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Abstract

We shall study the convergence rates of the Tikhonov regularizations for the
identification of the diffusivity g(x) in a parabolic—elliptic system. The H'
regularization and a mixed LP—H' regularization are considered. For the H'
regularization, we present a simple and easily interpretable source condition,
under which the regularized solutions will be shown to converge at the standard
rate in terms of the noise level of the data. The convergence is analyzed
in three different approaches, which result in the same convergence rate but
require quite different conditions on the measurement time and the identifying
parameters. For the mixed LP—H' regularization, we will achieve some desired
convergence rate by using the Bregman distance and some new source condition
and nonlinearity condition.

1. Introduction

In this work, we are interested in the following coupled parabolic—elliptic system:
-V . (goxX)Vu) =0 in Q\ o,
(1.

du .
i V.-(@x)Vu) =0 in o,

where  is an open bounded and connected domain in R? (d < 3) occupied by two materials,
one in a small domain w that sits completely in the interior of €2, and the other in Q \ ®.
The two materials are of different physical properties: one with the physical diffusivity g(x)
in w and the other with the diffusivity go(x). Function u(x, t) represents the profile of some
physical quantity at time ¢ and location x. The coupled parabolic—elliptic system (1.1) arises
in many engineering and industrial applications; see [14—18] and references therein. One
important application is from electromagnetic metal forming [16—18], where the evolution of
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the deformation field of a mechanical structure of some conducting material is coupled with an
electromagnetic field that generates a Lorentz force, thus driving the metal forming process.
Inside the conducting material region w, diffusion of the electromagnetic field takes place,
leading to a model equation of parabolic type, while the equilibrium state is instantaneously
assumed outside, resulting in a model equation of elliptic type; see (1.1).

We shall complement the system (1.1) with the following initial and boundary conditions:

ux,0) =up(x) in w; uxt)=0 on ILx(0,7T) (1.2)
and the following physical interface condition on the interface dw:
ou~ dut
=t gl — g% on B x (0,7), (1.3)
on on

where u~ and u™ denote the restriction of u from € \ @ and @ onto dw, respectively.

When the physical property ¢(x) of the medium inside w is known, one can solve the
system (1.1)—(1.3) to find the profile of the physical quantity u(g) in 2. This is called the
direct problem, and there is a unique solution u(q) to the system (1.1). But in this work we are
interested in the following inverse problem: the material property g(x) of the medium occupied
by w is not available, so we need to recover the distribution ¢(x) of the material property in @
by using some extra measurement data. This identification problem is severely unstable, i.e.
small perturbations in the measurement data can cause tremendous effects on the parameter
q(x). Therefore some type of regularization has to be introduced in the numerical identification
process [3]. One most stable and effective approach is to transform it into stabilized output
least-squares problems with Tikhonov regularization. Our major interest in this work is to study
the convergence and convergence rate of the regularized approximation to the true physical
diffusivity g(x) in terms of the noise level in the observation data.

Intensive studies on the stability and convergence of the Tiknohov regularization can be
found in the literature, see, e.g., [19, 4, 12, 2,7, 10, 11, 13]. Next, we shall briefly review some
existing theories and then point out the new contribution of this work.

Consider a nonlinear ill-posed equation

u(q) =z, (1.4)

where u : K C Q — U is a nonlinear mapping between Hilbert spaces Q and U, and K is
some admissible set of the parameter g. Let g* be some a priori estimate of the true parameter
g; then we consider the output least-squares formulation with Tikhonov regularization

. S22 * 12
_ _ 1.
min |lu(q) =25+ Blla = q"llg» (L.5)

where z° is the measurement of the exact data z with an error of level 8, i.e. ||z — 2° ||y < 8.

Let g™ be an exact solution of (1.4). If u is Fréchet differentiable and its Fréchet derivative
' is Lipschitz continuous with Lipschitz constant L, and there exists a w € U such that the
so-called source condition

gt —q" =u(g")w (1.6)
holds and such a w is small enough, i.e.
Liwlly <1, (L.7)

then the regularized minimizers q‘sﬂ of (1.5) converge to g+ with the rate V8 (cf [3, 4]):

lg* — g3l = O(V5). (1.8)

This convergence can be naturally extended to the seminorm-regularization case [12], namely
replacing ¢ — ¢* in (1.5) by D(q — ¢*) for some linear operator D.
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It is widely known (cf [5]) that it is not easy to apply the above classical theory for
general inverse problems and to verify the source condition and smallness condition, especially
when the space dimension is higher than 1. In addition, there is no clear comprehension of
the derivative u’(¢) and the adjoint u'(g)* required in the source condition (1.6), so it is too
complicated to lead to some reasonable geometric or physical interpretation. More importantly,
the smallness condition (1.7) for the source function w appears to be quite restrictive.

Some new techniques were introduced in [5] to avoid the use of those restrictive
requirements in the general convergence theory for a parabolic system. With these new
techniques, the Fréchet differentiability of u(g) and the uniform Lipschitz continuity of the
Fréchet derivative 1/(q) can be much weakened or removed, and a simpler source condition
was proposed to get rid of the smallness condition for the source function. Moreover, the
source condition in [5] uses the parameter-to-solution map u(q) itself, instead of its derivative
' (g) and the adjoint u'(g)*, so that it can be interpreted more easily and physically. All these
still ensure the usual convergence rates O(+/8) under weaker and more realistic conditions.
However, this new theory does not apply directly to elliptic inverse problems, due to the
difficulty of its construction of source functions, which are required to meet homogeneous
boundary conditions. By demanding the identifying parameter take a specified boundary
value, the homogeneous boundary conditions for the source functions in [5] can be relaxed
and the convergence theory can be established; see some recent interesting and important
developments in [8, 9] for identifying diffusivity and radiativity in elliptic systems. But the
identifying parameter may not always be available on the entire boundary.

Next we consider the following Tikhonov regularization with a general penalty term in
Banach spaces:

min [lu(q) = 2"l + BR(@), (1.9)

where R: Q — [0, oo] is a convex and lower semi-continuous functional. For further
discussions, we introduce two fundamental concepts. Let 02R(g) be the subdifferential of
R(q) at g, i.e.

0MR(q) =5 € Q" :R(qQ) >R +(&,.d—q).Yq € 0}.

Here and in the following, we use the notation (-, -) to denote both inner products and duality
pairing involved if no confusion is caused. Using the subdifferential, the convergence result
(1.8) was established in [2] under the following source condition: there exists a source function
o € U such that

W (q")'w =& € dR(gh),
and the nonlinearity condition of the form
(u(g) —ulg™) —u'(g") (g —q"), w) < Cllug) — u(g) vl
instead of the smallness condition (1.7). By using the Bregman distance
D¢ (g, 9) = R(q) —R(Q) — (§,9 — ), V§ € 0R(qg), (1.10)

a new source condition was formulated in [7] as follows: there exist numbers 8; € [0, 1),
B2 > 0,and & € 3R (¢™) such that

.9—q" )0 < BiD:(q, q7) + Ballu(g) —u(gHlly Vg € K.

Under this source condition, convergence and convergence rate were achieved and the results
were applied to a phase retrieval problem and an inverse option pricing problem in [7].
Recently, another weaker nonlinearity condition (see (3.9)) than the smallness requirement
(1.7) was proposed in [10], under which the classical convergence results were derived for a
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general class of nonlinear parameter identification problems, and verified for some concrete
elliptic inverse problems.

In this work, we shall analyze the convergence rate of the Tikhonov regularized solutions
for the identification of the diffusivity coefficient in (1.1). To the best of our knowledge,
existing convergence theories cannot be applied for the coupled parabolic—elliptic system
(1.1). We will establish the convergence for several different regularization techniques such
as the H' regularization and the mixed LP-H' regularization, under a simple and easily
interpretable source condition, and without smallness requirement on the source function.
We shall carry out the convergence analysis using three different approaches, which result
in the same convergence rate, but under some quite different conditions on the length o of
the observation time [T — o, T]: the first one requires ¢ < CpB for a generic constant C and
the regularization parameter 8; the second one requires o < C for a generic constant C that
depends on the forward solution u; the last one imposes no restriction on o.

Throughout the paper, we shall use the symbols || - [|o.q and || - ||o.., to denote the L>-norm
in domains €2 and w, respectively.

2. Convergence for the H' regularization

In this section, we shall formulate the inverse problem of recovering the magnetic diffusivity
g(x) in (1.1) in the interior magnetic diffusion region w, using the observation data Vz% of Vu
over a time range [T — o, T]. Assume that g™ is the exact coefficient and the data noise level
is 6, namely

T
/ IVu(g™) — V2° |5 o dt < 8. 2.1
T—0o

As the medium is known in € \ @, we may assume that the medium is known up to the
boundary of the magnetic diffusion region w, namely g(x) = g on dw. So we may consider
the following constrained sets of parameters for the desired unknown parameter:

Koz{qul(a));O<c_1<q<cja.e. inw, g = go ondw}, (2.2)

K={qeH (®):0<q<q<qae. inw}. (2.3)

We shall first handle the simpler case with the constraint set Ky (see theorems 2.2-2.3), and
then deal with the more general case with the constraint set K (see theorem 2.4).

Now we can formulate our interested parameter identification process into the following
regularized output least-squares minimization:

T
| . 8
minJ(g) = min / IVu(g) — V2R gdi+ Divg— Vg2, @4
qeKo 9K Jr_o 2

where 8 > 01is the regularization parameter and ¢* is an a priori estimate of the true parameter
q". We shall write the minimizer of (2.4) as q‘sﬂ. And for convenience, we shall often use

T
Glg) = / IVu(g) — V2|5 g d. 2.5
T

—0



Inverse Problems 28 (2012) 104002 D Jiang et al

We end this section by giving the important equation satisfied by the Fréchet derivative of
u(q). For every g € K and each direction & € H(} (w), the Fréchet derivative n = u/(g)h of u
at ¢ in direction 4 satisfies

=V (qVn) =0 in Q\a,

n—V-(qx)Vn) =V .- (hVu(g)) in o,

n(x,t)=0 on N x (0,7),

nt—-n"=0 on dw x (0,T), (2.6)
an~ on*t

CIOL —qL =0 on dw x (0,T),
on on

n(x,0)=0 in o,

where n~ and n* denote the restriction of 7 from € \ @ and w onto dw respectively. We shall
often need the variational form of (2.6): for any v € H(} (2), n satisfies

/ nvdx + / qVn - Vvdx —i—/ qoVn - Vudx = —/ hVu(q) - Vv dx. 2.7
w w Q\w

w

2.1. Source conditions

In this section, we shall introduce some source condition required for the subsequent
convergence analysis. First, we define an adjoint operator V* of V by (cf [5])

(V'E. )20 = (. V)20 VE e (@) Vp e H'(0)  (28)
and the scalar product
(u, U)Lz(Tfa,T;H'(a))) = /
T—o
LetH) (T—o0,T; L*(w)) = {v e H(T—0,T; L*(®)); v(-,T—0) = v(-, T) = 0 in ®}. Then
we can formulate the source condition that is crucial to the establishment of our convergence
results: there exists v € L>(T — o, T; H (w)) N HO1 (T — o, T: L*(w)) such that

T
/(uv +Vu-Vv)dxdt, Vu,vel*(T —o,T;H (o).

T
—/ Vu(g") - Vvdt = V*V (g™ — ¢%). 2.9)
T

—0
This condition was first proposed in [5]. Note that (2.9) uses the forward operator u(q)
directly, instead of the non-physical quantities u'(¢) and u’(g)* as adopted in most existing
source conditions. Also unlike the existing ones, condition (2.9) agrees with the important fact
that the true parameter g™ is unidentifiable in those subregions of w where Vu(g™) vanishes,
except that an accurate a priori estimate g* of g™ is available.
Now we cite a useful result from [9] that may help us verify the source condition (2.9).

Lemma 2.1. Assume that O is an open bounded domain with a C'-boundary, andu € W»>(0)
such that |Vu| > Cy > Oa.e. in O. Then for any g € H' (O), there exists v € H' (O) satisfying
the equation Vu - Vv = q.

Theorem 2.1. Consider an open bounded domain w with a C'-boundary, and a given function
ue LX(T — o, T; W>®(w)) satisfying |fTTia(T —t)(T — o — De)Vudt| > Cy ae. in
w for some Cy > 0 and any ¢ € H'(T — o, T). Then for any q € H'(w), there exists
ve (T —o,T; H (0)) NHNT — 0, T; L*(w)) such that

T
/ Vu-Vuvdr =gq. (2.10)
T

—0a



Inverse Problems 28 (2012) 104002 D Jiang et al

Proof. Let P = fTT_U (T —t)(T —o0 —t)e)Vudt and v = (T — t)(T — o — t)p(t)R,
with R € H'(w) to be decided. By the assumption we have |P| > Cy > 0, and
ve (T —o0,T; H (0)) NHY(T — 0, T; L*(w)). It is easy to see that

Vo= (T —-t)(T —o —t)p({t)VR,
and that (2.10) is equivalent to

T
/ Vu-Vvdt =P-VR=gq. (2.11)
T—o

By the assumption, we can verify that P € W!*(w), which ensures the existence of a
solution R € H'(w) to equation (2.11) by lemma 2.1, or equivalently a desired solution v to
equation (2.10). O

We shall need the following important consequence of the source condition (2.9).

Lemma 2.2. [f there exists a solution v € I*(T—0,T; H (w))N HOl (T —o,T; L*(w)) to the
source condition (2.9), then we can find a function v € LZ(T —o,T; H& (a))) such that

(V(q+ -4, V(q+ - q%))LZ(w)Z = (f’* ”/(‘1+)(61+ - qaﬂ))Lz(T—a,T;H[; (@)° (2.12)

Proof. It follows from (2.9) that

T
—/ / (¢" —qp) Vulg™) - Vvdxdr = (V(g" = ¢, V(¢" = 43)) 22 (2.13)
T—0o Jw
Using (2.6) we know that n = u/(¢") (g™ — q‘fg) solves the equation:
n =V (g"Vn) =V - ((¢" —gp) Vulg")) ino, (2.14)

and n(x,7) = 0 on dw x (0,7), n(x,0) = 0 in w, and n € L* (0, T; H} (w) N H*()).
Multiplying both sides of equation (2.14) by v and integrating by parts, we obtain

/ (u/(q+)(q+ — q‘sﬂ))tv dx + / q“LVu/(q“L)(cfr — qg) - Vodx

8/ + + _ 0
[ O [ gy v
dw @

Using this relation and (2.13), we derive

T
(V@™ = a9 V(d" = a3)) oy = —/TW/wu’(q’L)(q+ — qj)vr dxd

T
+/ / chu'(q*)(qJr - q‘s) -Vvdxdt
T—o
3 (o
/ f @ u(q ) D) yasar, 2.15)
T—o Jow

Now we define a linear functional F : L*(T — o, T; Hj (») N H2 (w)) — R' by

F(g)z_/ /évtdxdt+/ /cﬁvs-vl;dxdt—/ / qo—vdsdt (2.16)
T—0o Jow T—0o Jw T—o Jow on

foragivenv € L*(T—o, T; H' (0))NH, (T — 0o, T; L*(w)). Itis easy to see that F is bounded
in L? (T —o,T; H& (w)NH? (a))). By the Riesz representation theorem, there exists an element
ne LZ(T —o0,T; H*(w) N H(} (a))) such that

FE) = (&) paorirw) YEeL T —o0,T;H)(0)NH (). (2.17)
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On the other hand, for any ¢ € L2(T —o,T; H(} (a))), define ¢ : L2(T —o,T; Hg (w) N
H*(w)) — R' by
o) = (9, U>L2(T—J,T;H‘(w))- (2.18)

Clearly, ¢ is linear and bounded in L2(T —o,T; Hé (w) N Hz(a))); then by the Riesz
representation theorem, there exists an element ® € L*(T — o, T; H*(w) N H} (w)) such
that

P) = (P, V)27 0. 7:H2 () (2.19)
and | Pl 2¢r—o.7:12(0)) < @l 12(7—0.7:11 ())- SO the above process defines a linear mapping
G:L*(T —0,T; Hy(0)) > L*(T — 0, T; Hy(0) N H* ()
by G(¢) = @, which satisfies

G 2(r—o.7:12(w)) S 1PN —0.7:H (0))-
Using the density of L*(T — o, T; H} (w) N\H*(w)) in L*(T — o, T; H} (»)) and the definition
of G, we can easily see the existence of the inverse G~!. By the invertibility of G, we can find
anelement v € L*(T — o, T; H) (w)) corresponding to 1 € L*(T — o, T; H*(w) N Hy (w)) in
(2.17) such that G(v) = . It follow from (2.18) and (2.19) that

(v, v>L2(T—tr.T;H‘(m)) = {u, U)LZ(T—U,T:HZ(w))~ (2.20)
Then taking v = u/(q")(q" — q‘sﬂ) above gives

F(' (g9 (q" = 4h)) = (. @)a" = 8)) 2o rm2)

= (0.u'(¢")(q" - qaﬂ))Lz(T—a,T;Hl(w))’ (2.21)
which along with (2.15) and (2.16) implies the desired relation (2.12) for some v €
LT —0,T; Hy (w)). O

2.2. Convergence rates

We are now going to estimate the convergence rate of the regularized solution to the system
(2.4) in terms of the noise level § and the regularization parameter . For the purpose, we first
estimate u(g* +h) —u(g") —u'(g")h for a general direction h € H} (), under the following
regularity for the unique solution u(q) of system (1.1) at g = ¢g*:

u(gt) € L*(0, T; L*(w)) N L*(0, T; Hy (Q) N H?(w)). (2.22)

Lemma 2.3. For the Fréchet derivative u' (g™ )h which satisfies (2.6), we have the following
estimate:

T
lulg™ +h) — ulg™) —u' (gD, + f IV (u(g* +h) —ug™) = (g5 o dr
0

T
< ClIVhIL,, / (g2 dr. (2.23)
0

Proof. Letting n = u'(g™)h, then choosing v = 5 in (2.7) and integrating over (0, f), we have

t T T
Inll3.., + / VG qdr < € / f [hVu(g")|? dxdr < Cllhlls f IVu(g ) dr-
0 0 Jo 0
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Then using the upper bound of 4, the Poincaré inequality and Sobolev embedding theorem,
we obtain

t T
5., + / IVnl§.qdt < CllAlZ / V(g1 s, dt
0 0

T
<V [ g Y (2.24)
0

Now subtracting the variational equation of (1.1) associated with u(g™") from the one associated
with u(g* + h), we derive for any v € Hé (€2) that

/ /(u(cﬁ +h) = u(g"))vdxdi +/ /<q+ + WV (ulgh +h) —u(gh) - Vodxds
0 w 0 w

+/ / qgoV (gt +h) —u(gh)) - Vodxdr
0 Jow

t
—f /hVu(q+)~Vvdth
0 Jo

t t t
/ /nzvdxdt—i—f /q+Vn~Vvdxdl+/ / qoVn - Vudxdr.
0 Jo 0 Jo 0 Jow
This implies

f f W(g" +h) — u(g™) — v dxdr
0 w

+/ /(q+ +M)Vulgt +h) —u(@") —n) - Vodxds
0 Jo
+/ / qoV(u(gt +h) —u(g") —n) - Vodxdr

0 Jow

t
- _ / / KV - Vo dx dr. (2.25)
0 1)

Taking v = u(g* + h) — u(g*) — n in (2.25) and using (2.24) and the upper bound of 4, we
obtain

T
lutg® 4+ h) —u(g®) —nlig,, +/ IV u(g" +h) —u(g™) — )G qdr
0
T T
gc/‘/mw%w@wgcf|wwgwm
0 Q ' 0
T

2 2
<C||Vh||L2(w)/0 (g )7 dr- O

Now we are ready to estimate the convergence rate of the regularized solution to the
system (2.4).

Theorem 2.2. Under the source condition (2.9), there exists a constant oy > 0 such that for
o < 0o,

62
V(= a)l;., =0 (5 +4).

T
/ / |Vu(ay) - VM(qJ’)|2dxdz = 0(8% + B).
T—o JQ
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Proof. As q“ﬂ is a minimizer of (2.4), then we have J (q‘sﬂ) < J(g"h), which, along with (2.12)
and (2.5), implies the existence of an element v € L? (T —o,T; H(} (a))) such that

G(qp) + g”v(cﬁ ~a)|s, <G@H+BVEG — ). VG — 5w
=Glq") + B u'(gNH(g" - q%))Lz(T—a,T;HS @) (2.26)

For any 8 > 0, we may choose Y3 € H) (T — o, T; H} (»)) by the density result such that

T
/ v = BlI7,, dr < B2 (2.27)
T—o
Using g, we define ¢g which solves the following elliptic interface problem:
—V - (qoVy) =0 in Q\a
=V (qtVep) =Y — AYp in o,
+ _ o=
%a o5 06; . on dw x (0,T), (2.28)
bg ¢
go—2 —gt—L =0 on dw x (0,7),
on on
¢ =0 on 092 x (0,T).

Clearly, ¢4 has the following variational form:
/ qoVep - Vvdx + f g Vg - Vodx = / Vv + Vg - Vodx = (Y, V) (2.29)
Q\@ o ®

for any v € H| (). Taking v = ¢ above and using the Poincaré inequality, we obtain

T T T
/ sl g dr < C / IVl dr < C / Iysll2, dr. (2.30)
T T—o T—o

By taking the time derivative for each equation in (2.28), the same derivation as for (2.30)
gives
T

T T
/ 1) lP g dt < C / IV (@p)il2qd < C / a2, dr. 2.31)
T T—o T—o

—a

To continue our estimate using (2.26), we take v = u’(q*)(cfr — q%) in (2.29) and use (2.7) to
obtain

(Ve u' @)a" = ap)in o

= f q" Vs Vi (g (¢" - q}) dx + f qoVp - Vi (47 (¢ — q)y) dx
) Q\&

= —/ (u/(qu)(q+ — q%))t(l)ﬁ dx — / (qJr — q‘sﬂ)Vu(qu) - Vg dx,

and then we derive from (2.26) that
S /3 5112 - s
G(qﬁ) + 5”‘]+ - 515 Ho’w < G(q+) + ﬁ(vy M/(q+)(q+ - qﬁ))LZ(T_”,T;H(;(w))
=G(qg") + B — ¥ ' (@D G = 4p)) 12— 11 )
T
~5 [ [ W@ - a)esaxa

T
- ﬁ/ / (4" = aj)Vu(a") - Vo dxdr.
T—o Jow
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But it is easy to see by using the variational equations of (1.1) associated with u(g*) and u(q‘sﬂ)
that

/ (u(q+) — u(q‘sﬁ))tq)ﬂ dxdr + / (q+Vu(q+) — q%Vu(q‘;)) - Vg dx

+ [ alvutg") = Vulg)) - Vogax =0,
Q\@
which enables us to write

Gl + 519~ )

< 82 + ,8<73 - wﬁ, u’(qu)(qu - qsﬁ))Lz(T,J’T;Hé(w))
T

+ B / (u(q™) —u(qh) —u' (@) (q" — 43)),0p dxdr

T—o

T
+ ﬁ/T fq;‘g(Vu(cf) — Vu(qy)) - Ve dxdr

T
+ ,B/T /Q\_ qo(Vu(g™) — Vu(q})) - Vopp dxdr

=8+L+hL+5L+1 (2.32)

Next, we estimate all the terms I; for i = 1, 2, 3, 4. First for /;, we can deduce readily from
(2.24) and (2.27) that

T 3 T
I | <,3</ ||¢ﬁ—a||%,wdt) (/ ||u’<q*>(q+—q;§>||%,wdt)
T—o T—o
r :
< Cp? ( fo ||u(q+>||%,wdt) :

For I; and I, we use the Cauchy—Schwarz and triangle inequalities

T
IS B /T,g /wqu(Vu(q*) — V2 4V —Vu(q})) - Vo dxdr

l—

1 1 r
< 282 + ZG(q‘fg) +Cp? IVsll3.,, dt,
T—o

T
L] < B / / qo(Vu(gt) — V2 + V2’ — Vu(q‘;)) - Vg dx dr
T—o Jo\o

1 1 ’
< 36+ <8 [ 151G aar
T—o

Finally, for I, we integrate by parts with respect to t over (T — o, T), and then use the
Cauchy—Schwarz inequality to derive

T
| = ‘—ﬂ [ / (u(g™) — u(d}) — ' @) (g — 45)) (Bp) dxc

T 2 T
< [ g —ula) =i a" = o+ 5 [ 1@ 0
But using 7 = ¢* — q‘sﬂ in (2.23), we have
T
lutg®) =) =) a" = )l < VG =), [ el
which implies
T
/Tf(, luta™) = ulap) = ' @(a* = ap) 5, & < Co| Ve = )5,

10
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Now we can readily see from (2.32) and the above estimates for /; fori = 1, 2, 3,4 when o is
appropriately small in terms of 8 that

G(gy) + BV (a" — ab) |5, < C(B*+ 8.

which verifies the convergences in theorem 2.2. O

The convergence rate in theorem 2.2 was achieved under the condition that o < o0y
for some constant oy. This holds obviously when ¢ = 0, namely the observation data are
available only at the terminal time ¢ = 7T'. Otherwise this may be a restrictive condition. Next
we shall relax this condition by imposing a stronger regularity assumption on the forward
solution u(g™) than (2.22):

u(g™) € L*(0, T; L*(w)) N L*(0, T; Hy () N W' (w)) and Au(gh) € L*(0, T; L™ (w)).
(2.33)

Under this assumption, we will obtain an improved estimate for u(g* +h) —u(g*) —u(g*)'h
over (2.23), leading to the same convergence rate as in theorem 2.2 but with a weaker
requirement on o.

Lemma 2.4. For the Fréchet derivative u' (g% )h which satisfies (2.6), we have the following
estimate:

T
lu(g™ +h) —u(@®) —nl§,, + /0 IV (u(g* +h) — u(g™) — n)lI§ o dt

T
< ClIVhlL,, / IV ) + 141G 2 ) dr. (2.34)
0

Proof. Using (2.6), we know n = u/(¢*)h satisfies the parabolic equation in w:
n—V-(qg"x)Vn) =V - (hVu(g")) inw (2.35)

and the boundary and initial conditions n(x,#) = 0 on dw x (0, T) and n(x,0) = 0 in w.
Then we derive from the a priori estimates [6] that

T t T
/ /Ilmllﬁywdt+/ Inl3,, de <Cf /|V~(hVu(q+))|2dxdt
0 w 0 0 w

T
< ClIVhIZ / (VU@ 7 () + 126G 7 (o)) dr.
0

(2.36)
Taking v = u(g™ + h) — u(g*) — 1 in (2.25) and using (2.36), we obtain
T
lu(g™ + h) — u(g™) = nlig., +/ IV (u(g™ +h) —ulg™) — )l o dt
0
T T
<c [ [ i, oxar < UV, [ Il o
0 Q 0
T
< CIVhlj / (IV(g") 7 0y + 120G 17 o)) a1 .
0
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Theorem 2.3. Under the source condition (2.9), the following estimates hold for all o < ¢
for some constant cy > 0:

82
Iv @ -0, =0 (5 +5).

T
/ / |V (q) — Vu(q+)|2 dxdt = 0(8% + p2).
T—o JQ

Proof. The proof is nearly the same as the one for theorem 2.2, except that we can achieve a
different estimate for I, using lemma 2.4. To do so, we first obtain by the Cauchy—Schwarz
inequality that

r !
Ib| < Cﬁ( /T |utag®) — ulgy) —u' (a9 (g — q;‘s)Hf),wdf) :

But taking i = g+ — ¢} in (2.34), we further derive

T 3
a1 < ot ([ (V0@ i + 180G ) ) 19 (6" = ).

Now the desired estimates follow by following the proof of theorem 2.2 and choosing ¢ such
that

T 1
: 2 2 1
Cm(/o (||V“("+)”L°°<w>+||Au(q+)llmw>)dt) <z 0

For the estimates of convergence rates in theorems 2.2 and 2.3, we have imposed the
restrictive condition that ¢ = ¢go on dw in the constrained set, namely the set K in (2.2), and
the length of the observation time o should be either smaller than oy or a priori upper bound.
In the remainder of this section, we present a new analysis which enables us to have the same
convergence rates as in theorems 2.2 and 2.3, but without the restriction that g = g on dw in
the constrained set, namely the set K in (2.3), nor any restriction on o.

Theorem 2.4. Under the source condition (2.9), the minimizer q‘f3 of the system (2.4) with Ky
replaced by K has the following approximation properties:

82
IV i =) l;, =0 (5 +).

T
f / Vu(gl) — Vu(gh)|* dxdr = 0(5* + B2).
T—0o JQ

Proof. As q% is a minimizer of (2.4), then we have J (q%) < J(gh),ie.

Gldp) + éuv@z ~q)5, <G+ §||V(q+ ~ M-

By using the source condition, we have an element v € L*(T — o,T;H'(w)) N
H}(T — o, T; L*(w)) such that (2.9) is satisfied. Combining (2.9) with the above inequality
gives

Glap) + g”v(q* ~ )6, < G@H+ AV~ 0. V(@ ~d)))ys
T
=Gg") — ﬁ/ / (g7 —q3)Vu(g") - Vodxdr.  (237)
T—o Jo

12
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Now, we construct a new element v which extends v from w to €2 such that v = v in w
and v € LZ(T —-o,T; H(} (Q)) DH(} (T — o, T; L*(R)). To do so, we first extend v € L>(T —
o, T; H (»)) ﬂHg (T—0,T; L*(w)) tod € L*(T —0o,T; H' (R?Y)) ﬂHé (T — o, T; L*(R?))
by the standard extension (cf [1]). Then we introduce a cut-off function ¢ € C§°(£2) such that
¢ (x) = linw, and we can verify that v = ¢ € L*(T —o, T; Hy (Q))NH) (T —0o, T; L*(RQ)).

Using this extension v as a test function, we derive from the variational equation associated

with (1.1) that

L”(‘l%),ﬁdx%—/wqgvu(qg) : Vf)dx+/qu0Vu(q‘f3)) - Vi dx

:/u(q*),ﬁdx+/q+Vu(q+)~Vf)dx+/ qoVu(gh) - Vo dx,
w w Q\w

which can be rewritten as
/ (u(g") —u(qy)),vdx + f (g7 Vu(gh) — q3Vu(qy)) - Vo dx
+/ q0(Vu(g™) — Vu(g})) - Vo dx = 0.
Q@

Integrating both sides of the above equation over t € (T — o, T), we have

T T
/3/ / (u(q+) — u(qéﬂ))fv dxdr + ,3/ / (q+Vu(q+) — q‘fSVu(qaﬂ)) -Vudxdr
T—0o Jw T—0o Jw

T
+ﬂ/ f q0(Vu(g™) — Vu(q?,)) - Vidxdr = 0.
T-o JQ\&

It follows easily from (2.38) and (2.37) that

T
G )+ 51V =) <5+

T—o

f (u(q+) — u(q‘;ﬂ))tf) dx dr
T

+p / 4y (Vu(g®) — Vu(qy)) - Vo dxds

T—o

T
+ /3/ / q0(Vu(g™) — Vu(q})) - Vo dxdr
T—o JQ\w
=84+ 0 +L+5.

(2.38)

(2.39)

Next we estimate the three terms /1, I, and 5 above. For I}, we deduce by integration by parts
with respect to ¢, using the fact that v € H(} (T — o, T; L*(R)) and the Poincaré inequality

T
s/ f gy — u(@)) ., 1500 d

T
| = ‘—ﬂ/ /(u(q*) —u(q?,))f), dx dr
T—0o Jow
T
<CB |Vulg™) — Vu(gh) [, oIl Vllo.e dr.
T—o

Furthermore, using the Young inequality and the triangle inequality we obtain

1 (7 T
< g / |Vug") = V2 + V2 = Vu(gh) [ o dt +2C / 15113, de
T—o ’ T—o

1 1 r
< 8%+ =G(qp) +2CB° 19,115, dr.
4 4 o
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For I, using the fact that q% € K, the Cauchy—Schwarz and triangle inequalities we can derive
T
L] < cjﬂ/ / |Vu(g™) — V2’ + V2° = Vu(q})| V| dx dr
T—o Jw

1 1 _ T .
< 76"+ 16(a %) +27°8° IV][5.qdr

T—o

1
452+4G(qﬁ ) +2q ﬂ/ IVD[§ o dr.

Finally for I3, we can similarly deduce

T
5] < o‘tﬁf / |(Vu(gh) — V2 + VZ° = Vu(qp)) - V| dxdr
T—o JQ\o®

<ley lG( %) +2a*p? ' VI3 o dt

ARl L W Ploed
By the above estimates for /;, I; and I3, we immediately obtain from (2.39) that

16(ay) + 18IV (a" = a) 5., = OB + 8,

which completes the proof of theorem 2.4. ]
Remark 2.1. One can easily see that ||V(qJr — qaﬁ) ”O,w = 0(+/3) and fTTiU o |Vu(q‘3ﬁ) _

Vu(gh) |2 dxdr = O(8?) by choosing B ~ § in theorems 2.2-2.4.

3. Regularization in Banach spaces

In this section, we shall consider some regularizations in Banach spaces and derive the
convergence rate of the corresponding regularized solutions. We will focus on the following
formulation of identifying the diffusivity parameter g(x) in the system (1.1), using the mixed
LP—H'" regularization:

. B
min/(q) = G(@) +yR@ + 51Vq = Vq"I5,, 3.1
where G(gq) is given in (2.5) and R(q) = ||q||L,,(w), with p = 1 or p > 2. The case with

1 < p < 2 is not much used in applications, and it also happens that our subsequent analysis
does not extend to this case. The case with y = 0 was considered in section 2, which results
usually in a reconstructed parameter g(x) that is globally smooth and overly diffusive. But this
may not be physically interesting in some applications. The L? penalty may promote some
special feature of the identifying parameter. For instance, the L' regularization preserves the
sparsity or some localized oscillating profiles of the parameter. However, if the L' penalty is
used alone, i.e. 8 = 01in (3.1), the solution tends to be unstable and spiky, and may miss some
physically relevant clustering feature of the parameter. In general the solution to the system
(3.1) will be unstable when only the L? penalty is used. In view of these facts, we propose a
combined LP—H' regularization in (3.1), and the effect of either the L” regularization or the H'
regularization may be realized by reinforcing the magnitude of one parameter over the other
between y and .

We shall first consider the case p = 1 and write the solution to the system (3.1) as q%‘y,
for which we have the following useful estimate.

Lemma 3.1. There exists a constant C > 0 such that the following inequality holds:
’V(l’ qsﬁ,y - q+>L2(a))} G(qﬁ y) +C@E +y?). (3.2)

14
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Proof. By theorem 2.1 there exists some & € LX(T —0o,T: H (w)) N H(} (T — 0, T; L*(®))
such that fTT_G Vu - Vrdt = 1. Using this we can write

T
(1,q+—q‘f3,y)Lz(w)=/T_ /(q"“—q‘sﬂyy)Vu-Vndxdt. (3.3)

Next, we construct a new element 7 which extends 7 from w to @ such that 7 = 7 in w
and 7 € L2(T —o,T; H(} (Q)) N H(} (T —0,T; L7 (Q)). Then we can estimate the right-hand
side of (3.3) in a similar manner to the estimate of the last integral term in (2.37) to obtain (see
(2.39)):

T
Pa" =l <7 [ [ ") = ul ) 7 axa
T
+ V/T / 4y, (Vulg®) — Vu(qy,,)) - V7 dxdr

T
+ V/ / q0(Vu(g") — Vu(qy,)) - V7 dxdr.
T—o JQ\@
Now the desired result (3.2) can be derived by following a similar estimate to the one for

(2.39) in the proof of theorem 2.4. O

3.1. Estimate of rates of convergence

We first study the convergence of the regularized solution to system (3.1) with L'-H'
regularization.

Theorem 3.1. Let R(q) = |Iqllp1 (), then the following convergence holds for the solution
q‘;ﬁ,y to the system (3.1) under the source condition (2.9):

) 82 )/2
Iveh, = Ve Iy, =0 (545 +5).

T
/ /|W(q?;,y)—Vu(q+)|2dxdr=0(82+y2+ﬂ2>,
T—o JQ

s 62 ﬁ2
+

qs ., —4q dx:O(y+—+—).

/L;(ﬁ,y ) y %

Proof. As g}, is a minimizer of (3.1), J(g} ) < J(g"), which with the fact ¢} ,, ¢ € K
implies that

) ) p 5 2 2 +
Glap.,) +v /wq,s,ydﬁ SIvas, = val,, <& +v /wq dr +
which can be rewritten as

B 2
G(qaﬂ.y) + bl quaﬂ»y - Vq* ||0,a)

<8 - y/ (45, —a )= B{V(G" =4, V(q" = d},))a)

B

Enwﬁ — Vg [[§ o

= 62 - y<1’ q?},y - q+>L2(w) - ,3<V(Q+ - q*)v V(q+ - q?},y))[}(w)' (34)
By lemma 3.1 we have
|y(1’ qsﬁ,y - q+>L2(w)’ < }TG(qéﬂ,y) +C@E +y?). (3.5)

15
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On the other hand, we can derive in a similar manner to the proof of theorem 2.4 that

1B(Vg" =4, V(a" = d3,)) 20| < §G(gh,) +C@E + ). (3.6)
Now it follows from (3.4)—(3.6) that
1

Lot + E19ah, — Va2, < O v 4 )

which leads immediately to the first result in theorem 3.1 and G(q%’y) = 0(8* +y* + BY).
Using this latter estimate, the triangle inequality and (3.2) we come directly to the second and
third results in theorem 3.1. |

Remark 3.1. One can easily see that | V(g™ — ¢5) H(),(u =00, | [, (45, —q") dx| = 0()
and fTT_U Jo |Vu(g) — Vu(q*)}zdx dt = 0(8?%), by choosing B ~ § ~ y in theorem 3.1.

In the remainder of this section, we shall study the convergence of the regularized solution
to the system (3.1) for the LP—H regularization with p > 2, but the constraint set K is replaced
by K().

We now recall the definition of the subdifferential d%R(q) of $R(¢) and the Bregman
distance in (1.10). For p > 2, PR(q) is Fréchet differentiable, and we shall write its Fréchet
derivative as R/ (g). As R'(g) € 30R(q), we have for any g, g € K, that

Dy (q.4") =R(q) —R@") — (R'(g").qg—q")
1 1 -
= / (1—761" - ;(Cﬁ)” — @ g~ q+)> dx. 3.7
Next we shall develop the convergence of the regularized solution to the system (3.1) under
the following source and nonlinearity conditions:

Source condition. There exists 6 such that the exact solution g™ satisfies

T
/ W (gh)*0dt = R (g™). (3.8)
T

—0
Nonlinearity condition. There exists some ¢ > 0 and ¢, > 0 such that

T
c 2
Zr” Vu(q‘;;,y) - Vu(qu)”Lz(Tfa,T;LZ(Q)) +D9"(Q*)(‘18ﬂqy’ q") - /Tia (0. E(qsﬂ,y’ q*))dr

> eDovigr) (4, 47): (3.9)

1—cy

WhereE(q‘sﬂqy, q") = u(q‘sﬂ’y) —u(gh) —u’(q*)(q‘fgqy —g")andc, = ~c for some 0 < ¢y < 1
can be very large when y is small.

We shall verify the above source and nonlinearity conditions mathematically in the
following section. These conditions improve the conditions proposed in [10], which seem
to be more restrictive and cannot be verified for our current inverse problem.

Theorem 3.2. Let R(q) = 117||q||p for2 < p < oo, then the following results hold for the

Lr ()
solution q‘sﬁ’y to the system (3.1) under conditions (3.8) and (3.9):
82 ﬂz P 82 J/2
Doty a) =0 (v + 2 ) jweh, v =0 (s 5+ L),

T
/ / \Vu(q),,) — Vu(gh)|* dxdr = 08 + > + 7).
T—0o JQ

16
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Proqf. As q‘sﬂ’y is a minimizer of (3.1), we have J(q%’y) < J(g™"), which, along with (1.10),
implies that

B
Gldh.,) + vDovig (dhy a*) + 5 1V, = V',
<8 —yRh. gy, —a") =BV =), V(@ —4p,)) gy
Then it follows from (3.6), (3.8) and (3.9) that

1 B
56 (@) +vDovi (dh - a7) + 5 [Vah, = Va'l,,

2
<SCE+ B —yR. q, —q")
T
=C@E+pH -y / (0.4 (q")(ap, —q))dt
T—0o

T T
=C@+B)+y /T (0.E(q),.q"))dt +y / (0. u(g™) — u(q},,))dr

Cr 2
<CE + )+ Ty Vulgh,) = Vg iy sz + ¥ Pxa (6 6Y)
T
- gme/(qﬂ(q‘;,V, q)+vy / (0. ug®) — u(q‘sﬂ’y))dt. (3.10)
T—o
By using the Cauchy—Schwarz inequality and the relation ¢, = (1 — ¢y)/y, we further derive
from (3.10) that

c B
5G(d}.,) +evDovig(dh.,-a) + 5[ Vah, — Ve,
T

< C(? + 7+ Cy /T 1611 |Vutg®) = Vu(gh,)| dr

2 2 2_7/2 ! 2 Cs ! o 5\ |2
<CE*+B)+C 611> dr + 2 |Vutg*) — Vu(gy, )| d.
T—0o T—o

Cs
Now we can use the assumption (2.1) and the triangle inequality to obtain

Cs

B
ZG( by) +evDovig (), q") + ) |Vap, —va* ||3,w

2 2 T
<CE +pY) +CCL/ 1012 dr.
T

N —a

which yields immediately the three desired estimates in theorem 3.2. ]

Remark 3.2. One can easily see that Doy (4+) (‘I‘fs,y, qt) =00), |

Vgt = ap)lo., = 0W5)
and fTT_U Jo | Vulgy) — Vu(q““)}2 dxdr = 0(8?), by choosing g ~ & ~ y in theorem 3.2.

3.2. Verification of source and nonlinearity conditions

In this section we demonstrate the source condition (3.8) and nonlinearity condition (3.9). Let

—V - (qoVu) in Q\ o,
u—V-(gx)Vu) in o,

We know from (1.1) that e(g, u) = 0 in 2. Taking the derivative on both sides of e(g, u) = 0
with respect to ¢ in direction /s, we obtain

eq(q, u(q))h + e, (q, u(@))u'(g)h = 0.

e(q,u) = { (3.11)
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It is direct to verify the existence of the inverse of the operator ¢,(q, u(g)), so we derive by
taking this inverse on both sides of the above equation:

u' (Qh = —(eu(q, u(q))) " e4(q, u(q)h;

then the adjoint operator u'(¢)* can be given by

W (q)°0 = —eq(q, u(@))* ((eu(g, u(g)))~")*6.
Therefore, the source condition (3.9) can be expressed explicitly as
T
—/ eq(q*, ulg™))* ((eu(g, u(g)) ™" 0 dt = R'(¢g").
T—o

Setting p = —((e, (g, u(g)))~")*, we can then replace the source condition (3.8) by requiring
the existence of p such that

T
f e)(q" u(gh)) pdi = R (gH). 3.12)
T

By directly computing, we have

(0. E(q.q7)) = (0, ulg) —u(qg") —u'(¢g")(qg—q"))
= ((((eu(q. u(@))) ™0, eu(g", u(gM)) (u(q) — u(g") —u'(g")(qg—g")))
= —(p, eulq", u(g"))(u(q) —u(gt) —u'(q") (g — q1))),

so the nonlinearity condition (3.9) can be rewritten as

¢ 2
Zr ” V”(qlaﬂ,y) — Vu(g") “LZ(T—U,T:LZ(Q)) + Dm’(qﬂ(qaﬁ,w q+)

T
+fT (0. eulq® ulg™ ) (u(g),,) —ulg™) —u' (") (g}, —q")))dt

—0

> Dy (d3.,-47).- (3.13)
It is easy to verify that
0 in Q\o
(@ m@)h = {—v (hVu(g)) in o
and
e, (q, u(q))du = ((SZ), (—qovj-&(gvau) 1: j\ @
Hence, for any p € Range(e, (g, u(q))*), we obtain

. o in Q\a,
eq(q,u(q))"p = Vu(g)-Vp in o

by noting that 4 = 0 on dw and using the equality
(eq(q, u(@))h, pyo = (=V - (WVu(q)), p)o = (h, Vu(q) - Vp)o,

where p = p|,,. Now we can see that (3.12) is equivalent to the existence of p such that

T
/ Vu(g) - Vidt = R (gh). (3.14)
T

—a

Butsuchap € L*(T — o, T; H' (w)) NH) (T — o, T; L*(»)) is guaranteed by theorem 2.1.

18
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Finally, we are going to verify the nonlinearity condition (3.13). By direct computings,
we have

(0. eulg®, utg)u(g},))
= /a)u(q‘sﬁ,y)tpdx—i—/;q"'Vu(qZ’y)ondX—i—/;z\(bquu(q‘sﬂ!y)~Vpdx,
(P eulq™ ulg )ulg™)

=/u(q+)zde+/q+Vu(q+)'V,OdXJr/ qoVu(g™) - Vp dx.
w w Q\w

But using (2.7) withv = p and h = q%’y —g*, we derive
(0. eulg® ulg™ ' (g") (g}, — q7))
= / (' G")g}, —q")),pdx+ / g Vi (g)(g}, —q") - Vedx

+/ qoVi' (g (g3, —q") - Vpdx
Q@

= _f (q%,y —q")Vu(g") - Vpdx.

Now it follows from the above three relations that

T
1= [ et g Dulah,) ~ g @ i, )
/r / )V (u(g},) —ugh) - Vodxdr

2 T
< g [ V”(qﬂ,y) V”(‘ﬁ)”i%m dt + = |g* - qaﬂ,y ||iz(w)/ ”Vp”im(w) dr
T—o Cr T—o

Next we estimate ||qJr — q‘sﬂqy ||i2 () We have (cf [13]) the following inequality for p > 2:

5 512 —2
Do (d.4%) > C (nq o+ [ o™ = b, Pl dx)
w
for some generic constant C > 0. Noting ¢+, q‘sﬂ_y € K, we deduce
2 1 2 _
/ |q+ _ 6185,;/| dx < _qp—2 / |C]+ _ qaﬂ,y| |q+|p 2dX < CD&R’(qu)(q%’y, q+).
w w
This, with the relation ¢, = (1 — ¢y) / y, gives
’ 5 + 2Cy ! 2
1< 3] |Vu(gy,,) — Vulg") U(Q) dt +1 Dm/(qﬂ(qﬂ o q) - IV oll7 (@) dt.

Now the nonlinearity condition (3.13) follows from the following estimate

FIvuld),) = vu")

[2(T—0,T;[*()) + (1 - S)DER’(C/*)(‘I?},V’ qu)
T
+ /H (0, eula™, utg™)) (ulgh,) —ulg™) —u'(q")(ap, —q*)))d
cr
> §” Vu(q%’y) - V”(‘fr)||1,2(T7<7,T;L2(Q))

2cy (T
+ (1 1 IVl o) d’) Dovig) (ahy- a")
— Cs JT—0o
>0

by taking y to be small enough.
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Remark 3.3. From the derivation of this subsection, we can see that the source condition (3.8)
can be eventually converted into condition (3.14), which is similar to the source condition
(2.9), for the formulation (3.1) with the L’—H" regularization for p > 2. And conditions (2.9)
and (3.8) are consistent when the regularization R(g) is taken to be |[Vg — Vg* ||é,w.
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