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ADAPTIVE BOUNDARY AND POINT CONTROL OF LINEAR STOCHASTIC
DISTRIBUTED PARAMETER SYSTEMS*

T. E. DUNCANT, B. MASLOWSKI}, AND B. PASIK-DUNCAN'

Abstract. An adaptive control problem for the boundary or the point control of a linear stochastic distributed
parameter systemn is formulated and solved in this paper. The distributed parameter system is modeled by an evolution
equation with an infinitesimal generator for an analytic semigroup. Since there is boundary or point control, the linear
transformation for the control in the state equation is also an unbounded operator. The unknown parameters in the
model appear affinely in both the infinitesimal generator of the semigroup and the linear transformation of the control.
Strong consistency is verified for a family of least squares estimates of the unknown parameters. An It6 formula is
established for smooth functions of the solution of this linear stochastic distributed parameter system with boundary
or point control. The certainty equivalence adaptive control is shown to be self-tuning by using the continuity of the
solution of a stationary Riccati equation as a function of parameters in a uniform operator topology. For a quadratic
cost functional of the state and the control, the certainty equivalence control is shown to be self-optimizing; that is, the
family of average costs converges to the optimal ergodic cost. Some examples of stochastic parabolic problems with
boundary control and a structurally damped plate with random loading and point control are described that satisfy
the assumptions for the adaptive control problem solved in this paper.

Key words. stochastic adaptive control, linear stochastic distributed parameter systems, boundary control
problems, identification

AMS subject classifications. 93C40, 93C20, 93E12, 60H15

1. Introduction. An important family of controlled linear, distributed parameter con-
trol systems are those with boundary or point control. Perturbations or inaccuracies in the
mathematical model can often be effectively modeled by white noise. Since in many con-
trol situations there are unknown parameters in these linear, stochastic distributed parameter
systems, it is necessary to solve a stochastic adaptive control problem. We now give a brief
summary of each of the sections in this paper. In §2 the unknown linear stochastic distributed
parameter system is described by an evolution equation where the unknown parameters appear
in the infinitesimal generator of an analytic semigroup and the unbounded linear transforma-
tion for the boundary control. The noise process is a cylindrical, white noise. Some properties
of the optimal control for the infinite-time quadratic cost functional for the associated deter-
ministic system are reviewed, especially the stationary Riccati equation. These results are
given in [8], [11], [12], [18]. In §3 an Itd formula is obtained for smooth functions of the
solution of a linear or semilinear stochastic distributed parameter system with an analytic
semigroup. This result is verified using the Yosida approximation of the infinitesimal gen-
erator of the semigroup. While some other It6 formulas in infinite dimensions are available
(e.g., [6], [15]), none seems to be appropriate for our applications. In §4 a family of least
squares estimates are constructed from the observations of the unknown stochastic system.
This family of estimates is shown to be strongly consistent under verifiable conditions. A
stochastic differential equation is given for the family of estimates. This verification of the
strong consistency of a family of least squares estimates is a generalization of the results in
[9], [10]. In §5 the self-tuning and the self-optimizing properties of an adaptive control law
are investigated. If an adaptive control is self-tuning, then it is shown that the system satisfies
some stability properties and the adaptive control is self-optimizing. The certainty equiva-
lence adaptive control, that is, using the optimal stationary control with the estimates of the
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parameters, is shown to be self-optimizing; that is, the optimal ergodic cost is achieved. In §6
some examples are given that satisfy the various assumptions used in this paper.

2. A boundary control model. The unknown linear stochastic distributed parameter
system with boundary or point control is formally described by the following stochastic dif-
ferential equation:

dX () = (A(@)X (1 o) + B(a)U(t))dt + © dW (2),

@b X(0;a) = Xo,

where X (t; o) € H; H is areal, separable, infinite-dimensional Hilbert space; (W (¢),¢ > 0)
is a cylindrical Wiener process on H; ® € L(H),a = (a!,...,a%); and t > 0.

The probability space is denoted ({2, F, P), where P is a probability measure that
is induced from the cylindrical Wiener measure and F is the P-completion of the Borel
o-algebra on Q. Let (F;,t > 0) be an increasing P-complete family of sub-o-algebras
of F such that X; is F;-measurable for t > 0 and ((¢, W (t)),F;,t > 0) is a martingale
for each £ € H. A(a) is the infinitesimal generator of an analytic semigroup on H. For
some 3 > 0, the operator —A(«) + 31 is strictly positive, so that the fractional powers
(—A(a) + BI)7 and (—A(a)* + BI)7 and the spaces Dz(a) = D((—A(a) + BI)") and
DZ*(Q) = D((—A*(a) + BI)7) with the graph norm topology for v € R can be defined. It is
assumed that B{e) € L(H I,Di\_(;)),where Hj isareal, separable Hilbert space ande € (0, 1)
(cf. assumption (A4) below). For the solution of (2.1) on [0, T'], the control (U(t),t € [0,T)
is an element of M, (0, T, Hy), where M}, (0, T, Hy) = {u : [0,T] x @ — Hy,uis (F)-
nonanticipative and E fOT |u(t)|P dt < oo} and p > max(2,1/e) is fixed.

A selection of the following assumptions are used subsequently.

(A1) The family of unknown parameters are the elements of a compact set K.

(A2) For a € K, the operator &*(—A*(a) + BI)~'/2*3 is Hilbert-Schmidt for some
§€(0,1).

(A3) There are real numbers M > 0 and w > O such that, fort > O and o € K,

IS(t; )| oy < Me™*
and
[A(a)S(t; )|y < Mt 'e ™,

where (S(t; &), t > 0) is the analytic semigroup generated by A(«).

(A4) For all i, 05 € K, D(A(a1)) = D(A(@2)), D0y = Do) a0d Dy =
Di*(az) for6 € R.

(AS) Foreach a € K and x € H, there is a control 4, , € L*(R, Hy) such that

y() =S )z + /OS(- — t;0)B(@)uqa 4 (t) dt € L*(Ry, H).

(A6) The operator A(«) has the form

q
Afa) = Fo+ ) o'F,

=1

where F; is a linear, densely defined operator on H fori =0, 1,..., ¢ such that N}_, D(F})
is dense in H.
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Itis well known that the strong solution of (2.1) may not exist, so usually the mild solution
of (2.1) is used, that is,

22) X(tia)=S(ta)Xo+ /Ot S(t —r;0)B{a)U(r)dr + /Ot S(t —r; )@ dW(r),

where S(t;a) = e!4(®). The mild solution is equivalent to the following inner product
equation: For each y € D(A*(ar)),

@Xma»:@xm»+/¢mmmxwm»w
2.3) 0

ﬁ/@mmU@M&HW%Wm%
0

where ¥(a) = B*(a) € L(D5,), Hi). The following lemma verifies that (X (t; ), t €
[0, T7) is a well-defined process in M§, (0, T, H).

LEMMA 2.1. Assume_ that (A2) is satisfied. For T > 0 and o € K, the processes
(Z(t; ), t € [0,T]) and Z(t; ), t € [0,T)) given by the equations

t
24) Z(t;a) = / St —r;a)®dW(r),
0
t
(2.5) Zta)= [ S(t—ra)Ba)U(r)dr
0
for U € ME,(0,T, Hy) are elements of M%,(0, T, H), with versions that have continuous
sample paths.

Proof. Let| - | g be the Hilbert—Schmidt norm on £L(H). If (e,,) is an orthonormal basis
of H, by (A2) we have that

T T
/ |S(t;a)q>|},sdtg/ WL%ZI(—A(OJ)+ﬁ[)—1/2+6<1>en|2dt
0 0 -

T
_ C
= |(~A(a) + BI) ‘/2+611>|§,S/0 T dt < o0,

where cis a constant. Thus (Z(¢t; &), t € [0,T) is a well-defined H-valued process. To verify

the existence of a continuous modification of (Z(t; a),t € [0, T]), the following processes
are introduced:

W(t;a) = W(H)[(—Ala) + 81) /9]

and
Z(t;a) = /t S(t—ra)dW(r;a) forte [0,T).
0

There is a Dll/zné-continuous modification of (Z(t; @), t € [0,T]) [7, Thm. 4]. Thus the
process

Z(t;a) = /(: S(t —ra)(—A + BDV*70dW (t; o)

has an H-continuous modification.
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Since the inequality

ISt —r; ) B(@)|cem, 1y < (t“j%n__?

is satisfied for 0 < r < t < T, we can apply the Holder inequality with the exponents p
and ¢ = p/(p — 1) to the integral (2.5) to verify that (Z(t; @), t € [0, T]) is a well-defined
H-valued process in M5, (0, T, H) with a continuous modification. O

If A(a) = A* () and if (A(a) — BI)™! is compact, then assumption (A2) is equivalent
to the assumption that

T
/ t7281S(t; )@ dt < 00
0
for T' > 0. For notational convenience, the dependence on « is suppressed. By the compact-
ness of the resolvent of A, there is a sequence (Ag), where A, > Ag > 0 and A; T oo, and an

orthonormal basis of (e ) of H such that (A — 81)e;, = Axey, for k € N and

S(t)- = eﬁtZe”’\”‘ < ek > ek.
k

If S(t) = e PtS(t), then
T B T B
| e Is@ehsd= [0S dr
0 0

AT
= E [<I>*ek|2)\i‘s_1/ s %25 s
A 0

k

where 0 < by < by, < bgy1,br — b < 00. Since

. — 2 « _
S8 Aokt = (% (—A + BI) 0Py,
k

our assertion follows.
Consider the quadratic cost functional

T
26) J(Xo, U, T) = / QX (s), X(s)) + (PU(s), U(s))] ds,

where T' € (0, 00], X(0) = X4, Q € L(H), P € L(H,) are selfadjoint operators satisfying

Q.7 (Qz,2) > ri|zf,
(2.8) (Py,y) > rlyl?

forz € H,y € H, and constants r; > 0 and r; > 0. For the deterministic control problem
for (2.1) with ® = 0 and the cost functional (2.6) with T" = +o0 assuming (AS), the optimal
cost is {(V () Xo, Xo) [8], [12], [18], where V satisfies the formal stationary Riccati equation

2.9) A*(0)V(a) + V(a)A(a) — V(2)B(a)P'¥(a)V(a) + Q =0



Downloaded 09/10/14 to 129.237.46.100. Redistribution subject to SIAM license or copyright; see http://www.siam.org/journals/ojsa.php

652 T. E. DUNCAN, B. MASLOWSKI, AND B. PASIK-DUNCAN

and ¥ (o) = B*(a).
Equation (2.9) can be modified to a meaningful inner product equation as

(2.10)  (A(a)z,Vy) + (Vz, Ala)y) — (P (a)Vz, ¥(a)Vy) + (Qx,y) =0

for z,y € D(A(a)). It has been shown [8], [12], [18] that, if (AS) is satisfied, then V is the
unique, nonnegative, selfadjoint solution of (2.10) and V € L(H, D'[:°). The solution of
(2.9) is understood to be the solution of (2.10).

For adaptive control, the control policies (U(t),t > 0) that are considered are linear
feedback controls, that is,

@2.11) Ut) = K()X (),

where (K (t),t > 0) is an £L(H, H,)-valued process that is uniformly bounded almost surely
by a constant R > 0. Let A > 0 be fixed. It is assumed that the £(H, H;)-valued process
(K (t),t > 0) has the property that K (t) is adapted to o( X (u),u < t— A) foreacht > A. It
is also assumed that (K (t),t € [0, A]) is a deterministic, operator-valued function. For such
an admissible adaptive control, there is a unique solution of (2.1) with K (t) = K (X (s),0 <
s <t—A). If A =0, then (2.1) may not have a unique solution. Furthermore, the delay
A > 0 accounts for some time that is required to compute the adaptive feedback control law
from the observation of the solution of (2.1).

Two more assumptions, (A7) and (A8), are now given that are used for the verification of
the strong consistency of a family of least squares estimates of the unknown parameter vector
a. Define K C L(H, H;) as

K ={K € L(H H):|K|cm,n)< R},

where R is given above.
Assume that B(«) is either independent of & € K or has the form

(2.12) B(a) = ¥*(a),

where U (a) = B*A*(a) € E(D;?a), H,) and the operator B € L(Hi, D% ,) is given.

(A7) There is a finite-dimensional projection P on H with range in N7_,D(F;) such that
ip®®*i% > 0, where i : H — P(H) is the projection map and B(«) is either independent
of & or has the form (2.12). In the latter case, there is a finite-dimensional projection P on H
and a constant ¢ > 0 such that

|P(I+ K*B*)F*P|cmy > ¢

is satisfied for all F € {F),...,F;} and K € K.

It is easy to verify that, if H is infinite-dimensional, if B € £(H;, H) is compact, and if
(Fr)~' e L(H) fori=1,2,...,q, then (A7) is satisfied.

Let (U(t),t > 0) be an admissible control, denoted generically as U(t) = K(t)X (),
where (X (t),t > 0) is the (unique) mild solution of (2.1) using the above admissible control.
Let

(2.13) A(t) = (ai5(t))
and

(2.14) A(t) = (ai; (1)),
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where
(2.152) aij(t) = /0 t(PFZ»X(s), PF;X(s))ds
if B does not depend on « or
(2.15b)  ay(t) = /0 t(ﬁ’(Fi + F;BK(s))X (s), P(F; + F;BK (5)) X (s)) ds

if B(«) has the form (2.12) and

. Q4 (t)
(2.16) a;;(t) = ——=.
(1) a;i(t)
It is easy to verify that the integrations in (2.15a) and (2.15b) are well defined.
For the verification of the strong consistency of a family of least squares estimates of the
unknown parameter vector, the following assumption is used.

(A8) For each admissible adaptive control law, (A(t),t > 0) satisfies
lim inf|det A(t)| >0 a.s.
t—o0

3. An Ito formula. In this section, an It6 formula is verified for a smooth function of
the solution of (2.1). While some Itd formulas are available for evolution equations (e.g., [6],
[15]), apparently no result is available for an equation of the form (2.1).

Since the parameter vector « is fixed in this section, the dependence of (2.1) on « is sup-
pressed throughout this section. The Itd equation obtained here is verified by an approximation
of (2.1) using the resolvent. For A > (3, let R()\) be defined by

3.1) R(\) = AR(), A),

where R(A\, A) = (M — A)~! is the resolvent of A. By assumptions (A2), R(\)!/2~%®
is Hilbert—-Schmidt and R()\)® is Hilbert-Schmidt, so there is an H-valued Wiener process
(W (£),t > 0) defined by

(32) Wa(t) = W(H)@* R (M),

where W, (1) has the nuclear covariance R(\)®®* R*(\). Consider the stochastic differential
equation

dXx(t) = AXx(t) dt + R(O\)BU(t) dt + R(\) dWa(t),

(3-3) X5(0) = R(X)Xo,

where A > 3. It is shown that (3.3) has a strong solution.
LEMMA 3.1. For A > (3, the stochastic equation (3.3) has a unique strong solution on
[0, T, that is,

T
(3.4 / [AX ()| dt < 00 as.
0
and

Xx(t) = ROVXo + / t AXx(s)ds + f t R(\)BU(s)ds
0 0
+ ROOWA(t) as.

(3.5)
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Proof. To verify that the mild solution of (3.3) satisfies (3.5), it is necessary to show that

T ot
(3.6) / /|AS(t—s)R(A)BU(s)|dsdt<oo a.s.
o Jo
and
T ft
(3.7 / / |AS(t — $)R(N)|Z(zpy ds dt < o0 as.
0 Jo
We have

|AS(t — s)R(\) Blc(u, m)

< IAS(t - S)IC(DEA,H)|R(>‘)I£(D;—‘,D;)lBIQ(HI,D:")
C

< - -

~ (t—s)l—e’

so that

/ ! / "\ AS(t — )R(OVBU(s)]| ds dt
0 0

T, 1/q T 1/p
- P
<T (/0 Sa=2) dt) (/0 |U(s)] ds) ,

which verifies (3.6). Since |AS(t — s)R()\)|c(w) is bounded for 0 < s < t < T,
(3.7) is satisfied. Use the Fubini theorem to compute fot AXy(s)ds as in [6], [14] to
verify (3.5). O

Now it is shown that a sequence of processes can be obtained from solutions of (3.5) as
A — 00, which converges to (2.2).

LEMMA 3.2. There is a sequence () such that A, 1 +00, and, fort € [0,T],

(3.8) lim X, (t)=X(t) as.
and
3.9 sup{| X, (&) : A\ >0, €[0,T]} < o0 as.,

where (X, (t),t € [0,T)) satisfies (3.5) and (X (t),t € [0,T)]) satisfies (2.1).
Proof. The Yosida approximation implies that R(A\) Xy — X¢as A — oo forall Xo € H
and | R(A)|z(sy < ¢ for some ¢ > 0. Since

T U

where K > 0 is independent of A > 3, the Holder inequality implies that

I/p
s&(/ﬂwwwﬁ
0

for some Cr > 0 and the dominated convergence theorem implies that

(3.10) |S(t — $)(R(X) — I)BU ()] <

(3.11) sup
t€[0,T]

/ " S(t - $)R(\BU(s) ds
0

(3.12) lim

A—00

/t S(t—s)(R(A\)—I)BU(s)ds| =0
0
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fort € [0, T). Let Wy (t) = W(t)®*(I — R%()\))*, and, recalling (2.4), we have

2

¢
E sup —/ S(t — r)R(X) dWy(r)
(3.13) te(0,77] ,
=FE sup /St—r)dW,\()
t€(0,T]

By Theorem 2.1 of [16], the right-hand side of (3.13) tends to zero as A — oo if the trace of
the covariance operator of (—A 4 BI)~ (/2491 (1) tends to zero as A — oo. If (e,) is an
orthonormal basis of H, then

Tr{(—A + BI) =D+ (1 — R*(A)@®* (I — R*(\))*(—A* + gI)~(/D+8)
G4 = - RXN)(—A+BD)~ WD
=31 = B)(—A+ BI)~ /D40, 2.

This infinite series converges to zero as A — oo because
(I = R N))(~A+ 1)~ /D+%e, P — 0
for n € N, and the series is dominated by

D2t + D|(—A+ BI)TDTe, | =2(c* + 1)|(—A+ BI) TR ¢ < 0.

Thus the right-hand side of (3.13) converges to zero, and there is a sequence (\,,) such that

2
sup / S(t = r)R(A) AWy, (£) — Z(t)] —0 as.
tel0,T]

as n — oo. Therefore, for t € [0, T,

lim X, (t) = X(t) as.

n-—oc

by (3.12) and (3.9) is satisfied because

sup
A>8,t€[0,T]

/S(t—s MBU(s)ds| < o as.

by 3.11). O

An It6 formula is now verified for smooth functions of a solution of (2.1).

LEMMA 3.3, LetV € Cl 2([0,T] x H,R) be such that V,,(t,x) € D\ forallt € (0,T)
and V,(t,") :+ H — D[ % is continuous. Assume that the function (Ax Vult, z)) for x €
D(A) can be extended to a continuous function h : [0, T) x H — R, the following limit exists:

(3.15) Jlim Tr Vo (t, T)RZ(N)®D* (R*(V\))? = n(t,z) < 00
and the map

(3.16) x> Tr Vou (t, 2) R2(N)3D* (R*(N))?
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is continuous on H uniformly with respect to A > 3 and

|h(t, z)| + |Tr Vi (t, 2) RZ(A)®D* (R*(N))?] + |V (¢, z)|

G179 - [Valt, @)l pre + [Vaalt @)l ey + Vet 2)] < k(1 + Jo]?)

for (t,xz) € (0,T) x H A > B wherek > 0andp > 0. Then

(3.18) - / [h(s,X(s))—i—Vs(s,X(s))-i—(U(s),\Ile(s,X(s)))

+ %w(s,X(s))] ds+/Tt(<I>*V$(s,X(s)),dW(s)> as.,

where 0 <7 <t <T,¥ = B* and (X (t),t € [0,T)) satisfies (2.1).

Proof. The verification of (3.18) is accomplished by using a sequence of processes that
satisfy (3.5). Since (X, (t),t € [0, T]) is a strong solution of (3.5), the It formula [6] can be
applied to (V(Xx(t)),t € [0,T]) to obtain

Vit Xa(0) - Vin Xa) = [ {h(S,XA(S)) T Va(s, Xn(s))

+ (U(s), TR*(A\)Va(s, Xa(s)))

+ / (R*(A\)Vi(s, XA(5),dWr(s)) as.

It suffices to assume that (U(t),t € [0,7T]) is uniformly bounded, almost surely. Lemma 3.2
verifies that

(3.20) lim V(5 Xy, (1) = V(£ X(2) as,
(3.21) im Vi (s, X»,(s) = Va(s, X (5)) as.,
(3.22) lim V(r,Xx,(7) = V(r,X(7)) as,
(3.23) lim A(s, X, (s) = h(s, X(s)) as.

for0 <7 <s<t<T,where A\, — oo. Let L,V and LV be defined as

LoV (s,2) = (U(s), UR* (M) Va (s, z))
+ L Tr R (\)Vaa(s, 2) AN\ @B*R*(A)

and
LV (s,2) = (U(s), ¥Vs(s,2)) + 37(s, )
for (s,x) € [0,T] x H. We have

ILAV (s, Xa(s)) — LV (s, X (s))]

G249 _ |LAV (s, X (s)) — LV (5, X ()] + |LAV (5, X (5)) — L2V (5, Xa(5))].
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From (3.15), we have that

(3.25) /\lim LyV{s, X(8))y=LV(s,X(s)) as.

Furthermore,

LAV (s,2) — LAV (s,9)]
< U 1] gprmse ) R Vo Va(s,2) = Vals,9)] pie
+3|Tr Voo (s, 2) R (V) @2* (R*(N))?
= Tr Vau (s, y) B2 (X) 9™ (R*(N))?].
The right-hand side of (3.26) tends to zero as x — y in H uniformly with respect to A > 3 by
(3.15). Thus the second term on the right-hand side of (3.24) converges to zero almost surely.

Choosing a sequence () such that A, — oo, from Lemma 3.2 we obtain by (3.9), (3.17)
and the dominated convergence theorem

(3.26)

lim / [h(s, X, (8)) + Vi(s, Xa,(5)) + L, V(s, X, (s))ds

(3.27) e
:/ [h(s, X(8)) + Vs(s, X(s)) + LV (s, X (s))]ds a.s.
Furthermore,
t t 2
B| [ R On)Valo, X (51, W 60) = [ (@°Vals, X(), aW ()
(328) ~ E/T |®* (R*(An))*Va(s, X, (5)) — ®*Vy(s, X (s))|*ds

<28 [ [ (B )P (Va5 X0, () = Vil X (D!
([ (RN — Vi (s, X ()] ds.

The right-hand side of (3.28) tends to zero as n — oo by Lemma 3.2 and (3.17). Thus there
is subsequence (A, ) such that

t t

Jim [ (R (O, )Val5, X, (), AW, (9)) = / (@"V, (5, X (), dW(s)) as.

Thus (3.20)—(3.23), (3.27) verifies (3.18). O

Now some of the hypotheses of Lemma 3.3 are replaced by ones that are more easily
verified while still obtaining the same conclusion.

PROPOSITION 3.4. Assume that (A2) is satisfied. Let V € CV2([0,T) x H) be such that
Vi(t,2) € DI, Vi(t,-) : H — DY.E is continuous, (Ax,Vy(t,2)) for x € D(A) can be
extended to a continuous function h : [0,T) x H — R and

(329 [t @)+ V(& 2)| + Vet 2)| pioe + [ Vaa (8 @)l comy + [Valt, )] < k(L + |2[7)

for (t,z) € [0,T) x H and p > 0,k > 0. Assume that one of the following three conditions
is satisfied.
(1) ® is Hilbert—Schmidt,
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(ii) Vie(t,z) is nuclear, Vi, (t,-) is continuous in the norm | - || of nuclear operators
and |V (t, )y < k(1 + lep)for (t,z) € (O T) x H,wherek > 0andp > 0;
(iil) Vig(t,z) € E( (472 D(l/2 )for (t,z) € [0, T) x H, the function

L(-) = (R*(B) WDV, (¢, )(R(B))~/DH . H — L(H)

is continuous and |L(x)|z gy < k(1 + |x|P) is satisfied fort > 0and x € H.

Then (3.18) is satisfied, where, for (i) and (i), w(t, z) = Tr V. (¢, x)®P* and, for (iii),
w(t,x) = Te(R*(8))2~ (/Do (¢, 2) 02" (R*(8)) /2.

Proof. By Lemma 2.3, it suffices to show that (i), (ii), or (iii) implies (3.15)—(3.17).
Assume that (i) is satisfied. Then

T (Vs (5, 2) R2(A) D (R(N)? — Vi (5, 2) 00"

(3.30) = |Tr[(R*(\))? Vm(s z)Rz()\)QNI)* Ve (8, 2) 0P|
(

< ZI(R*()\) vz (8, T)R R? A) — Vxx(sax))q)q)*ej‘v

where (e, ) is an orthonormal basis in H that includes the eigenvectors of ®®*. The series on
the right-hand side of (3.30) is dominated by

const Z |2®%e;| < o0,
J
so the dominated convergence theorem implies that the series in (3.30) converges to zero as
A — oo. This verifies (3.15). Since

|Tr(sz(Sa 1:) - sz(sa y))Rz()\)(I)(I)*(R*()\))2i < Clez(sv ',L') - V:w:(sv y)lC(H)Tr (I)@*,

where ¢ > 0 does not depend on A > J3, (3.16) is verified. Equation (3.17) follows from
(3.29).
Assume that (ii) is satisfied. Then

ITr Ve (s, 2) RZ(N)®D* (R* (V)2 — Tr Vo, O]

= |Tr[R* (V) @®* (R*()\))? — ®®*|V,u (s, )]

< Y HRPANBD* (R (V) — B2 )Veu (s, )84,

J

where (é;) is an orthonormal basis in H including the eigenvectors of V. (s, x). Proceeding
as for (i), it follows that (3.15) is satisfied. Since

Tt (Vau (5, %) = Vaa(s, y)) B2 (\) 22" (R*(V))?]
< |IRA N (R* (V)| 20| Vaa (s, 2) = Vaa(s,9)1,

ITr Viu (s, 2) R*(A)®* (R* (V)
< k|RH(A)®®* (R* (V)| ceay (1 + Izf),

50 (3.16), (3.17) are satisfied.
Assume that (iii) is satisfied. Then

[Tr Vo (5, 2) RP () @9* (R*(N))? — 7(s, o)
lTr[(R*( )? ( ) (A)R“fz) 5(8)®d* (R*(8))/P~¢
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Since the operator R(!/2=5(3)®®*(R*(3)){"/2~? is nuclear by (A2), we can choose an
orthonormal basis in H that includes the eigenvectors of this operator and proceed as in (i) to
verify (3.15). Since

Tt Vo (s, 2) RZ(A)@2* (R*(N))® — Tr Vauls, y) R2(N) @™ (R* (V)|
< (R (M)*(L(2) = L) RNl |RYD 8 (8)82* (R (8)) /2 °,
and
ITr Voo (5, 2) R2(N)@D* (R*(N))?
<R L) RN o - [RYD 8 (B)207 (R7(6))/D 2]

< const(l + |z|P),

these inequalities verify (3.16), (3.17). [}

For use of this Itd formula in the adaptive control problem, it is useful to state explicitly
the case where v(z) = (Vz, x), where V € L{H) is a selfadjoint operator.

COROLLARY 3.5. Let V € L(H) be selfadjoint such that V. € L(H,D.?) and
|(Vz, Az)| < k|z|* for x € D(A), where k > 0. Assume that one of the following conditions
is satisfied:

(i) @ is Hilbert—Schmidt,
(1) Vis nuclear

(iii) VEC( -(/2) D(l/z) )

Then, forall0 < T § t < T

(VX(@©).X(0) - (VX(r), X(7)
(31) = [ + 20, 9V X(9) + s

+ 2/ (P*V X (s),dW{s)) as.,

where h is the continuous extension of 2{Vx, Ax) on H, and, for (i) and (i), II(V) =
Tr V®®* and, for (i), II(V) = Tr(R*(3))*~(/DV@d*(R*(6))1/2 -8

4. Parameter identification. For the identification of the unknown parameters in the
linear stochastic distributed parameter system (2.1), a family of least squares estimates are
formed. In this section, it is assumed that 3 = 0, that is, — A(«) is strictly positive. Let P be

the projection given in (A7). The estimate of the unknown parameter vector at time ¢, &(t) is
the minimizer of the quadratic functional of «, L(¢; ), given by

Ltia) = = [ (PA(@) + B@)K(s)X (). dPX(s)
4.1 0

1[5
+ 3 | 1P(A@) + B)K @)X ()P s
0
where U(s) = K(s)X (s) is an admissible adaptive control.
THEOREM 4.1. Let (K(t),t > 0) be an admissible feedback control law. Assume that

(A2), (A6)—(AB) are satisfied and oy € K°. Then the family of least squares estimates
(a(t),t > 0), where &(t) is the minimizer of (4.1), is strongly consistent, that is,

4.2) Py, (lim &(t) = ao) = 1,

where (v is the true parameter vector.
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Proof. If B does not depend on « € K, then the proof of Theorem 4.1 follows from the
proof of Theorem 1 in [10]. Therefore we may assume that B(a) has the form (2.12). Since
the strong law of large numbers for Brownian motion is used to verify strong consistency, it
is shown initially that

¢
3) lim / (6, X ()P ds = +00 s,
t—oo 0
for suitable £ € H.
If (P,) is a sequence of increasing finite-dimensional projections with range in
NE_o D(F}) that converges strongly to the identity [ and F' € {Fy,..., F,}, then

lim t(PF(I + BK(s))P,X(s), PF(I + BK(s))P,X(s)) ds

00 0

4.4) ;
= / (PF(I + BK(s))X(s), PF(I + BK(s))X(s))ds
0

in L'(P) almost surely because the sequence of integrals is monotone increasing.

Fix n € N. For the process (P, X (t),t > 0) with nonzero values in a finite-dimensional
space, the verification of (4.3) is accomplished by using some of the methods in [9] for finite-
dimensional systems. Since the expectation of the Lebesgue measure of the amount of time
that a scalar Brownian motion is strictly away from zero is infinite, the 0—1 law for Brownian
motion implies that, for almost all sample paths, the Lebesgue measure of the amount of time
that a sample path is strictly away from zero is infinite.

If ¢ € H and ®*¢ # 0, then a well-known property of a scalar Brownian motion implies
that

4.5) litminf(q)*Z,W(t» =—0o as.

and

4.6) limsup (®*¢, W(t)) = +o0 as.
t—o0

Fixn € Nand ¢ € N?_, D(F;) such that &*¢ # 0 and P,/ # 0. Assume that P,, P = P. Let
(T},) be a sequence of stopping times such that {lim,, o {(®*¢, W (T},,)) = +oo}. Let A, =
{limsup,, _, fOT"(M*(s)E,X(s))ds = +oo}, where M*(s) = (A* + K*(s)B*A*)P,.
For each w € A, there is a subsequence (T, (w)) such that

4.7) lim [ (M*(s,w), X(s,w))ds = +oc.

1700 Jo

Since
2

t
x> [ oreexe)ds)
0
t
+ 2/ (M™*(s)€, X (s))ds ("L, W (1))
0
+ (@7, W (1)),
it follows directly that, for almost all w € A,

lim sup (¢, X (t,w))? = +oo.

t—o0
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Let A_ = {limsup,,_, fOT" (M*(s)€, X(s))ds = —oo}. Forw € A_,
Tn
lim (M*(s,w)?, X(s,w)) ds = —o0.
n—o0 0

Since —W has the same probability law as W, we have that, for almost w € A_,

limsup (£, X (t,w))? = +o0.

t—o00

Let Ao = {limsup,,_,, | fo (M*(s)¢, X (s))ds | < oo}. It follows immediately that, for
almost all w € Ay,

limsup (€, X (t,w))* = +oo.

t—oo

Combining the results of the above three cases, we have

limsup (¢, X (t))* = +o0  as.

t—o0

Since the Lebesgue measure of the amount of time that ((¢, P, X (¢)),t > 0) is strictly away
from zero is infinite for almost all sample paths, it follows that

t
Jim (e, X(s))*ds = +00 as.
— 00 0

By (A7), it follows that there is a ¢ > 0 such that
(4.8) Tr[(P(I + K*(s)B*)F*P)*(P(I + K*(s)B*)F*P)] > c,

foralls € Ry, and F € {F,..., F,;}, which implies that

lim /t(ﬁ’(I—i—K*(s)B YF*PX(s), P(I + K*(s)B*)F*PX(s))ds = +oo as.
0

t—o00

and, consequently,

t
Jlim / (PF(I + BK(s))X(s), PF(I + BK(s))X(s))ds = +o0 as.

To minimize (4.1) with respect to ¢, it is necessary and sufficient that D, L(¢; o) = 0.
Computing the family of partial derivatives and using (2.1), we obtain the family of linear
equations

4.9) A(t)(t) = A(t)ag + b(t)
or
(4.10) At)a(t) = A(t)ao + b(t),

where A(t) and .A(t) are given by (2.13) and (2.14), respectively, and

b(t) = [ (P(F, + BK(9)X(s),aPOW (),
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Let (c,) be a sequence of positive, real numbers such that ¢, | 0. Let A, =
{liminf;_, |[det A(¢)| > ¢, > 0}. The sequence (A,) is increasing. By (A8), we have
that P(A,) T 1as n — oo. Given € > 0, there is an N € N such that P(An) > 1 — &.
There is a random time such that |det A(t,w)| > ¢, forw € Ay and t > T(w). Since
b(t) — 0 almost surely as ¢ — oo by the strong law of large numbers for Brownian motion,
since A*(t).A(t) is uniformly bounded almost surely, and since € > 0 is arbitrary, it follows
that &(t) — «ap almost surely as t — oo, O

For the applications of identification and adaptive control, it is important to have recursive
estimators of the unknown parameters. Let (F(s)z, ) be the vector whose ith component is
(PFy(I + BK(s))z,y). Using (2.1), (4.9), we have

4.11) a(t)y = A7(t) /Ot(ﬁ(s)X(s), dPX(s) — PFyX(s)ds).

Since A~ (¢) satisfies the differential equation
dAT'(t) = —A7' () dA(t) A (2),
the differential of (4.11) satisfies
(4.12)  da(t) = ATV @)(F() X (t),dPX (s) — PA(&(t))(I + BK(t)) X (t) dt).

5. Optimality for an adaptive control. Inthis section, the certainty equivalence, optimal
ergodic control law is shown to be self-tuning and self-optimizing. The self-tuning property is
obtained by using the continuity of the solution of a stationary Riccati equation with respect to
parameters in the topology induced by a suitable operator norm. Since the unbounded operator
B(a) appears in the linear transformation of the control in (2.1), this operator topology is
more restrictive than for bounded linear transformations on the Hilbert space. This continuity
property is also used to show that the certainty equivalence control stabilizes the unknown
system in a suitable sense. The self-optimizing property is verified for this adaptive control.

The solution V of the stationary Riccati equation (2.9) satisfies the assumptions of Corol-
lary 3.5 if one of the following three conditions is satisfied: (i) ® is Hilbert—Schmidt, (ii) V' is
nuclear, or (iii) A is strictly negative. By (A5), V € L(H, Di{;s) (see [12], [18]), and (2.10)
implies that

[(Az, V)| = [(Rz,z)| < klz|?
for some R € L{H). If A is strictly negative, then it easily follows that
Ve £(DY D p/v=ey,

Moreover, if (A2) is satisfied with ® = I, then V is nuclear because, from Theorems 1
and 2 of [12], it follows that P, = (—A* + BI)*V € L(H) for each a € (0,1). Thus
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V = P*(—A+ BI)™“ is nuclear because (—A + 3I)~* is nuclear for o = 1 — 26 by (A2),
(A5).

If an adaptive control is self-tuning and some stability properties are satisfied for the
solution of (2.1), then this adaptive control is self-optimizing.

PROPOSITION 5.1. Assume that (A2), (AS) are satisfied, that the solution V of (2.10)
satisfies the assumptions of Corollary 3.5, and that

1
6.1 lim —(VX(t),X(t)) =0 as.,
t—oo t
1 t
(5.2) limsup;/ |X(s)[?ds < 00 as.,
t—00 0

where (X(t),t > 0) is the solution of (2.1) with a9 € K and the control U €
Nrso ]\4‘:‘;)[,(07 T,H,). Then

(5.3) lim inf %J(Xo, U,ao,T) > T(V) as.,

where V is the solution of (2.10) with o = «. Furthermore, if U is an admissible control
U(t) = K(t)X(t) such that

(5.4) lim K(t) =ko as.

t—o0

in the uniform L(H, H,) topology where ky = —P~ "WV, then
1
(5.5) Jim (X0, Uy00,T) =T(V)  as.

Proof. For U € M§,(0,T, Hy), we have

VX(), X(8) ~ (Va,z) = / “h(X () + 2U(s), TV X(s) ds

(5.6) 0 .

+ (V) +2 / @V X(s),dW(s)) as.,
0

where h(x) is the continuous extension of 2{ Az, Vz), z € D(A). Using the stationary Riccati
equation (2.10), we obtain

(VX (1), X(£)) = (V Xo, Xo)
= [, 9V X () + (P V X (9, 2V () ~ QX (5), X ()] ds
+2 /0 @V X(s), dW(s)) + (V) as.
By a similar method as in Proposition 2 of [10}, we obtain from (5.2) that
(5.7) lirn % /Ot(q)*VX(s), dW(s)) =0 as.

Thus

— 00

T
lim (%J(XO,U,aO,T)-—II;/ |P‘/2U(s)+P“\IIVX(s)|2ds) =TI(V) as.,
0
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and (5.3) is verified. If U(t) = K(t)X (t) and if (5.4) is satisfied, then

T—o0

T
Jim %/ \PV2(U(s) + POV X(s)Pds =0 as.
0

by (5.3). Thus (5.5) is verified. 0O

Now it is shown that the stability conditions (5.1), (5.2) are satisfied for an admissible,
self-tuning adaptive control.

PROPOSITION 5.2. Assume that (A2), (AS5) are satisfied. Let the solution V of (2.10)
satisfy the assumptions of Corollary 3.5. If (X (t),t > 0) is the solution of 2.1) with ag € K
and an adaptive control law (K (t),t > 0) that satisfies (5.4), then (5.1), (5.2) are satisfied.

Proof. Apply the 1t6 formula (3.31) of Corollary 3.5 to (VX (¢), X (t)) again to obtain
(5.6). Let (P(t),t > 0) satisfy

Pt) = /0 [h(X(s)) + 2K (s)X(s), WV X (s))
+ %(QX(S),X(S))] ds +2/0 (D*V X (s),dW(s))

and use the stationary Riccati equation (2.10) to obtain

P(t) :/Ot [2<K(S)X(s), YV X(s5)) +2(P7' BV X (s), TV X (s))
_(PTOVX(s), BV X(s)) - %(QX(S),X(S))} ds
+ 2/0 (®*V X (s), dW (s)).

By (2.7), (2.8) and the boundedness of ®*V/, there are constants cg, ¢, ¢z, and ¢z such that

P() S/o RUP™IUV + K(s)X(s), UV X (5)) — co| X (5)]*] d5+2/0 (P*V X (s),dW (s))

< / (—er + 2l K (5) — kol cqar. eI X (5)]2 ds
0

2

—c3+
T levx

¢ * 2
+/0 |®*V X (s)|° ds

t
DV X(s),dW (s
(S)|2d8/0< (), dW( >>}
= Pi(t) + Ps(t).
Since K (s) — ko almost surely as s — oo, limsup, . (1/t)P;(t) < 0 almost surely, and by

the strong law of large numbers for Brownian motion, we have limsup, . (1/t)P(t) <0
almost surely. Thus

t—oo

II(V) > lim sup H(VX(t),X(t» + %/o (R@X(s),X(s)yds| as.,

and (5.2) is verified.
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To verify (5.1), again use the It6 formula (Corollary 3.5) for (VX (t), X (t)) as
(VX(t), X(t) = (VX(7), X(7))

_ / UK ()X (), TV X(8)) — 20k X (), DV X (s))

t

— (QX(s), X (s)) + (V)] ds + 2/ (B*VX(s),dW(s))

T

< / (=1 + c2l K (s) = kol)| X () ds + (t — T)IL(V)
v [V o),

where ¢; > 0,¢; > 0and 7 € [0, ¢]. Thus

(VX(8), X (1)) — (VX(7), X(7))

68) < /t — (VX (s), X(s))ds +ca(t —7) + M(7,1)

for some ¢3 > 0,¢c4 > 0, and t > 7 > Tp, where Ty is a random time and where
t
M(r,1) = 2/ (D*V X (s),dW(s)).

Let ¢0(t) = (VX(t), X (¢)) and let (y(t),t > Tp) satisfy

t
59) ) = 0(To) —ca [ y(s)ds + et = To) + M(To, )

To
for t > Tp. Taking the difference of (5.8) and (5.9), it is clear that () < y(t) almost surely
for t > Ty. Solving the integral equation (5.9), we have

y(t) = ¢(T0)e“cg(t~To) + 24_(1 . 6“03(t—To)>
3

¢
- 03/ e M(Ty, s) ds + M(Tp,t)  as.
To

From (5.2), which has been verified above, and from the strong law of large numbers for
Brownian motion, we have that

.1
tgrgo 7 y(t) =0 as.,

which verifies (5.1). O

To verify the self-tuning property for the certainty equivalence adaptive control, K (t) =
—P7N(&{t — AV (a(t — A)), where (&(t),t > 0) is a family of strongly consistent
estimators of the true parameter vector ap. It is important to show a suitable continuous
dependence of the solution V () of the stationary Riccati equation on o € K. For B bounded,
some results are given in [5], [10]. For B unbounded, as in (2.1), we can use a continuity
result from [17, Thms. 1.1 and 5.3], which is reformulated below. It is assumed that A(«) is
strictly negative for each & € K. For notational convenience, let Ay = A{ayp), where ap = K
is the true parameter value.
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LEMMA 5.3. Assume that (A1), (A3), (A4) are satisfied and that

(5.10) aan(‘;OI\I/( ) (ao |C(Dl cH) ™ 0
(5.11) alLrI;(, |S(t; @) — S(t; a0)|£(D;;|,H) =0

foreacht > 0, where ¥(a) = B*(a). Then
(5.12) lim |V(a) — V(a0)|£(HYD.A:E) =0.
0

QY

Note that (A3) and (5.11) imply that
lim |A™"(a) — A7 (a0)|cea) = 0,

a—Qgp
and, from (A1), (5.10) and (5.11), we have that
lim [W(a)S™(t; o) — V() S™(t; a0)lcom 1) = 0.

Qa—r Qg
Thus we can follow the proof of Theorem 5.3 in [17] to obtain (5.12).
The self-optimizing property is now verified for a self-tuning adaptive control.
THEOREM 5.4. Assume that (A1)—(A4), (A6)—(A8) are satisfied. Let (&(t),t > 0) be
the family of least squares estimates, where &(t) is the minimizer of (4.1). Let (K (t),t > )
be an admissible adaptive control law such that

(5.13) K(t) = ~P~"U(&(t — A)V(a(t — A)),

where V(o) = B* ( ) and V («) is the solution of (2.10) for « € K. Then the family of
estimates (G(t),t > 0) is strongly consistent,

(5.14) lim K(t)=ko as.

in L(H, Hy) where ky = —~ P~ ' W(ap)V (), and
1
(5.15) Jim . J(Xo0,U00,T) = TeTI(V(a0)  as.,

where U(t) = K(t) X (t) and II(V') is given in Corollary 3.5.

The proof follows directly from Theorem 4.1, Lemma 5.3, and Propositions 3.1 and 5.2
with A = A(ap). The solution V' = V{(ay) of the Riccati equation satisfies the assumptions
of Corollary 3.5 because A{ay) is strictly negative.

6. Some examples.

Example 6.1. This is a family of examples from elliptic differential operators. Let G be
a bounded, open domain in R"” with C'*°-boundary 9G with G locally on one side of G and
let L(x, D) be an elliptic differential operator of the form

6.1) L(x,D)f =Y Dia;(x)D;f +Z 2)Dif + Di(di(2) /)] + e(2) f,

4J=1

where the coefficients a;;, b;, d;, ¢ are elements of C>(G),

(6.2) Z% z)&i&; > D¢)7,
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where £ = (§,...,&,) € R",z € G,» > 0 is a constant, and {a;;(z)} is symmetric.
Consider a stochastic parabolic control problem formally described by the equations

9y
(6.3) E(t’ z) = Lz, D)y(t, ) + n(t, )

for (t,z) € Ry x G and

0
(6.4) 22t @) + h@)y(t, @) = ult, 2)
for (t,z) € Ry x 8G and y(0,z) = yo(x), where §/0v = > 0., a;;v;D; is the normal
derivative, v = (vy,...,1,) is the outward normal to JG, the process (n(t, x); (t,x) €

R, x G) formally denotes a space dependent white noise, v € L?(0,T, L*(0G)) for any
T>0,h € C®(0G),and h > 0.

To give a precise meaning to (6.3), (6.4), the semigroup approach is used. An intuitive
justification of the semigroup model (2.1) is given. Let H = L*(G),H, = L*(8G) and
define Af = L(z,D)f. A: H — H is densely defined, and D(A) = {f € H*G) :
df/0v+hf = 0on 0G}. Itis well known that A generates an analytic semigroup, the linear
operator (A — GI) is strictly negative for some 3 > 0.

To introduce the control operator, consider the elliptic problem

(6.5) (L{z,D)—B)z=0 onG,
(6.6) % 4+ hz=—g ondG.
ov
For g € L*(9G), there is a unique solution z € H32(G) [19]. Define B € L(H,, H/*(3))

by the equation Bg = —2. For e < 3/4, we have B € L(H,, D5) because ij/“)’” =

HG/2=2 for any sufficiently small v > 0 [13]. Let yg(t,z) = e #*y(t, ) and n(t, =) dt =
O dW (t) for some & € L(H) and a cylindrical Wiener process (W (¢),¢ > 0) in H. From
(6.5), (6.6), we have

(6.7) dys = (L(x, D) — B)yg dt + e "' & dW (t),

dyg _ =Bt _
(6.8) B + hyg = e Plu = ug(t) onoIG,
ys(0) = y(0).
Formally performing the differentiation (8/8t) Bug(t), we obtain

dws(t) = ((L(z, D) - BYya(t) — Bus(t)) dt +e B dW (1),

Ow
a—j—+hwg=0 on R, X 9G,

where wg(t) = ys(t) — Bug(t). For (6.7), the formula for the mild solution is
¢
wg(t) = Sa(t)(y(0) + Bu(0)) + / Sp(t — )P dW (r)
0

(6.9) : A
— / Sg(t — r)yBug(r)dr,
0
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where Sg(t) = et(A4=BD) Formally integrating by parts the last integral in (6.9) yields
ys(t) = wp(t) — Bug(t) = Sp(t)y(0) + /Ot(A — BI)Sp(t —7)Bug(r) dr
+ /Ot e PrSa(t — r)®dW (7).
Thus, cancelling e 7%, we have

y(t) = S(t)y(0) + /0 S(t — rYBu(r)dr + /0 S(t—r)®dW(r),

which is a mild solution of the form (2.3), where B = ¥* and ¥ € E(D}[ﬁ, H,) extends the
operator B*(A* — 3I).

The assumptions that are used in this paper are now verified for this example. Assump-
tion (A2) may not be satisfied so that it can be considered as a condition on the noise term
(specifically on ®). If ® is Hilbert-Schmidt or if & W (t) evolves in H, then (A2) is satisfied.
If n = 1and ® € L(H), then (A2) is satisfied. In this case,

0 0 0

Af = aa(m)%f + (b(ﬂc)%Jch %d(x)f“(x)f) :

Let A; = (8/0x)a{z)(0/0x). By Corollary 2.6.11 of [20],
(=AY + BD)7z)* < const|(—A* + BI) x|

forz € D((BI~ A*)"), where y € (0, ). Itfollows that (— A+ 3I)~7 is Hilbert—Schmidt if
(—A; + BI)™" is Hilbert-Schmidt. Since A; = A} and (A; — B8I)~! is compact, we can use
the comments following Lemma 2.1 to conclude that (—A; + 8I)~(1/2+¢ is Hilbert—Schmidt
if and only if

T
(6.10) / t=2|5(t)|%4 5 dt < 0o
0
for T' > 0, where (S(t),t > 0) is the semigroup generated by A, — SI. We have

a 2 _ r 2 -
15(t) s = /G /G (G(t,6,7)P dr b,

where G(t, 8, 7) is the Green function for the problem

Ow "o 0w B
o la(z)w')" — Pw, 5 T hw =0,

since

k] |9 - le:l
G(t,0,r)| < —=exp |k
6.0 < S exp |12
fort > 0 and 6,r € G, where k; and k; are positive constants [1], [2]. Condition (6.10) is
satisfied for any & € (0, }). Thus (A2) is satisfied for any ® € L(H). Assumption (A5) can
be shown to be satisfied. For example, this is trivially satisfied if the operator A is strictly
negative. In the above example, if A(= A(qy)) is strictly negative and (A2) is satisfied, then,
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for the control system (2.1) with & = ag and the cost functional (2.6) where Q € L(L*(G))
and P € L(L?*(8G)) are uniformly positive, the self-optimizing property (5.5) of Proposition
5.1 is satisfied.

Now consider a parameter dependent version of (6.3), (6.4)

Oy

(6.11) e (t,x2) = aL(z, D)y(t;z) + n(t, z), (t,z) e Ry x G,
@—u(ta:) {(t,z) € Ry x 0G
(6.12) v y L /)y y + )

y(0,2) = w(z),

where o € K = [ou,az] is scalar parameter for 0 < o; < ay. Assume that the operator
A corresponding to L(z, D) is strictly negative and that {A2) is satisfied. Using the same
semigroup model as above, we have that

14
y(t; o) = S(t; o)y + a/ S(t —r;a)BU(r)dr
(6.13) . 0
+ / St —r;a)®dW(r),
0

where S(t; @) = e!*A, B = [B*A*]* € L(D'.%, H)) and B € L(H,, D) solves the elliptic
problem

L(x,D)(Bg) =0 onG,

O -
5}/—(Bg)——g on 0G.

Assumptions (A1), (A3)—(A6), and (5.10) are now trivially satisfied because A(a) = aA, a €
[ag, @),y > 0, and A is strictly negative. Condition (5.11) is satisfied because S(-) €
C((0, 00), D'¢). Furthermore, we have that (A*)~! € L(H), B € L(H,, D5) and that the
embedding D — H is compact, so (A7) is satisfied. Since the parameter is scalar, (A8) is
trivially satisfied. Thus, by Theorem 4.1, the family of least squares estimates given in the
statement there is strongly consistent for ap € (¢, ap). For any strongly consistent family of
estimators (&(t),¢ > 0), the cost functional (2.6) with a uniformly positive Q@ € L(L*(G))
and P € L(L?(8G)), system (2.1) with A(ag) = apA, B as above, 3 = 0, the adaptive
control

Ut) = -P'0(a(t — A)V(a(t — A)X(t)

has the self-optimizing property (5.15) by Theorem 5.4.

An elementary example of a boundary control problem with a vector parameter « is
described that satisfies (A8). It is a specialization of (6.5). Let H = L*([0, 1], R), let F; and
F, be the linear operators

Fiy=-—

and let A(a) be
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where & = (a1, a3), 05 € [a;,b;] and @; > 0,b; < oo for i = 1,2. The domain of A(c) is
D(A(a)) = {f € H*(0,1):0f/0v = 0on {0,1}}. Let (k,,£,;n = 0,1,...) be the basis
of H, defined as

En(x) = V2 sin 2n7z,

n(z) = V2 cos 2nme.

Fix a positive integer /N and let P be the projection determined by the family (ky, ¢, n =
1,2,..., N). Since the adaptive control law (BK (t),t > 0) is a family of compact operators,
it is the limit of a family of finite rank operators. Thus, to evaluate A(t), it suffices to apply

Fi and F, to the finite sum Z;V:l (ajk; + bj€;). It is elementary to verify that
(Fiky, Fokm) = (Fily, Fyln) =0
for all m and n and that
(Fikn, Fyln) = (Filn, Fykm) =0
for n # m. Thus
N N
< 1> (azk; + bit;) Zajk +bjt5) >
o o

N
Z Flk‘],Fzg > <F1€j,F2k‘j>) a.s.

Since we have
(Fikj, Fot;) = (257)°, (F18;, Fokj) = —(297)%,
by passage to the limit and integration, it follows that
ap{t) =0 as.

for t > 0, and the matrix A(t) is diagonal. Thus, for ¢ > 0,.A(t) = I almost surely and
det f{(t) = 1 almost surely; so (A8) is trivially satisfied. This example can be generalized to
many space dimensions. For example, consider the dimension-2 case. Let H = L2([0, 1] x
[0, 1}, R) and let F}, F>, and F; be the linear operators

& 0? 0 0
Fl_@‘i'a—yz7 FZ_a—m'a F3"8_y

Let A(a) be
Ala) = a1 Fi + ooy + as B3,
where a = (ay, a2, a3), 05 € [&i,i)i],di > 0, and b; < oo fori = 1,2,3. It easily follows

by computations that are similar to the above that the matrix .A(t) is diagonal, so that, for
t > 0, A(t) = I almost surely and det A(t) = 1 almost surely. Thus (A8) is satisfied.
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Example 6.2. This example is a structurally damped plate with random loading and point
control. Consider the following model of a plate in the deflection w:

6.14) wye(t, ) + A’w(t, x) — aAw(t,z) = §(x — zo)u(t) + n(t, )
for (t,z) € Ry x G,

(6.15) w(0,-) =wo,  w(0,-) = wy,

(6.16) win, xo¢ = Aw|r, xo¢ = 0,

where o > 0 is an unknown constant, 7(¢, z) formally represents a space-dependent Gaussian
white noise on the open, bounded, smooth domain G C R™ for n < 3, and §(z — o) is the
Dirac distribution at xy € (. The cost functional is

T
6.17)  J(wo,wy,u, 0, T) = /0 (lw() gy + 1we(®) 72y + lu(®)?) de.

For a mathematical treatment of the deterministic problem (6.14)—(6.17) where 7 = 0, refer
to[3], [4], [17] and references therein. Define the linear operator .A by the equation Ah = A?h,
where D(A) = {h € H*(G): hlsg = Ah|ag = 0}. Following [4], [17], (6.14)—(6.17) are
rewritten in the form (2.1), (2.6), where H = D(A!'/?) x L*(G) = (HX(G) N H)(G)) x
L*(G),H; = R,

Ale) = [ "4 e }
Bu = [ 6(x~0x0)u }’

0 0
¢ = [ 0 @ } ’
where ®| € L(L?(G)) is a Hilbert—-Schmidt operator and where ®;®% > 0,Q = I, P = I,
and (W (¢),t > 0) in (2.1) is a cylindrical Wiener process on H. It is known [4] that A(«)
generates a stable analytic semigroup, (S(¢;a),¢ > 0), and that B € E(Hl,Di(((L)) for
¢ € (0,1 —n/4), which is possible for n < 3 (cf. [17]). Suppose that the unknown parameter
a € K = [ag,a4], where 0 < ag < ay. Assumptions (A1), (A2), (A4)—(A6) are clearly

satisfied. Since B does not depend on a € K, assumption (A7) is satisfied with a finite-
dimensional projection P : H — P(H) of the form

~ 0 0

P= [ 0 P } ’
where P, : L2(G) — H2(G) and P, # 0. Assumption (A8) is trivially satisfied because
the parameter « is scalar. The assumptions of the uniform analyticity and the exponential
stability of the semigroup (S(t; a),t > 0) and the continuous dependence of this semigroup
on a, (5.11), can be verified by the explicit spectral expansions of A(«) and (S(¢; &), t > 0)
[4, Thm. A3]. Therefore, by Theorem 4.1, the family of least squares estimates given in the
statement there is strongly consistent for gy € (ag,a;). For any strongly consistent family
of estimators (G&(t), t > 0), system (2.1) with A(ayp), B, ® as above, # = 0, and the adaptive
control (U(t),t > 0) given by

U(t) = —¥(a(t — A)V(a(t - A)) X (1)
has the self-optimizing property (5.15) by Theorem 5.4.
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