)—(1.4)) is
n
S:= {(e,u) ER™ ;E€>0, W>0(1<k<n), Y W€ (0,1)}. (1.6)
k=1

In order to state our mains results, we first recall the notion of Gevrey functions. A function f: R — R is a
Gevrey function of order o > 1 if it is C* and if for any compact subset K of R, there exist M, R € R’ such

that its derivatives satisfy
0e
‘f“)(t)‘ <Mz (LeN teK).

Similarly, g : R> — R is a Gevrey function of order (o1, 09) if it is C° and if for any compact subset K of R?,
there exist M, Ry, Rs € R such that

e gloz
R R}
These definitions can be extended to vector-valued functions. The interest for such functions is due to the fact
that for any o > 1, the function

|00 g(t,x)| < M

L,k eN, (t,z) € K).

1 if t <0,
e—((l—t)*“d) '
a(t) = ey e 0D (1.7)
0 ift>1,



with ¢, = (0 — 1)1 is a Gevrey function of order o (see, for instance |5, Appendix B]). More precisely one can
show the existence of M, R > 0 such that

egﬂ(t)) < M(i;): (€N, teR). (1.8)

For more information on the Gevrey functions, we can refer for instance to [16H18].
We are now in position to give the main results of this paper. The first main result states as follows:

Theorem 1.1. Assume (L.5), o € (1,2), T > 0 and (e°,u°) € S. Let us consider (e',u') € S and assume that
el > e® > 0. There exists ¢ > 0 such that if

|u0 —u'| <e, (1.9)
then there exist a control (¢x)ycro, .,y Gevrey of order o satisfying (L.2) in (0,T), and a solution (e,u) of

.....

(1.3)—(1.4) such that e is Gevrey of order o, u is Gevrey of order o in time and 1 in space, (e(t),u(t,x)) € S,
for every t € [0,T] and x € (0,e(t)) and

e(T)=¢e', w(T, ) =u'.
In the case where we do not consider the condition (1.2), we can control globally the system (1.3)—(1.4).
T3)-([).

First we consider the case where ¢y = 0, that is we have only n scalar controls ¢1, ..., @, acting on
Our second main result is stated below:

Theorem 1.2. Assume (L.5) and o € (1,2). Let us consider (e, u®), (e!,ul) € S with

e’ <1—Zu2> = e (1—Zu}c> . (1.10)
k=1 k=1

Then there exists To > 0 such that for any T > Ty, there exist a control (¢y), Gevrey of order o with o =0
and a solution (e,u) of (1.3)—(1.4) such that e is Gevrey of order o, u is Gevrey of order o in time and 1 in
space, (e(t),u(t,x)) € S, for every t € [0,T] and z € (0,e(t)), and

e(T) =e', wu(T,-)=nu'.
Remark 1.3. The compatibility condition (L1.10) is necessary if po = 0 and it will be justified by the Corol-
lary 23

To complete Theorem [1.2] we show that for ¢g = 0, there are cases where the problem is not controllable
for small times T' > 0:

Proposition 1.4. Assume (1.5) and that A has a real eigenvalue. Then, there exist (e, u?), (el ,ul) € S
satisfying (1.10) and To > 0 such that if there exist a control (py), with g9 = 0 and a solution (e,u) of
(1.3)—(L.4) such that (e(t),u(t,x)) € S, for every t € [0,T] and = € (0,e(t)) and
e(T) - ela U(T, ) - ula
then
T>T.

In the case where we use the n + 1 controls and where we do not consider the condition (1.2, then the
system is controllable for any time 7" > 0:

Theorem 1.5. Assume (L.5)), o € (1,2) and T > 0. Let us consider (e°,u°), (e!,u') € S. Then there exist a
control (pr)eqo,....ny Gevrey of order o and a solution (e,u) of (L.3)~(1.4) such that e is Gevrey of order o, u
is Gevrey of order o in time and 1 in space, (e(t),u(t,x)) € S, t € [0,T] and x € (0,e(t)) and

e(T) =e*, wu(T,-)=nu'.

The outline of the paper is the following: in Section [2] we give some preliminary results and recall the
flatness method that we use in our main results. Then we show these main results in Section [3] Finally, we
present some numerical illustrations of our results in Section



2 Preliminaries and the flatness method
2.1 Property of the system (|1.4])
One of the difficulties to deal with our system is the boundary condition in :
Adyu(t,e(t)) + € (t)u(t, e(t)) = o(t) (t>0). (2.1)
We show that condition can be written in different and more convenient ways:

Lemma 2.1. Assume u € C®°(Ry x R ;R™) satisfies

Opu — 0%(Au) =0 (t>0, z>0), (2.2)
Adyu(t,0) =0 (t > 0), ’
n
and let set ug :=1— Zuk Then (1.3)), are equivalent to
d e(t)
T ug(t,z)de = @i(t) (0<k<n, t>0), e(0) = €. (2.3)
Proof. Using (2.2)), we have that for k € {1,...,n},
d e(t) e(t)
T / ug(t,z) de = / Opug(t,z) dz + € (t)ur(t, e(t)) = O [Au(t, e(t))|r + €' ()ur(t, e(t)). (2.4)
0 0
hen (t) (t) (t)
d e(t d e(t n d e(t
@), uo(t,m)dx:— (12% (t,x ) dxe'(t)’;dt/o ug(t, ) dz. (2.5)
We can now show the equivalence: if ( - holds, then (2.4) yields (2.1)) and (2.5) yields
") = () (2.6)
k=0

which, combined with e(0) = ¢, implies (1.3). Conversely, (1.3)) implies e¢(0) = €° and ( . Then

and (2.1) yield

d re@®
T /0 ug(t, ) de = @i (t)
for k € {1,...,n} and the case k = 0 is obtained from (2.6) and from (2.5)). O

We deduce the following compatibility conditions for the reachable states if ¢y = 0:
Corollary 2.2. Assume (e,u) is a smooth solution of (1.3))—(1.4) with ¢o =0. Then for any t > 0,

/e(t (1 - Zuk (t,x ) dz = /0“3D (1 —~ ;ﬁ@:)) dz. 2.7)

Remark 2.3. This result justifies the condition (1.10) between the initial and the final conditions in Theo-
rem[I.3 Moreover, it can be used to obtain a numerical algorithm in the case where o = 0. This corresponds
to the result below.



Corollary 2.4. Assume (e,u) is a smooth solution of (L.3)-(L1.4) in [0,T], with po = 0 and such that
(e(t),u(t,z)) € S, for every t € [0,T] and z € [0,e(t)]. Then for any t > 0, e is the solution of the Cauchy

problem
e'(t) — ZZZI (Aaxu)k (t’ e(t))
1=k uk(t, e(t)

Proof. Differentiating (2.7) with respect to time, we obtain that

n e(t) n
') (1 —Zuk(t,e(t))> :/ S Qun(t,z) de
k=1 0 p—

Then using the first two equations of (1.4, we deduce that

'(t) <1—Zuk(t,e ) D (Adsu)k(t,e(t)).
k=1 k=1

(t € [0,77), e(0) = €°. (2.8)

Using that

we deduce the result. O

Remark 2.5. The above result allows us to solve numerically - . if oo = 0. By the flatness method
described in the next section, we obtain a smooth solution of . ) that can be approximated through a truncation.
Then, we can solve by a standard numerical method, provided that ZZ:1 ur < 1. Note that, with this
condition, the Cauchy problem admits a unique local solution thanks to the Cauchy-Lipschitz theorem. In
the proof of Theorem we use directly Corollary instead of Corollary [2]] to obtain the existence and
uniqueness of e.

2.2 The flatness approach

Theorems and [1.5| are based on the flatness approach. This strategy was introduced in [11] for the heat
equation, and we follow here the same strategy by searching the solution u of (1.4)) in the form

o
z“

’L:O

a9 (1) ((t,z) € R?), (2.9)

where « : R — R™ is Gevrey of order o € (1,2), i.e., there exist M;, Ry > 0 such that

, e
‘a@)(t)j < Ml(ZR)ﬁ (i €N, teR). (2.10)
Here and in what follows, we use the notation | - | for the maximum norm of R™. Formally, we see that for all

(t,z), we have the following relations

[eS) m- ) .’I} _ ' '

Opul(t, v) — AD2ult, “ial (¢ =Dty =0

hu(t, ) — Adzu(t, x) ; ;2272' o' (t) =0,
Oru(t,0) = 0.

To justify the above property, we need to show that u given by (2.9), with « given later by (3.17)), is well-defined
and is a Gevrey function. First, we set

21

(20)!

fi(t,z) == A7) ((t,z) e R%, i e N).



If 2i < k, then 070% f; = 0, and if 2i > k, then (2.10) yields

((E + i)!)a HA—1||2 “r|2i_k

¢k
070 filt,2)| < My R 2~}

(2.11)

where here || - || denotes the matrix norm induced by the maximum norm in R”. Using that (£ 4 4)! < 2¢7414!
and the Stirling formula, we deduce that u given by ([2.9)), with « satisfying (2.10)), is well-defined. Furthermore,
for every r > 0, there exist M > 0 such that

@ K

¢ 0k
< 7
|8tal.u(t,$)‘ = M(Rl/ga)é rk

(L,EeN, t>0, |z| <71).

We have thus obtained the following result:

Proposition 2.6. Assume « satisfies (2.10). Then u given by (2.9) is Gevrey of class o in time and 1 in space
and is a solution of (12.2).

3 Proof of the main results

3.1 Proof of Theorem [1.1]
We consider u given by (2.9) with « given by

. t 0 o t 1 n
a(t) =6, (T) u + (1 05 ()) u €R (t e R), (3.1)
where 6, is defined by (1.7). We also set

e(t) :== t+e’  (teo,T)). (3.2)

In particular,
e(t) =& ;e >0 and & <et)<el  (te[0,T]).

Applying Proposition we deduce the regularity of (e, u) and that (1.3)—(1.4]) hold with the controls given by

o(t) == Adzu(t,e(t)) + € (H)u(t,e(t)) and @o(t) :==e€'(t) — Z or(t)  (t>0). (3.3)
k=1

Moreover, using the properties (1.7)) of 8,, we also have
u(t,z) =u® ift <O, u(t,z) =ut ift>T. (3.4)

There exists d € (0,1) such that

Taking € < d/2 in (1.9), we deduce from the above estimates and from (3.1 that

n

d . d .
5 < ke{I{l,l.?n} oy and kz::lak <1- 5 in 0,T). (3.6)



Now, we can write

Zuk(t,x):Zak(t)—i—Z(21)'2[14 al ()] (3.7)
k=1 k=1 =1 k=1
and o o
wi (@) = on(t) + (;‘)! [A—ia@)(t)h (1<k<n). (3.8)
Using (1.8) and ., we have
()] < em W N, teR) (3.9)
= (RT)

and thus

< Mgi <|A1”(61)2>1 W7 (e 0,7], = 0,e(®). (3.10)

o 21 o

A (2) t ]
; (24)! [ () k
Taking € small enough, we deduce that

g < ke{r?,i?’n} ug(t,x) and Zuk(t, z)<1-— g (t€[0,T], = €0,e(t)]). (3.11)

Finally, from (3.3)) and ., we have

or(t) = €/ (H)an(t) +ZL 4= Dal0 (e )}k+e'(t)ze(t?2.i [A7a@] >0 1<k <)

(2 — 1)! — (20)!
(3.12)
and
n oo e(4)2i— n i . oo e 2 N .
o (1 o) -5 S ], 5SS ], o
k=1 i=1 k=1 =1 k=1 (3 13)
The relations in ) and . 3.6]) yield
1_,0 n 1_,0
, e —e’d , e —e’'d
> — — > — . .
¢ (Har(t) > —=—5 >0, €(t) <1 ;ak(t)> >——5>0  (te[0,T) (3.14)
On the other hand, for any k € {1,...,n},
0o e t)Ql—l [ —(i—1) (z) } < Me Z ||A 1“z 1 ( )21’71 (i!)a (t . [O T]) (3 15)
22 (2 1) (2i —1)! ’ '
and
i e(t)zi |:A7ia(z :| < Me Z ||A 1” (7")0 (t c [0 TD (3 16)
P (20)! (20)! A '
Taking & small enough, and combining (3 7-, we deduce in (0,7).
This concludes the proof of Theorem [I.1] O



3.2 Proof of Theorem [1.2]
We consider u given by (2.9) with « defined through the function 6, given in (1.7):

Using (|1.8)), we have

a(t) =

0y (;) u® + (1 —0, (;)) ut € R" (t € R).

(i)?
' (RT);

\a@)(t)‘ <M (i € N*, t € R)

Applying Proposition we deduce the regularity of u, and that it satisfies (2.2)), and

u(0,2) =u°, w(T,z) =u (x €R).

Note that we have for (¢,z) € R?,

and

wi (@) = on(t) + v . [A—ia@')(t)]k 1<k<n).

From (3.18)), we deduce that if |z| < r and T > 1, then

where

o0 Z‘Qi
> o

47 (1)

Now, let us consider d € (0, 1) such that

f(r) — 2 N[ i nf(r)
<= A7l <
K ST Z (2)! { @ (t)}k T
=1 k=1
(AT )7
=M —n= 1 .
7r) 2( i) e
Zu%él—d, dék nllin uy, and Zuiél—d,
k=1 €ftn} k=1

Then, the above relations and (3.17)) yield

We then set

and we consider T > 1s

uch that

d < i d <1l-—d.

k=1
nf(r) _d
T ~2

Combining (3.19)—(3.21)), (3.24) and the above relation, we deduce

d
5 <
2

min
ke{l,...,n}

- d
ug(t,z) and I;uk(t,m) <1- B (t=0, |z| <r).

(3.17)

(3.18)

(3.19)

(3.20)

(3.21)

(3.22)

(3.23)

(3.24)

(3.25)

(3.26)



In particular, the function

Ult,z) : / (1—Zukty>

is increasing in = € [0,r], and satisfies U(t,0) = 0, and, with -,

Ut,r) = d ( Z u%)
k=1

Therefore, there exists a unique e(t) € [0, r] such that

/e(t) (1 - zn:uk(t,x)> de = ¢° (1 - iu%) .
0 k=1 k=1

One can check that U is Gevrey of order ¢ in time and 1 in space. Thus using the Implicit Gevrey map theorem
(see [18, Theorem 8.1]), we deduce that e is Gevrey of order o. We have e(0) = €° and if we set

d e(t)
wr(t) ::&/0 ug(t,z)de (1<k<n, t>0)

then we see that
d re®
dt
and thus (2.3) holds and from Lemma we deduce that (e, u) is a solution of (1.3)—(L.4)). From (3.26]) and
e(t) < r, we deduce that (e(t),u(t)) € S for all ¢ € [0,T7].
This concludes the proof of Theorem O

ug(t,z)dz =0

3.3 Proof of Proposition

We now prove that the controllability of the system can fail for small times.
We denote by AT the transpose of A and by hypothesis, there exist a € R”, a # 0 and X # 0 such that

ATa = \a.
Since a # 0, there exist u°, u! € R such that
u’a#ut-a,

together with

n
. 0 . 1
min  u; >0 min  ul > 0, up < 1, ur, < 1.
ke{l,...,n} k ’ ke{l,...,n} k Z k Z k

We also choose €? > 0 and e! > 0 such that (I.10]) holds. Let us consider a control (¢r), with 9 =0 and a
solution (e, u) of (1.3)—(1.4) satisfying (e(t),u(t,x)) € S, for every t € [0,T] and = € (0,e(t)), and

e(T)=¢', w(T,z)=u' (z€(0,e")).

We set

n n n
v::u-a+Z|ak|, 110::u0-a+§:|ak\7 vlzzul-a—FZ\aH



and we have v® # v! and v°, v > 0. Since (e(t),u(t,x)) € S for all t € [0,T], we have v(t,z) > 0, for all (¢, z).
From Corollary we deduce

e(t) > L:= /e (1 - iui(x)) dz > 0.
0 Pt

Taking the inner product of the first equation of (1.4]) with a, and using the above results, we deduce that

O — A%v =0 in (0,7) x (0, L),
v(t,0) >0, v(t,L) >0 te(0,7),
v(0,2) =0 >0, o(T,z)=v!>0 x € (0,L).

If A > 0, we can apply [9, Theorem 2.1] to deduce the existence of Ty(v°, v!, L, \) > 0 such that
T>T,.

If A < 0, we can perform the change of variable ¢ — T — t and apply [9, Theorem 2.1] to deduce the result.
This concludes the proof of Proposition O

3.4 Proof of Theorem [1.5]

We end this section by the proof of the controllability result in arbitrarily small time, using n+ 1 controls which
are not subject to any sign constraint.
Using ¢g, we can control e independently of u. More precisely, let us set

e(t) :== €%, (‘O’T’f) +eTY/? <og (1 = :;f) — 0, <3 - i,t)) + e, (3 = ‘3’,5) : (3.27)

with e € (0,1) small enough that we specify later. We define u with (2.9) where « is defined through the
function 6, given in (|1.7):

alt) == 6, (?)Tt — 1) u® + (1 —0, (?;f — 1)> ut eR®  (teR). (3.28)

We have that « satisfies (3.18). Then, applying Proposition we deduce the regularity of (e,u) and that it
satisfies ([1.3)—(1.4) with the controls given by

o(t) == Adu(t,e(t)) + € (t)u(t,e(t)) and o(t) :=¢€'(t) — ngk(t) (t > 0). (3.29)
k=1

Using the properties (1.7) of 6,, we also have

T 2T
u(t,z) =u® ift < 3 u(t,z) =ul ift > 5 (3.30)
and T or
e(t)=¢€" ift<0, e(t)=eT"? ifte (3, 3) . oet)y=€" ift=T (3.31)

and e(t) > min(e, e!,eT/2) > 0 in the other intervals. It only remains to show that

0< min wu(t,z) and zn:uk(t,x) <1 (t€(0,T), = € (0,e(t))). (3.32)
k=1

10



Using (3.30), we deduce the above relations for t ¢ (3,2L). If t € (%, 2L), we use (2.9) to write (3.19), with

St o (F-1) St (10 (1)) St con e

k=1

As in the proof of Theorem we only need to estimate the sum in the right-hand side of ( - using ,
e(t) = eT'/? and combining 1t with (3.18), we obtain

0 1
<M1ns2z (”A ”) E%))! (z € (0,eTY?)). (3.33)

In particular, taking € small enough, we conclude that

kﬁ:_luk €(0,1) (t € <§, 23T> , T € (0,e(t))> .

The other relation in (3.32)) is obtained similarly by taking ¢ possibly smaller.
This concludes the proof of Theorem O

4 Numerical illustrations
Within the flatness method, one can deduce naturally a numerical algorithm to approximate the solution

of (1.4). Assuming that the solution w is given by (2.9), where o : R — R™ is a Gevrey function of order
o € (1,2) satistying (2.10)), one can approach u by its partial sums:

N
un(t,z) == Z T A7) ((Le) €RY). (4.1)

The following result gives an estimate of the error between u and uy. The proof is standard, but we recall it
for completeness.

Lemma 4.1. Assume o € (1,2), and let L > 0. There exists a constant C' > 0 such that for any Gevrey
function « satisfying (2.10), there exists Ng € N* such that for any N > No, u and uy, given respectively

by (2.9) and (@.1), satisfy

VN [ L*||A7Y 1
”u - U’NHLOC(]RX[fL,L]) < CMl In N 4R1 (N!)Q—cr . (42)

Proof. From (12.10]) and the Stirling formula, there exist a constant C' > 0 and Ny € N* such that for any L > 0,
S [—L,L] and ¢ > NQ,

(;j)! ‘)(t)’ S OMy <L2 HA451>1H eza> jilo=2)+3(0-1), (4.3)
We thus set 12 HA*H o o
K = — R, 9(y) = (2—-o)ylny — Iny —yln K
so that can be written as N
éi)!A‘ia(”(t)‘ < OMye 9. (4.4)

11



Using that o € (1,2), we deduce that taking Ny large enough, we have

2—0

9'(y) =g (N) > In(N) >0 (y=N > No).

Therefore, we deduce from the above relation, together with (2.9)), (4.1) and (4.4]) that

R CM; _
lu = unll g mxj—L,L7) S CM1/N e W) dy < (V)¢ g(N),
We conclude the proof of this lemma by using the Stirling formula. O

We will now give different illustrations of our results. All the calculations are performed using Matlab.
For (t,z) € R?, u(t,z) from is approximated by . Thanks to the previous proposition, one does not
need to take N to be very large (most of the time, we use N = 100 nonetheless) one can observe in Figure
that the convergence is fast. The derivatives of a are computed inductively as in the appendix of [14]. As 6,
from converges pointwise to a Heaviside function when o goes to 1 in order for the numerical computation
to go well and to avoid an explosion (see Figure one will benefit from taking o close to 2 therefore, we chose

. _ 1
to work with o =2 — 55.

Remark 4.2. According to [3] (see also [1]) a matriz form which is of physical interest for this system is given
by A(u) = (Aqj(w))ijeqn,...ny with

A;i(u) = Z (Kikp — Kro)ur + Kio, forl<i<mn,
1<k#i<n
Aij(u) = =(Kij — Kio)ui, for1<i#j<n,

where for every 0 < i # j < n, K;; = K;; >0.

All the computations are done with n =4, and A = A(ug) constructed as in the previous remark with:

* 2 2 b 5
2 x 5 7 8
(Kij)ije{t,..m} = 29 5 % 3 and  (Kio)ief1,..n} = 7
5 7 3 % 9
4.1 TIllustrations for Theorem [1.2|
For this part, we take,
1 2.5
1 2 1 145
0o_ o_ L 1_ b
e’ =1/2, u’ = 0 |25 and u ol 1] (4.5)
1 1.5

Recall that when g is set to 0, u®, u!, €® and e! satisfy the compatibility condition (2.4). With the values

given in (4.5)), this leads to
et =17/2. (4.6)

Here, we compute e as the solution of the Cauchy problem given in Corollary 2.4] using the ode45 function
from Matlab by approximating u and J,u with truncated series as described before, ¢ and g are then computed
from uy and e using . The result can be seen in Figures (1| and In Figure we can see that the
condition is numerically verified (as e; isn’t used in the algorithm that computes e), and in Figure
the fact that ¢o = 0 is also numerically verified. In Figure 2| we give the graphs of u(¢, ) for different values of ¢
which allows us to see that the transition from u° to u! is quite smooth.
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In Figure |3a] one can observe the fast convergence of ¢; with respect to N. In fact the control has numerically
converged for N = 4. Finally, in Figure 3b] we illustrate the dependence of the control with respect to o. We see
in particular the fact that for o close to 1, the control becomes singular. In fact, at a given time T > 0, taking
o close to 1 leads to a violation of the state constraints. Roughly speaking, the more ¢ is small the larger T'
has to be. As example, the state constraint is still violated for o = 1.3 and T = 100.

3.0 - %o

[
2.54 — 2
3.01 — ¢3
— ¢a

3.51

2.01
2.51

1.5

e(t)
o(t)

2.01
1.0 1
151
0.5 1
1.01

0.0
05 — 7|

T T T T T T T T T T T T T T
0.0 0.5 1.0 15 2.0 2.5 3.0 3.5 4.0 0.0 0.5 1.0 15 2.0 25 3.0 3.5 4.0
t t

(a) Graph of e. (b) Graphs of the controls.

Figure 1: Numerical test with T'=4, N =100 and 0 = 2 — 3% The values of €°, u® and u! are given in ([4.5).

4.2 TIllustration of Theorem [1.5]

To numerically illustrate Theorem [1.5] we take €®, u°, e! and u' as in the previous paragraph, i.e., they are
given by and . Here, e is given by and g, ..., ¥, are obtained through . In , we
chose € = 0.1, recall that this value has to be chosen small enough to ensure the state constraints on u.

Using ¢ we are able to control our system from the same steady states as in the previous case and with the
same parameters in arbitrarily small time (we take T' = 0.25 for the numerical illustration). Recall that in the
n controls case a minimal time is required to ensure that » .., u; < 1, and this constraint is violated even for
T =3 (when pg = 0). On Figure 4] we have displayed the trajectory of e and the controls ¢y, ..., p4.
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