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Abstract

We present a trust-region steepest descent method for dynamic optimal control prob-
lems with binary-valued integrable control functions. Our method interprets the control
function as an indicator function of a measurable set and makes set-valued adjustments
derived from the sublevel sets of a topological gradient function. By combining this
type of update with a trust-region framework, we are able to show by theoretical argu-
ment that our method achieves asymptotic stationarity despite possible discretization
errors and truncation errors during step determination. To demonstrate the practical
applicability of our method, we solve two optimal control problems constrained by
ordinary and partial differential equations, respectively, and one topological optimiza-
tion problem.
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1 Introduction

We consider optimization problems of the form
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where the variable U is a measurable set selected from a finite atomless measure space
(£2, X, n)and J: ¥ — R is differentiable with respect to its set-valued argument
U . Specifically, we focus on cases where there exist a Banach space Y, a continuously
Fréchet differentiable map J: ¥ — R, and a vector measure v: ¥ — Y of bounded
variation, such that

J =Jov.

Such optimization problems occur implicitly in the context of binary optimal control
whenever Lebesgue measurable control functions are considered. For instance, the
Lotka—Volterra fishing problem, a test problem from ODE-constrained optimal control
that we address in Sect. 4.2, takes the form

ty
min / ly(@) — (1, DT> dr
y,w 0

styi(t) = yi1(@) — yi()y2(t) —ciyi()w(r)  foraa.t € [0,1f],
Va(t) = —y2(t) + y1 () y2(t) — coy2(Hw(t) foraa.t € [0, 7],
y(0) = yo,
w(t) € {0, 1} fora.a.t € [0, 7],

w e L'([0,1/]).

Here, v maps a Lebesgue-measurable control set U C [0, t7] to its characteristic
function xy which serves as w. Each w corresponds to an ODE solution y,,. J(w) is
then given by

ty
J(w) =[O lyw(® — (1, DT |2 dr

and the final objective function [J of Problem (1) is 7 (U) := J(xv). We develop our
theory for the abstract problem (1). However, this more concrete example may aid the
reader’s understanding.

Binary optimal control problems are solved both locally and globally by using var-
ious approaches, including indirect methods based on the global maximum principle
[14,15], dynamic programming [8,18], moment relaxations [33], combinatorial inte-
gral approximation decompositions [16,34], or direct first-discretize-then-optimize
methods that result in mixed-integer nonlinear programs [3]. We refer to [33,37] for
broader surveys.

Like decomposition methods, we use the fact that, under mild assumptions, con-
trol sets form a continuum and can therefore be improved incrementally. To achieve
improvement, we use local linearizations based on a gradient concept similar to the
topological gradient function as defined in [28].

In topology optimization, the topological gradient is often dependent on perturba-
tion shape. This is the case, for instance, if new boundary conditions are added by
perturbations (see, e.g., [28,36]) and can limit the ways in which perturbations can
be made. There are solution heuristics (see, e.g., [12]) that are applicable in these
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situations. However, more rigorous approaches based on, for instance, fixed-point
iterations [9,27], gradient descent on level set functions [2], and gradient descent on
binary-valued indicator functions [10] do also exist. For a broader overview over shape
and topology optimization, we refer to [11,13].

The method presented here is not designed to solve topology optimization problems.
It differs from [2] in the sense that it does not operate on level set functions. Instead,
it operates directly on sets, like in [9,27]. It differs from these fixed-point iteration
schemes in that it works cumulatively by deriving steps that are “added” to the current
control set U rather than completely replacing it.

It most closely resembles the method of [10]. The main difference here is that it
is stated as a generic trust-region method within a metric space. Much of its theoret-
ical framework mirrors that of existing trust-region methods. It therefore offers great
potential for future extensions into constrained optimization and optimization with
higher-order derivatives, both of which are difficult with the specific framework given
in [10].

Finally, we note that there are optimal control methods that use measure-valued
controls, e.g., [22]. We note that our method does not use measure-valued controls,
but rather set-valued controls. While hybrid measure and set optimization methods
may be an interesting avenue of research for the future, we will not discuss measure-
valued optimization here.

Contribution We derive the topological gradient as a derivative with respect to changes
in the control set U. We provide a framework for transforming optimal control prob-
lems into this form and deriving topological gradients. We demonstrate this for both
ODE- and PDE-constrained problems.

Our main theoretical contribution lies in the use of the metric structure of measure
spaces. We show that asymptotic stationarity can be guaranteed using the trust-region
framework which automatically discovers appropriate step sizes by solving a suc-
cession of subproblems. We describe a solution method for these subproblems in
Procedure 1. We show that our steps are of adequate quality despite discretization
and truncation errors in Lemma 9 and Theorem 3. We follow the reasoning of other
trust-region convergence proofs to show that, given a small amount of groundwork,
many of the steps are transferrable from conventional nonlinear optimization.

We present our work with the caveat that we do not prove ultimate convergence of the
control sequence and that we do not even guarantee thatitis a Cauchy sequence. We do,
however, guarantee an actual improvement in objective and approximate stationarity
in the limit. Under certain assumptions, the latter can be used to derive bounds on the
optimality gap.

Outline In Sect. 2 we introduce basic notation, definitions, and prior results. In Sect. 3,
we state our trust-region algorithm and show its asymptotic behavior. In Sect. 4 we
apply the algorithm to three test problems as a proof of concept. In Sect. 5 we discuss
our results and address some possible criticisms of the methodology. We provide some
concluding remarks and speculate on avenues of future research.
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2 Preliminaries and notation

We denote the set of natural numbers with zero by Ny and the set of non-negative real
numbers by R . We define the shorthands

il:={jeN|j<i] Viel,
[ilo:={jeNg|j=<i} VieN

for index sets.

For basic definitions and results of measure theory, we refer to [7]. By 2% we denote
the power set of the universal set §2. In addition to positive and signed measures, we
use vector measures, which are o -additive maps v: ¥ — Y, where X is a o-algebra,
Y isaBanach space, and v(J) = 0. Every vector measure v: ¥ — Y has an associated
measure |[v|: ¥ — R4 U {oo} given by

[v1(4) = sup| Y- [v(an]

i=1

neN, (A))iepn C X partition ofA} VAex.

This measure is referred to as the fotal variation of v. If ||v|| := |v[(§2) < oo, then v
is said to be of bounded variation.

The concept of atomlessness is particularly important to our argument. A measure
space (£2, X', u) is atomless if it contains no atoms, that is, no sets A € X with
1(A) > 0 such that for every measurable subset B C A, we have either £(B) = (A)
or u(B) = 0. Given an atomless measure space, a measurable set A € X, and any
number 6 € [0, w(A)], there exists a measurable set B C A with u(B) = 6.

If 1 is a measure and v is a signed or vector measure over (§2, X') with [v[(A) =0
for all A € X with |u|(A) = 0, then v is called absolutely continuous with respect
to u and is written as v < . For finite signed measures, absolute continuity implies
the existence of a density function.

Lemma 1 (Radon-Nikodym) Let ¢ be a finite signed measure over a finite measure
space (82, X', i) such that ¢ < . Then there exists a j-integrable function f: 2 —
R such that

QD(A):/fdu vAes.
A

Proof See [7, Thm. 3.2.2]. O

The function f in Lemma 1 can be seen as the density function of ¢ with respect
to w. We will subsequently refer to it as such. The average of a density function
over a given p-measurable set D is given by ﬁ /, pJSx)dpn = %. If 1 is the
Lebesgue measure in R”, then Lebesgue’s differentiation theorem shows that f(x)
can be calculated almost everywhere by taking the limit for infinitesimally small balls

around x. We refer to [7, Thm. 5.6.2] for proof.
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The symmetric difference between two sets A, B is given by
A A B :=(A\B)U(B\A) = A\(BN A) U (B\A).
Given a finite measure space (§2, X, u), themapd: ¥ x ¥ — Ry with
d(A, B) := n(A A B)

is a pseudometric, meaning that it is symmetric and subadditive. By considering the
quotient space with respect to the equivalence relation of being equal up to a u-
nullset, d can be made into a metric. We note that U A (U A D) = D and therefore
dU,U A D) = pu(D).

Given a measure space (§2, X, u) and a u-measurable function g: 2 — R, we
denote the various types of level sets of g by

Loy = {xe.Q |g(x)~n}e£‘,

where “~” € {“ <7, “ <, “=",“>" “>"}and n € R. These level sets are
pu-measurable which implies that their symmetric difference U A Lg~, with a -
measurable control set U € X is p-measurable. The same is true for unions,
intersections, and differences with other p-measurable sets.

3 Algorithm

In this section, we state the algorithm and prove its correctness. We split this discus-
sion into four subsections. Section 3.1 defines the topological gradient as we use it and
shows how to derive it from Fréchet derivatives. Section 3.2 states a gradient-based
necessary optimality criterion. Section 3.3 derives the gradient density function for
two types of optimal control problems. Section 3.4 states the algorithm and its sub-
routines and proves that the algorithm achieves stationarity in the limit. We formulate
the algorithm in a form that allows for inexactness in some steps to ensure that the
procedure remains practically implementable.
Throughout this section, we use the following assumptions.

Assumption1 Let2,Y, Y €29 u: ¥ - Ry U{ool,v: ¥ — Y, J: Y — R, and
J: ¥ — Rsatisfy the following assumptions:

(£2, X) is a measurable space, and Y is a Banach space;

v is a vector measure of bounded variation;

J is Fréchet differentiable;

J =Jov;

[ is a finite measure;

there exists C > 0 such that ||[v(D)|ly < C - u(D) forall D € X; and
(£2, X, ) is atomless.

N AW
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3.1 Taylor expansion

In traditional nonlinear optimization, we make use of the fact that sufficiently smooth
functions are locally approximated by truncations of their Taylor series. We transfer
this property from the Fréchet differentiable objective J to [J using Assumption 1.4.
This requires the chain rule.

Lemma2 Let 2, X, Y, u, and v satisfy Assumptions 1.1, 1.2, 1.5 and 1.6, letU € X;
andlet Ty : Y — R be a bounded linear form. Then ¢y : X — R with

gu(D) =Ty (v(D\U) —v(DNU)) VD€ X

is a finite signed measure that is absolutely continuous; i.e., py < .

Proof Because Ty is bounded, there exists M > 0 such that |Tyy| < M||y|ly for all
y € Y. Along with Assumption 1.6, this implies that for all D € X,

lou(D)| < M - |v(D\U) —v(DN V)|,
<M - (v(D\U)lly + [v(DNV)]ly)
< MC-pu((D\U)U(DND)),

which shows that ¢y (D) < oo and ¢y <K [, assuming ¢y can be shown to be a
signed measure.

Because Ty is linear and v is a vector measure, ¢y is finitely additive, and we
have gy () = 0. To show o-additivity, let (D;);eny € X consist of pairwise disjoint
measurable sets. For N € N, the finite additivity of ¢ implies

‘ng(Di)_wU(GDi) =‘§: @U(Di)—wu( O Di)‘

i=1 i=N+1 i=N+1
oo oo
S’ > eu(Di) +‘§0U( U Di))-
i=N+1 i=N+1

For every i € N, we have |y (D;)| < MC - u(D;). This implies

Y e = X feun| sMC- Y wd)

i=N+1 i=N+1 i=N+1
*© N
=MC.M( U Di) Nz g,
i=N+1
Similarly, we have

‘(PU< G Di)

i=N+1 i=N+1
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In both cases, convergence to zero is guaranteed by the fact that (D;); <N is a sequence
of pairwise disjoint subsets of §2, which has finite measure. In total, this means that

‘i pu (D) — wU(G Di)) =0,
i=1 i=

which proves that ¢ is o -additive. Absolute convergence is proven by the fact that the
limit is identical for all rearrangements of the sequence. O

By using the Fréchet derivative J ’(v(U )) as Ty in Lemma 2, we can prove the
existence of a finite signed measure 7'(U) that acts as a first-order derivative of 7.
With this measure, we can formulate a local first-order Taylor expansion of 7 around
U.

Theorem 1 (Local First-Order Taylor Expansion) Let §2, X, Y, J, u, v, and J satisfy
Assumptions 1.1 to 1.6. For every U € X, let 7' (U): X — R be given by

J'(U)D) :=J (wU)(v(D\U) —v(DNU)) VD€ X. 2)
Then J'(U) is a finite signed measure with J'(U) < ., and

JWU & D)=JWU)+T'U)D)+o(u(D) ¥D e X. ©)
Proof Let U € ¥.Because J is Fréchet differentiable in v(U), J'(v(U)) is a bounded

linear operator. Lemma 2 shows that 7' (U) as defined in (2) is a finite signed measure
and that 7/(U) < . Let Ry : ¥ — R be given by

57 (TWU A D) = J(U) = T WD), (D) #0
% w(D) =0

Ru(D) = { VD e X.

To establish (3), we need to show that Ry (D) — 0 for u(D) — 0. Let (D;);en be a
sequence in X' such that u(D;) — 0, and let

di =v(U A D;) —v(U) =v(D\U) —v(D;NU) VieN. 4)

Then we have ||di|ly < C - u(D;) for all i € N with C > 0 from Assumption
1.6. Therefore, d; — 0 fori — oo.If d; = 0, then J(U A D;) = J(U) and
J'(U)(D;) = 0, which implies Ry (D;) = 0. Without loss of generality, we consider
only sequences where u(D;) > 0 and ||d;|ly > O for all i € N. By combining (2),
(4), and the Fréchet differentiability of J, we can conclude that

I
Ry (D) 2 —— (J(v(U & D) = I (v(W) = I (v())d;)

w(D;i)

@ lldilly 1 N L e

2 DS ”di”Y<J(v(U)+d,) J(W)) = J'(vW))d;) == 0,
— =o(lldi ly)
€(0,C]
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Fig. 1 Tllustration of support
points that would allow
piecewise first-order
approximation

which proves (3). O

Theorem 1 can be extended to include higher-order derivatives. This requires a
technical measure extension argument and does not contribute to the method under
discussion.

Because w and J'(U) are finite and 7' (U) < u, J'(U) has a u-integrable density
function that we use to construct steepest descent steps.

Corollary 1 Let 2, X, u, Y, J, J, and v satisfy Assumptions 1.1 to 1.6. For every
U € X, there exists gy € LY(£, W) such that

T'(U)(D) =/ qudu YD e 5,
D

Proof Let U € X be given. According to Theorem 1, 7/(U) is a finite signed measure
with 7' (U) <« u. Because p is also finite, Lemma 1 proves the existence of a gy €
L'(£2) with the stated properties. O

There are different ways to calculate gy7. Section 3.3 derives gy for two exemplary
ODE- and PDE-constrained problems. The approximation (3) is only accurate in a
small neighborhood of U. To obtain estimates for the error accumulated over larger
distances, we need to cover a connecting line with such neighborhoods and use a com-
pactness argument to extract a finite subcover. We can then choose a finite number of
support points such that first-order Taylor approximations are accurate when traveling
from one support point to the next, as illustrated in Fig. 1.

Sets do not have an exact equivalent of convex combinations or “connecting lines”.
We could construct a similar argument by using geodesics. In the interest of brevity,
however, we assume instead that the derivative of J: ¥ — R satisfies a Lipschitz
condition. We can then make the argument in the underlying vector space Y.

Lemma3 Let $2, X, Y, J, u, v, and J satisfy Assumptions 1.1 to 1.6. Furthermore,

let C > 0 be as specified in Assumption 1.6, and let the Fréchet derivative J' of J be
such that there exists a constant L > 0 with

[77C) =T |ye =L-llx = ylly Vx,y €conv(v(2)) €Y. )
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Then we have
LC?
[T D)= TW) - T WD) = Z—u(D YU.DEE. (6

Proof Let U, D € X be givenand let x := v(U) andd := v(D\U) —v(DNU). We
have

x+d=vU)+v(D\U)—v(DNU)=v((UUD\UND))=vU A D).
According to (2) in Theorem 1, J'(U)(D) is given by
J'(U)D) = J'(x)(v(D\U) —v(DNU)) = J'(x)d.

We further find that [|d||y < [v(D\U)||, + [v(D N U)|, < C - u(D) according to
Assumption 1.6. Therefore, we have

1
T A D) — JW) - T WUYD)| = VO (4 + 2d) = J'(x))d 43
1
< /0 |7/ Ge+ ad) = I () |y Il di

1
HdM~f L lx + Ad — x|l da
0

=<
L
=5 ldly
———
<C2u(D)?
which proves (6). O

We note that a geodesic-based argument would not require a Lipschitz condition
over conv(v(Z‘)), but only over v(X'), because support points can be chosen exclu-
sively from v(X).

3.2 Optimality criterion

Our method works towards achieving a necessary optimality criterion based on sta-
tionarity. We have shown in Corollary 1 that the derivative measure has an integrable
density function gyy. The integral of gy over a step set D approximates the change in
objective for small steps. Therefore, if

gu(x) >0 ae.in £2, 7
then all sufficiently small steps are predicted to either maintain or increase the

objective. The following elementary lemma shows that negative density values on
non-nullsets always translate into descent steps.
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Lemma4 Let (2, X, ) be a finite atomless measure space, g € L' (2, ), and
A € [0, 1]. Then there exists D € X such that (D) = , - u(82) and

/gdufk~/ gdu.
D 2

Proof For . = 0, we can choose D := ¢. Similarly, for A = 1, we can choose
D := 2. Therefore, we consider only A € (0, 1) here. Because g is pu-integrable, we

have p(Lg<y) ~——> 0 and jt(Lg<y) ——> w(82). Therefore,
n* =inf{n € R | w(Ly<p) > Au(2)}

is a finite real number.
Let (77;)ien C R be an ascending sequence with 7; < n* Vi € N and 7; — n* for
i — oo. The corresponding sequence of sublevel sets £, <5, is increasing with

o0
Dy = Lyey = JLysy-
i=1
Since ,u(ﬁgs;h.) < A-u(82)foralli € N, we have u(D1) < X - u(£2).
Conversely, let (7;)ieny C R be a descending sequence with 7; > n* Vi € N and

fi — n*fori — oo. The corresponding sequence of sublevel sets £, is decreasing
with

o0
Dy = Loy = ﬂ ngfh..
i=1

Here, we find that (D) > A - u(£2). )
Because (£2, X, 1) is atomless, we can choose a measurable set Dy C D>\ D1 such

that £ (D2) = A-u(£2)—u(D1). We define D := D;UD; and obtain (D) = A-u(£2)
and D € L,<,+. We therefore have

/ gdu < n* -1 ().
D
If we were to assume that [, gdu > A - [, g dp, it would imply that

1 /
*
nt > —— [ gdu.
n(s2) Jo

We could then conclude that

/gdu=/gdu+/ g du
2 D Q2\D —~—

>n*
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> -/diqun*-(u(Q)—u(D))

w(D)
T n$2)

w(D) n(82) — u(D) /
S d - . d
Ta@ ST Ty Rt

=/ gdu,
2

which proves by contradiction that

/gdufk-/gdu
D 2

and therefore that g realizes or exceeds its overall average value on D. O

It is useful to think of A = % and g = gy for some U € X'. We then find a step
D € X such that

1 1
_ d R du.
u(D)/DgU “Smm/gg” "

For any measure less than or equal to i (£2), we can therefore choose a p-measurable
subset D C £2 with that exact measure such that the predicted decrease in objective
for the step D is no worse than the average over all of £2. This does not imply that
the predicted change is negative. We can ensure a decrease by applying Lemma 4 to
the finite atomless measure space (Do, X N Do, lxnp,) for Do := Ly, <0 € X.
There then exists a step D of given size that captures at least a corresponding fraction
of the maximal achievable predicted decrease. We can use this to prove that (7) is a
necessary criterion for local optimality.

Lemma5 Let 2, X, Y, J, u, v, and J satisfy Assumptions 1.1 to 1.7. Let U € X be
a locally optimal solution such that there exists R > 0 with

JWAD)=JWU) VD e X: u(D) <R,
and let gy € L'($2, j1) denote the u-integrable density function of J'(U). Then
gu(x) >0 p-ae. ins2.

Proof We assume the contrary, i.e., that there exists Dy € X with u(Dg) > 0 and
gu(x) < Oforall x € Dy. We have

1
§ =
u(Do) Jp,

gudu < 0.

From Theorem 1, there exists R > 0 such that
§ _
|\J(U A D)—J(D)—J U)ND)| < _EM(D) VD e X: u(D) < R.
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Let R’ := min{R, R, (Dg)} > 0. This implies that A := %[;O) € (0, 1]. Accord-

ing to Lemma 4, there exists D € X with D € Dy, u(D) = R’ < R, and

wn(D)
/ gudp < | gudu=46-u(D),
D w(Do) Jp,
which implies that

8 8
J(UAD)SJ(UH-/DgUdM—EM(D)SJ(U)—i-EM(D)'

—_——
<0

This would contradict 7 (U A D) > J(U) forall D € X with u(D) < R. Therefore,
no such Dy can exist. O

Because gy is the density function of the gradient measure, (7) is essentially a
stationarity condition. We subsequently refer to points that satisfy (7) as stationary
points. Similarly, we refer to U € X as e-stationary for given ¢ > 0 if and only if

/ ‘min{O, gU(x)}‘ du <e.
2

We refer to the integral on the left hand side as the instationarity of U. One cannot
always find solutions that satisfy the necessary optimality criterion (7). For instance,
if the vector measure v maps a set U € X to its characteristic function v(U) = xy €
L'(£2), then the image v(X) is not closed, and accumulation points of sequences may
not themselves be characteristic functions of measurable sets.

A weak guarantee can be given for the degree of suboptimality of an e-stationary
point. If we make an assumption of limited curvature in the sense of Lemma 3, then
the following estimate holds for every D € X.

/ LCZ 2
JWUALAD)=JWU)+ T U)D) - TIL(D)

2

LC
=JWU) + / gudu — Tu(D)2
D

L 2
> J(WU) —¢ - TC,U«(D)Z

Here, L > 0 is the Lipschitz constant associated with changes in the Fréchet derivative
of J,and C > 0 is the constant from Assumption 1.6. This implies that within a given
radius of R > 0, U is suboptimal by at most ¢ + LTCZRz.

It is further possible to infer that the sequence of control functions v(U;) forms
a Cauchy sequence, if J(U;) approach the infimum of J over conv(v(X')) and the

underlying functional J is strictly convex.
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3.3 Approximating gradient densities

In previous sections, we have shown that, under Assumption 1, there exists a gradient
density function gy : 2 — R for all control sets U € X such that

J(UAD)—J(U)%/ gu dp.
D

It may not be immediately clear how we would calculate a useful representation of
gu- We will now briefly discuss two cases in which gy can be determined relatively
easily.

3.3.1 ODE-constrained optimal control

We first consider a case where Problem (1) is derived from an ODE-constrained optimal
control problem of the form

te
min/fl(y(t),w(t))dt
w.y Jo

st.y(t) = f(y@),w()) foraa.rte (0,zr)
w(t) € {0, 1} fora.a.t € (0, 1y)

y(©0) = yo
w e L([0,1/])

with constant £ > 0 and yp € R". This includes the Lotka—Volterra problem from
Sect. 1. We only discuss autonomous ODEs here, which serves primarily to unclutter
notation. To guarantee that unique solutions and derivatives exist, we make some
assumptions on / and f.

Assumption2 Letty > 0, D CR",[: D xR — R,and f: D x R — R”" satisfy
the following assumptions:

1. D is a convex open set with ygp € D,

2. f and /! are twice continuously differentiable w.r.t. (y, w) on D x R,

3. f and /! are affine linear in w, i.e., f(y,w) = f(y,0) +w - (f(y, 1) — f(y,0))
and [(y, w) =1(y,0) +w- U(y, ) —1(y,0)),

4. there exists a constant L such that || f(x,v) — f(y,w)|| < L-||x—y||+L-|v—w|
forall x,y € Dand v, w € R,

5. there exists ¢ > 0 such that for all « € L'([0, tr]) with a(r) € [0, 1]
almost everywhere and every T € (0, f7], every absolutely continuous function
y: [0,7] — D with y(0) = yp and y(¢r) = f(y(¢), «(¢)) almost everywhere
satisfies dist(y(z), 0D) > e for all ¢ € [0, t].

It may be possible to further relax these assumptions. However, this formulation is
sufficiently general to apply to the Lotka—Volterra test problem which we discuss in
greater depth in Sect. 4.2. While demanding affine linearity in w may seem restrictive,
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it is always achievable for binary-valued controls by partial outer convexification
[30,31].

We begin with a stability result that allows us to extend the subsequent existence
result to control functions whose values lie outside of [0, 1].

Lemma6 Letty > 0, D, f satisfy Assumption 2, let L > 0 denote the constant from
Assumption 2.4, and let T € (0, 17]. Let v, w € Ll([O, tr]), andlet y,: [0,7) — D
and yy : [0, ©) — D be absolutely continuous such that

Y0 (0) = yo,
V(@) = f(yu(0), v(2)) foraa.t €0, 1),

V@) = f(yw@®), w®))  foraa.t€l0,71).
Then we have
lyo(@) = yw Ol < L-e" - lv—wl| VvV e[0,1).

Proof By using the Lipschitz condition in Assumption 2.4, we find that

t
10 = yu Ol < /0 1 o 0) = £ (v, w)]lds
t t
sL-/ |v—w|ds+/ L-llys — yullds.
0 0

forall ¢ € [0, 7). According to Gronwall’s inequality, it follows that

t t s
||yv<t)—yw<r>||sL-/ |v—w|ds+/ L2e“f*”~/ lv—w|drds
0 0 0
t
§L-||v—w||L1+/ L2009 ly — w1 ds
0

t
=L-<1+/ Le“’—“ds) v = wii g
0
—_—

=elt—]

=L-eM Jv—wl
forall ¢ € [0, 7). O

Lemma 6 shows that the solution to the initial value problem exists not only for
control functions with values in [0, 1], but also in a small L! environment around
them.

Lemma7 Letty > 0, D C R", and f satisfy Assumption 2, and let ¢ > 0 denote
the constant from Assumption 2.5. Then there exists 5 > 0 such that for every w €
Lo, tr]) with w(t) € [0, 1] and every v € Bs(w), there exists a unique absolutely
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continuous function y, : [0,t7] — D such that y,(0) = yo, dist(y,(t), dD) > § for
all't € [0,17], and

v (@) = f (@), v() foraa.tel0,tr].

Proof We use the generalized existence theory based on the Carathéodory condition as
described in [17, Sec. I.5]. Assumptions 2.1 to 2.4 imply the Carathéodory condition
for all v € L'(]0, tr]). This implies the existence of unique absolutely continuous
local solutions y, : [0, T) — D with y,(0) = yo. We can extend these local solutions
to their maximal existence interval.

We first consider the case v = w, where w(t) € [0, 1] almost everywhere is
guaranteed. If the maximal existence interval were toend at T < ¢, then the continuous
extension of y,, would satisfy y,,(f) — 90D for t — t, which would contradict
Assumption 2.5. We can therefore extend yy, to [0, ¢] and guarantee that y,, () € D
forallz € [0,1r].

Let £ > 0 denote the constant given in Assumption 2.5. We can then use Lemma 6
to extend this argument to all v € L ([0, tr]) with

V—wWljp < ———.
” ”L = ZL -eLt/v
—_—

=5
as this yields dist(y,, dD) > % O

Lemma 7 ensures that there exists a small neighborhood around each admissible
control function in which the ODE solution is well-defined. This is important for the
definition of derivatives, which are defined using changes over infinitesimally small
neighborhoods.

As our measure space (§2, X), we choose [0, ] with the Lebesgue o -algebra. The
Banach space Y is the space LY(£2) and v maps U +— xy where xy denotes the
characteristic function of U. The objective J: ¥ — R is given by

ty
J(w) = fo [(yw (1), w(r)) dz.
The function 7 is then given by
1
JW) =JwW)) 2/0 Iy @), xu®))dt YU € X.

For the measure p, we can choose either the Lebesgue measure or an equivalent
measure. In either case, there is a density functionm € L' ([0, ¢ D NL([0, t£]) with
m > 0 almost everywhere such that

u(A):/m(t)dt VAe .
A

@ Springer



M. Hahn et al.

To show that these choices satisfy Assumption 1, we have to prove that
J: L'([0,17]) — R is Fréchet differentiable around every w e L!([0,77]) with
w(t) € [0, 1] almost everywhere. We first show that the ODE solutions correspond-
ing to control functions in the §-environment established in Lemma 7 are uniformly
bounded. This allows us to consider f only on a compact convex subset U € R”
where the norms of the second derivatives of f and / can be bounded. The conjunction
of Lemma 6 with the norm bounds on the second derivatives and Assumption 2.3
allows us to control residual terms that appear when deriving the Fréchet derivative of
J from the Lagrangian function of the original problem.

Lemma8 Letty > 0, D, f satisfy Assumption 2, and let L > 0 denote the constant
from Assumption 2.4. Letw € L' ([0, t 1) be such that there exists a unique absolutely
continuous function yy,: [0, t7] — D with y,,(0) = yo and y,(t) = f(yw (), w(t))
almost everywhere. Then we have

Iyw @ = yoll < (1£ G0, Ol - 27 + L - wlip1) - ™ Vi €10, 1].

Let § > 0 be the constant derived in Lemma 1. There exists a convex compact set
U C D such that y,(t) € U almost everywhere for all v € L' ([0, tr1) such that there
existsw € L'([0, trl) withw(t) € [0, 1] foralmostallt € [0, tyland |[v—wl/L, < 4.

Proof Assumption 2.4 guarantees for all t € [0, ¢ 7] that

t
0
=If (o, 0)I+L-w]

1 t
w0l = | [ o mas] < [ 1roo i as+ [zl =l

Let

t

a(t) =t 11f (o, 0l + L ~/0 lw(s)|ds.

We note that « is increasing in ¢. By applying Gronwall’s inequality, we obtain the
estimate

t
1w (®) — yoll < a() + / als) - L- M09 ds
0

t
< al(r) - (1 +/O L. olt=s) ds)

= o) e
<alty)- eLtr
= (1fGo. Ol - t5 + L [wlp1) - e

for all t € [0,77]. Let ¢ > 0 denote the constant from Assumption 2.5. For all
w e LY([0, tr]) with w(z) € [0, 1] almost everywhere, we have |[w||;1 < ty. For all
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v € Bs(w), we have ||v||;1 <ty + 8. For such v, we have a unique ODE solution y,
that satisfies

1yo (@) = yoll < (If Go, Ol - 15 + L - (17 +8)) - "/ =R Vi € [0, 1y].

We then have

. & _—
YVo(t) € U = {y e D| dist(y, 9D) > 5} NBrOo) Yt el0.ts].

We note that U is the intersection of two convex closed sets and is therefore convex
and closed. Since U is also bounded, it is compact. O

Since f and [ are twice continuously differentiable with respect to (y, w), this
implies that their first and second derivatives are also bounded on U'.

We briefly note that the uniform bound of all first and second derivatives of f and/
also implies that J satisfies the curvature condition required by Lemma 3. This implies
the suboptimality bound described at the end of Sect. 3.2.

LetC := L-(14e%r). Letr,: [0, tr] — R" be the unique, absolutely continuous
solution of the costate equations

p— —ly(yv, v) — Avay(yv, v) foraa.re[0,17],
Ao(tp) =0.

With the costate function A, we can define the Lagrangian function
tr T
A ) = [ 1w TG o =y
Iy .
=20 y(©0) =2t y(p) + /0 [(yow) + AT f(y,w) + AT ydr.

We use integration by parts for the second reformulation. We note that we have
A(yw, w,A) = J(w) for all A and all w. Therefore, the change in objective can
be written as J(w) — J(v) = A(Yy, W, Ay) — A(Yy, U, Ay).

Theorem2 Letty > 0, D € R", [, f satisfy Assumption 2, and let L > 0 denote the
constant in Assumption 2.4. Let v € L' ([0, tr) with v(t) € [0, 1] almost everywhere.
Then the objective function J: L' ([0, tr]) — R with

ty
J(w) :2/0 [(yw (1), w(t)) dt

is Fréchet differentiable in v and its derivative is given by

ty
DI = [ (1u00) 4] fulyoew)) -ddt v € L1(10.17)
0
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where \, denotes the costate function associated with the control function v and its
initial value problem solution y,.

Proof We make use of the derivative expression of the costate equation. We then per-

form a truncated Taylor expansion with integral residual expressions to the objective,
which yields

J(w) — J(v)
= A(w, w, Ay) — AV, U, Ay)

ty
=/0 [ w) — 105 0) + AT (F Qs w) — f (G 0))
+ 3 (v =y di
tf
= [ (10 3T a0 0)) 0 =)

+ (ly(YUs v) + )\ny(yva v) + )&Z)(yw — yy) dt

ty 1
+/0 /(; (1 —s)AyTV)%xl(yU +sAy, v+ sAw)Aydsdt
l‘f 1
+2/ / (1 —s)AyTV)%wl(yv +sAy, v+ sAw)Awds dt

/ /(l—s)Aw V wl Yy F5Ay, v+ sAw) Awds dt

+Z[ / (1 —$)AYTV2_fi(yy +5Ay, v+ sAw) Ay ds dr

. 0 0
n ty 1

+2Z/ / (1 = )2 Ay V2, fi(vy + 5Ay, v+ s Aw) Aw ds dr
: 0 0

S T o2
+Z/O /0 (I =X Aw” Vo, fi(yy +sAy, v+ sAw) Awds dt.
=0

For the sake of brevity, we write Aw := (w — v) and Ay := (y, — yy). We note that
the first integral in the last step is equal to DJ (v) Aw. According to Lemma 8, there
exists a compact convex set U € D such that y,,(¢) € U and y,(¢) € U for all v, w
that are either [0, 1]-valued or in a §-neighborhood of such a control function. Given
that all convex combinations between y, and y,, lie in the compact set U, there exists
a constant L’ > 0 such that

V2.1 <L,
V2, <L,
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IVZ.fll <L,
IV, fll <L

Because [|Ay|| < C - ||[Aw]||;1 forall 7 € [0, 1], we have
[J(w) = J(v) = DJ(v)(w —v)|
ty 1
< ’f / (1= 5)Ay"V2 I(y, + s Ay, v + s Aw) Ay ds dt’
o Jo

ty 1
+2 / / (1- s)AyTV)%wl(yv +sAy, v+ sAw)Awds dt‘
0 0

n ty 1
+Z}/ / (1 —s)AyTV%xf,-(yv+sAy,v+sAw)Aydsdt‘
i=1 70 J0

n ty 1
+22‘/ /(1—s)AiAyTV)%wﬁ(yU+sAy,v+sAw)Awdsdt’
i=1 70 J0
! ~2 2 / tfl
<+ DL'C%p - flw—v[%, + 2+ DL'C - w — vl / 5 Aw dr
0
<@+ DLty (CP+C) - flw =7,

From this, it follows that

———— |[J(w) = J() = DJ)(w — )| < L'ty (n+ 1)(C*+ C) - w — v 1
lw— vl

lw=vll;1—0
—_—

This shows that J is Fréchet differentiable with respect to L' changes in the control
function. O

Let U € X denote the current control set. The gradient measure ¢y in U can be
derived from the bounded linear operator DJ (v(U)) = DJ(xy) using Lemma 2. For
a given step D € X, we have

ou(D) = DJ(xv) (xp\v — xDrU)
t
= fo (lw(yxy, X0) + AL fuGyy s XU)) (xp\v — xDU) dt
= [ (W 00+ 2 oo 00) - 1 =200

1- 2XU
= [ I (1) + T Fu0)
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where m is the density function of the measure u with respect to the Lebesgue measure.
The density function of ¢y is then given by

1= 2xu ()
g 1= 85 (b Oy O, 50 0) 2] fu e 0 500 ).

We note the close connection of this expression to the Hamiltonian
H(y, w, ) =1y, w) + 1" f(y, w)

and to the maximum principle for hybrid systems, e.g., [35]. The basic idea of the
Competing Hamiltonian approach to mixed-integer optimal control, which was first
described in [5,6], can therefore be seen as a special case of our approach.

Since the process by which this density function is derived is very close to the
adjoint differentiation scheme commonly used to extract derivatives from numerical
integrators, it is possible to extract the density function from off-the-shelf integrators.
We use this approach in Sect. 4.2 to extract the density function from the CVODES
solver of the SUNDIALS suite.

3.3.2 PDE-constrained optimization

Next, we consider the case where Problem (1) is derived from a PDE constrained
optimization problem of the form

min j(y, w)
w,y
s.t. f(y,w) =0z
w(x) € {0,1} foraa.x € £2

w e L'(2)
yeX

where £2 C R" denotes a bounded domain, X and Z are suitably chosen Banach
spaces, j: X x L'(£2) — R,and f: X x L'(£2) — Z. We make additional assump-
tions to ensure the existence and uniqueness of solutions.

Assumption 3 Let 1: ¥ — R denote the Lebesgue measure. We assume that

1. j: X x L'(£2) — R is continuously Fréchet differentiable,

2. fr X xLY(2)— Zis continuously Fréchet differentiable,

3. fy(y, w) has a bounded inverse for all (y, w) € X x L'(£2),

4. forevery w € L1(£2), there exists Yw € X such that f(yy, w) =0.

We further assume that there is a sequence of partitions ( {Tl(i), - Tji,i_ ) Dien such that

5. fori > 1, j € [N;], there exists j' € [N; 1] with 7/ < 77",
6. AM(T{") > Oforalli €N, j € [Ni],
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7. max{A(T) | j € N1} =25 0,
8. fora.a. x € £2, there exist j;(x) € [V;] foralli € N such that x € T/'(,-i()x)’
9. there exists C > 0 such that for every i € N, j € [N;], there is a ball B;i) with

7" ¢ BY and a(1\") = CA(BY).
While Assumptions 3.5 to 3.9 are somewhat similar to the assumptions on “order-
conserving domain dissections” stated in [26], we note that they differ in that they do
not require the partition sequence to be order-conserving. Furthermore, [26] has no
counterpart to Assumption 3.6, which we require because we divide by the measure
of the cells. Therefore, these sets of assumptions should not be confused.

Under Assumptions 3.1 to 3.4, the implicit function theorem [20, Thm. 1.41] shows
that the mapping w +> y,, is continuously Fréchet differentiable with

Duyw = =y Gus w) fur(yus w).
Our objective functional in this case is the reduced objective
J(w) = j(yw, w) Ywe L'(2)
which is continuously Fréchet differentiable according to the chain rule and satisfies
DJ(w) = —jy > w) fy G ) fro Gy W) + oo Yy w).

We note that DJ(w) is a bounded linear form in L!(£2). Since L>(£2) is the dual
space of L' (£2), there exists a function g, € L>(§2) such that

DJ(w)d:/ guwddx.
2

The vector measure v is once more given by v(U) := xy and the underlying
measure space is the Lebesgue o-algebra on §2 with the Lebesgue measure or an
equivalent measure with weight function m € L°°(§2). As was the case for the ODE-
constrained case in Sect. 3.3.1, the gradient density measure is then given by

pu(D) = DJ(xv)(Xp\U — XDnU)

=/ng(XD\U — xpnu) dx
=/ guw(l —2xy)dx
D

1-— 2XU
=] —gwdu
D m
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Accordingly, the gradient density function gy for a given control set U € X is given
by

gux) = wgw(x) Vx € 2.
m(x)

To approximate the value of g, we use the fact that §2 is bounded and therefore
L>®(2) C L'(£2). We consider the sequence of mesh partitions described in Assump-
tion 3. The family of all mesh cells Tj(’) contracts to nullsets according to Assumption
3.7, can be used to approximate almost all points in §2 according to Assumption 3.8,
and is of bounded eccentricity according to Assumption 3.9. We can therefore apply
the Lebesgue differentiation theorem to obtain

guw(x) = lim guw(x)dx

i (@) 0]
AT ) T
almost everywhere. If we assume that for a given mesh index 7, control functions on
the i-th mesh are given by

N;
wx) = w0 @),
j=1 ’
then the derivative of the objective function with respect to the degree of freedom wi.i)
is equal to '

m](w) = /Tfi) gw(x) dx.

J j
Therefore, if we start with a sufficiently fine mesh to express the desired control
function w and maintain the same w for all higher mesh indices, which we can do
because of Assumption 3.5, then we find that

d
0] J(w)
Ji(x)
guw(x) = ,1_1>Holo )
A(Tji(x))
which implies that
—=—J(w
e R
gulx) = - lim 6 fora.a. x € £2.
m(x) i—00 )‘(Tji(x))

Thus, the density function g¢y can be approximated using the gradients of the objective
function J with respect to the degrees of freedom (DOFs) of a piecewise constant
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control function on successively refined meshes. We note that this does not take into
account discretization errors in function evaluation. Controlling such errors usually
requires considerations much more specific to the discretization or problem in question.

We also note that the application of the bounded inverse fy_l (Yw, w) usually
requires the solution of a PDE that involves the adjoint of a linearization of the origi-
nal differential operator. This method of deriving the gradient is therefore sometimes
known as the adjoint method.

We note that the curvature condition of Lemma 3 can be translated into a Lipschitz
condition on the derivatives of f and j in this setting.

3.4 Algorithm

In trust-region terminology, we determine our step using the “affine linear” model
function

dv: D JWU)+ T (U)D).
Accordingly, the trust-region subproblem in a given point U € X is

i D)s.t. u(D) < A,
}r)nelgqﬁu( ) s.t.u(D) <

where A > 0 is the trust-region radius. Given that U € X is fixed for each instance
of the trust-region subproblem, the term 7 (U) can be omitted and we can rewrite the
subproblem as

i du s.t. u(D) < A. 8
glelg/Dgu pst. u(D) < ®)

The proof of Lemma 4 suggests a method by which the subproblem can be solved.
Because gy is a u-measurable function, its sublevel and level sets are measurable,
and we can select D € X to encompass exactly those x € §2 where gy (x) assumes
its smallest values. In the proof, we used the reference level

n*:=inf{n € R | n(Lg, <y > A}.

In practice, we need to approximate n* and gy. We state the solution procedure for
(8) in a way that allows the use of an approximation of gy7. On discrete meshes, it may
also not be possible to choose D with the exact desired measure. Therefore, we allow
for some deviation. The resulting algorithm is Procedure 1.

Line 15 in Procedure 1 selects a subset Dy C Lg<p,\Lg<y,, With a given size
range. The existence of D, is guaranteed due to the atomlessness of the underlying
measure space. The set D, is used to ensure that the resulting step is close enough to
the trust-region radius A to guarantee sufficient descent.

The way in which D, is chosen is arbitrary and can be designed in a way that
is suitable and convenient for the given problem implementation. Methods can range
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Procedure 1: FindStep(g, 4, §): Find nearly optimal step

Input: (2, ¥, u) atomless, g € LI(Q, n), A€ 0, u($2)],8 > 0.
Output: D € X with u(D) < Aand [, gdu < [ gdu+8A forall D' € X with u(D') < A.

1if 1(Lg0) < A then
2 ‘ return Lg<0; // Accept full step if possible

3 else

4| (,m) < (=68,0);
s | while u(Lg<py,) > Ado

6 L 1, m2) < @n1,n1) s // Establish bisection range
7 while 7, — n; > %do

// Narrow infimum range through bisection

8 n < %(m +m2);

9 if 1(Lg<y) < Athen
10 | m<m

11 else

12 | m<mn

13 Dy < Lg<p;s

14 if 77 < O then

s ‘ Find ¥ 5 Dy C Lg<y, \ Dy with s(D2) + (D)) € [A - (1 + %) , A];
16 else

17 | Dy«

18 return Dy U Dy

from selecting mesh cells in a pre-defined or random order to approximating knapsack
solutions to achieve as large a step as possible. Given that the gradient function value
is guaranteed to be between n; and 1, at almost all points in D, the approximate
optimality of the step is guaranteed for all selections of D;.

A range of sizes is given to accommodate problem implementations where the
boundaries of the step D need to run along mesh boundaries that cannot be moved
arbitrarily. In such cases, mesh refinement may become necessary if it is impossible
to find a set D; of suitable size at the current mesh resolution. If the gradient den-
sity function is sufficiently well-approximated and is assumed to remain stable with
respect to local mesh refinement, then the main goal of mesh refinement is to achieve
sufficient mesh granularity in the candidate set Lg<y, \Lg<p, from which D; is cho-
sen. Therefore, it is sufficient to refine all cells in this set until sufficient granularity is
achieved to select D, within the given measure margins.

If the gradient function does change noticeably due to the refinement, then the can-
didate set may change on subsequent iterations. This is highly undesirable. However,
the refinement loop will necessarily terminate as soon as every cell in the candidate
set has a measure of less than —STA;;Z where —n, is bounded from above due to the fact
that

n-A 2/ min{0, g}du.
2
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Therefore, this simplistic mesh refinement scheme will, in the worst case, terminate
as soon as the entire mesh is refined to sufficient granularity.

The resulting step cannot be assumed to be optimal. As stated in Procedure 1,
however, one can automatically determine the required levels of accuracy in order
to obtain a solution that has arbitrarily small optimality gap. This claim is proven in
Lemma 9.

Lemma9 Let (2, X, jv) be an atomless measure space, let g € L' (X, ), let 0 <
A < u(82), let 6 > 0, and let D be the set returned by Procedure 1. Then D is
u-measurable, satisfies (D) < A, and is nearly a solution of Eq. (8) in the sense
that

/gduf/ gdu+8A VD' e X: u(D)) < A. 9)
D D

Proof First, we consider the case that /L(,Cg <0) < A. In this case, Procedure 1 returns
in Line 2 with D = L,-¢. Certainly, D € ¥ and u(D) < A. For every D e X, we
have

/gduzfgdu—f g du+/ g duz/gd/L
D’ D D\D’T D’\D\z; D

Next, we consider the case u(Ly<0) > A. In Lines 5 and 6, we find bounds
m < m < 0 such that u(Le<p) < A and u(Le<p,) > A. Such ny, n exist
because u(Lg<0) > A and u(Ly<y) — 0 for n — —oo, which follows from the
pu-integrability of g. The bisection loop in Lines 7 to 12 maintains these properties
while ensuring that np — 1 < %

We know that (D7) = w(Ly<y) < A. For np = 0, we have u(Dy) = 0.
Otherwise, the existence of a measurable subset Dy € L,<,,\ D1 with

SA
u(D) € [A —u(Dy) + 3 A— M(D1)]
n2

is guaranteed by the atomlessness of (§2, X', u). In either case, D; is guaranteed to
be disjoint from Dj. Let D = Dy U D, € X for the selected set D;. We have

= u(Dy) ifny =0

M(D):u(D1)+M(D2){€ [A'(l—i-z%)aA] if g, <0,

and therefore (D) < A. Forevery D' € X with u(D’) < A, we have

fgdu—/ gdu=/ g du—f g du
D D' D\D' —— D\D —~~

=n >

< - w(D\D') — 1 - w(D'\D)
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Algorithm 2: Steepest descent in finite atomless measure spaces
Input: (£2, X, ) finite and atomless, Uy € X, Amax € (0, n(£2)), Ag € (0, Amax), € > 0,
. 330
O<ol<omp<l,we (0, mm{l, 320, })
Output: U; € X with [, min{0, gy, }dp > —¢

11« 0;
2 loop
s~ 1 . ~ welj |
3 Find g; € L' (£, u) with [ |g; —gu;ldu < W-Ql)’
4 if fg min{0, g;}du > — (l - %)8 then // Test for stationarity
5 \ stop due to stationarity;
6 else
7 D; < FindStep (g, 4}, %) ; // Invoke Procedure 1
8 pi <~ w; // Assess prediction quality
fui gidu
9 if p; > o} then
10 U,‘+1 <~ U,‘ A D,';
11 if p; > o, then
12 ‘ Ajy1 < min{Amax, 24;} ; // Increase trust region
13 else
14 | Aig1 < Ais
15 else
16 L WUig1, Aiv1) < (U,-, %) ; // Decrease trust region
17 | i <—i+1;
’ ’ /
= (D) —uwDND)) —n1- (u(D) —uw(DND))
/ I
=mn-uw(D) —m - uw(D)+ 0 —m) - w(DND)
——— ———
5772'A+%'A >n1-A <0
1)
=(m—n)-A+5-4A
N 2
<58/2
<éA,
which proves (9). O

Using Procedure 1, we can state the main trust region loop in Algorithm 2. We allow
for the use of an approximation g € L 1(£2, u) of the gradient density gy € L' (2, n),
assuming that it can be made arbitrarily accurate according to the L' norm.

Theorem3 Let 2, X, Y, J, u, v, J, and C > 0 satisfy Assumptions 1.1 to 1.7.
Furthermore let Uy € X, Apmax € (0, u(82)), Ag € (0, Apax), € > 0,0 <01 <o0p <
1, and w € (0, 1) with w < g:ggi Let J(X') be bounded from below, and let L > 0
be a constant such that

177+ D)y <L lx=ylly V¥x,y € conv(v(X)). (10)
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Then Algorithm 2 terminates in finite time and yields i € No and U; € X such that
JWUi) < JWo) and

/ min{0, gy, }du > —e.
2

Proof For given i € Ny, let S; := Egu,- 0 C 2 and S; = Lz o C $2.1If the
stationarity test in Line 4 succeeds, then

/ min{gy;. 0} dju

— [ mint 0hdu+ [ (minigu. 0) = minizi,0)) dps
S;iUS;

>—|gu; —&il

>-(1-9)e- e

- n w )
—&+ & — —e&.
- 3 3

We note that the initial choice of Ag < Apax < ®(£2) and the fact that A; is never
increased above A, guarantee that é"?) < 1 for all i. If the test fails, then

. w w Ai
LO0tdp < —(1-= e
/gmm{g“ b == ( 3)8+3u<9>8

< + @
—e+ —e¢.
- 3

Therefore, the stationarity test will succeed at some point as the solution becomes
stationary, but it will succeed only for solutions that satisfy the tolerance . According
to Lemma 9, Dj; is such that for every D’ € X with u(D’) < A;,

~ ~ wé Al‘
g'duff gidp+ ——.
/D,. ' o 3 u()

According to Lemma 4, there exists a D* € X with u(D*) < A; and

min{g;, 0}du <
D*

A / in(z:.0)d
min{g;, .

) Jo l

With D’ := D* N S;, we have

- - we A;
/D,-gl I'L—/gl M+3V«(~Q)
we  A;

(_Q) / min{g;, 0}du + ——(9)
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A,‘ 3—2w
n(2) 3

e <0. (11)

For every accepted step, we therefore have

TWisn) — T < f du<- 2 3720
i+1 i) =01 gz m =< () 3

D;

Next, we prove that there exists A > 0 such that step D; is accepted for all i € N with
A; < A. From (10), we can invoke Lemma 3 to show that

2 A2
) _ LCPA;
-2

LC?
TWe) = TW) = [ gy du|= i) (12

for all i in which the stationarity test does not detect stationarity. For these iterations,
we can then conclude that

weA;

~ 2
o = JWUiy1) — I W) (E) fDi gidi+ 5755 + 5= Ai
I -
/ gidp I, & di
D;

<0

2
(11 ( )+ L Al-z
> 1 —
- A;i(3—2w)e
31(2)
® 3LC2u(Q)

> 1- - AL
3-2w 2¢(3 — 2w)

Note that 1 — 3_% > o1 if and only if w < g:gg: . Thus, we find that p; > o for all

i with

A <A I35 o _ 26 (3-3w— (3 —2w)o)
- 3LC2u(R) 3LC2u(R2)
2e(3—2w)

This implies that there is never an endless loop of rejected steps. In addition, because

A; is only halved upon rejection, it follows that A; > %ﬂ(ﬂ for all i. When
substituted into our prior estimate of the decrease per accepted step, this yields

min{A, Ag} - (3 — 2w)eoy

JWUip1) =T WUi) = - 6w ($2)

The fact that 7 is bounded from below therefore implies that the number of accepted
steps is finite. Because there is not an endless loop of rejected steps, the algorithm must
terminate. The only manner in which it can do so is if the stationarity test succeeds
after a finite number of steps. O
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4 Experiments

In this section, we present three test problems. The first two problems are optimal con-
trol problems and are intended to show the viability of our method for optimal control.
The first problem, presented in Sect. 4.1, is a mesh-dependent PDE-constrained source
inversion problem for the Poisson equations in two dimensions. In contrast, the second
test problem, presented in Sect. 4.2, is constrained by the Lotka—Volterra ODE system.

The third test problem, presented in Sect. 4.3, is a topology optimization problem
based on the linearized elasticity equations and is inspired by [4].

4.1 Source inversion for the Poisson equation

Our first test problem is a source inversion problem using a weak form of the Poisson
equation with Dirichlet boundary conditions. It has the form

. =12
I)I}}g)l ”y - y”LZ(_Q) +o- ”w”L'(.Q)

st.a(y,v) = L(wxk,v) Vv e Hj(2)
y € Hy(£2)
we L'(£2,10, 1)) (13)

where 2 := [0, 1]?, H(} (£2) denotes the Banach space of functions in L2(£2) that
have one weak derivative in L2(£2) and whose trace disappears, y € H(} (£2) denotes
a constant reference function,

a(y, v) :=/ (Vy, Vu) dx,
2
L(f,v):= / fvdx,
2
and w * k denotes the convolution
(wxk)(x) := / w(y)k(x —y)dy Vxe$2
2

of w with a fixed smoothing kernel k € L2(R?) N L™®(R?) given by

2 . 2
k(x) = =T " O (Ji_Q) ifexp <_ e ) ="
0 otherwise.

where o controls the severity of the blurring effect, t > 0 is a threshold value. We
note that fRZ k(x)dx = 1. For this test, we choose

o:=01, 7:=001, «:=10"
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as problem parameters. The cutoff threshold t ensures a degree of sparsity in the
mollification operator w — w * k.

In order to make the problem accessible to our method, we follow the approach
laid out in Sect. 3.3.2 with X = H} (), Z = H|} (£2)* and

: — Si2 _ Sn2
Jw) =1y =yldx+a- || _w ||L1—||y—y||Lz+a-[dex,
>0

fO,w): =W a(y,v) — L(w*xk,v)).

Itis easy to verify that j is continuously Fréchet differentiable in y and w. Furthermore,
it is well-known that the bilinear form a satisfies the conditions of the Lax-Milgram
lemma and is strongly coercitive. Therefore, f is continuously Fréchet differentiable
in y and the derivative f) has a bounded inverse. Therefore, we only have to show
that the linear operator w — L(w * k,v) = (w *k, v);2 is bounded. This is true
according to Young’s convolution inequality which states that

lwkll2 < [lwllp Ikl 2

In conjunction with the Cauchy—Schwartz inequality, this shows the boundedness
of w +— L(w * k,v). We note that the Lax-Milgram lemma also states that there
always exists a solution of the weak equation, meaning that the problem itself satisfies
Assumption 3. As stated in Sect. 3.3.2, we then choose the Lebesgue measure as p,
v(U) := xy, Y = L' (£2), and J(w) := j(yw, w).

We discretize the problem using a finite element method on a triangle mesh. To
generate the initial mesh we subdivide the domain into 32 equally large slices along
both axes, which yields 1024 equally sized squares. Each square is then subdivided
into four triangles along both of its diagonals, yielding a triangle mesh with 4096 cells,
each of which has an area of ﬁ and is contained within a ball of radius 61_4’ centered

on the middle of its longest side. If we denote each cell of this initial mesh by Tj(l)

and the ball by B;l), then we have

Logoy_ =~ _ 1 _ o

MBI = e T agee — M)
For local mesh refinement, we use the two-dimensional skeleton-based refinement
algorithm described by Plaza and Carey in [29]. Because our initial triangles are
isosceles with a height that is exactly half of the length of its base, the triangles
resulting from this refinement will always have the same eccentricity bound, meaning
that this form of refinement satisfies Assumption 3.9 irrespective of the order in which
triangles are refined.

To numerically solve the PDE in (13), we use a finite element method with con-
tinuous first-order Lagrange elements. The cellwise averages of the gradient density
function are determined from the gradient of the objective with respect to the cell
values of a piecewise constant function as described in Sect. 3.3.2.
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To determine the set D in Procedure 1, we approximately solve a subset sum
problem using a standard fully polynomial approximation scheme using dynamic
programming that is described, e.g., in [21]. If we cannot reach a solution within
the size margins, we refine all triangles that are contained within the candidate set
Lz <, \Lg <y, and resolve the PDE on the refined mesh. We had briefly addressed
the validity of this approach in Sect. 3.

To determine the reference state y € HO1 (£2), we approximately solve the problem

a(y,v) = L(f,v) VYve H(R)

with

fx) = z - arctan iﬂ . ex (M)
= - - i p c2

where N = 12 and

=1 = (11, =1 %= (L, 1),
A S Nt e
fomt s=(3 ). A=i fe=(h
=t m=( 0. =i a=(1).
Poi=3,  F9:= (% %) Bio=3%. Tio:=(% %),
Bri=3 = 5. Po=g FTn=(E 3.

This reference problem is resolved every time the mesh is refined. We use the arctangent
to ensure that the pointwise value of the resulting right-hand side function remains
within the interval [0, 1] and is therefore similar in magnitude to the convolutions used
in the inversion problem.

For the remaining algorithmic parameters of Algorithm 2, we choose

01:=03, 03:=0.7, ®:=001, &:=1075,
Up:=0, Ap:= w(82), Amax = n(82).

The finite element discretization of the PDE is performed by using FEniCS 2019.1.0'
[1,23-25]. Local refinement is performed by using FEniCS’s built-in refine func-
tion, which uses the method described in [29].

Although the algorithm is technically parallelizable if the convolution operator is
sufficiently sparse, we execute it in a single thread and record the CPU times needed
for five components of the solver: initial setup (init), PDE solves (solve), step
determination (step), mesh refinement (refine), and state recording (record).

We note that the single-threading implementation of the trust region loop does not
preclude the possibility of multithreading being used by libraries such as FEniCS.

I Available from https://www.fenicsproject.org under GNU LGPL v3
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Table 1 CPU times for different solver components

total init solve step refine record
user 167.24 2.01 12.81 4.64 142.70 5.01
system 0.52 0.01 0.03 0.00 0.27 0.21
absolute 167.79 2.01 12.86 4.69 142.94 5.20
relative 1.000 0.012 0.077 0.028 0.851 0.031
=]
S
© 0.00006 A ‘5 10 +
2 g
S 0.00004 - =
< —
= £ 5+
O 0.00002 A Cé)
0.00000 -, : SEUEL :
0 100 0 100
Iteration Iteration
1071 4
>
—4 <
.*é 10 =)
= g
L —
= =y 3
2 10—6 _ 8 1077 A
g )
S
T T T
0 100 0 100
Iteration Iteration

Fig. 2 Objective function value 7 (U;) and wall time per iteration in seconds as well as semi-logarithmic
plots of step length (D;) and instationarity fQ |min{0, gu; }| du for the source inversion problem

The overall trust-region loop terminates after 187 iterations with an objective function
value of 1.309 - 1079 after having reached the optimality threshold. On a test machine
with an Intel i5-10210U Quad-Core CPU, this takes 167.79 CPU seconds.

The precise breakdown of the CPU times used by components of the solver is
displayed in Table 1. Due to measurement and rounding errors, these number do not
always add up to the correct totals. Figure 2 shows the progression of the objective
function value, runtime per iteration, instationarity, and step size over the iterations of
the trust-region loop. A selection of iterates is shown in Fig. 3.

As we expect with a first-order method, we see a clear pattern of diminishing returns
in the tail end of the iteration. Step lengths and instationarity level out after a certain
point. Meanwhile, the time per iteration increases over time, especially during those
iterations requiring mesh refinement. Mesh refinement, which includes recalculation
of the reference solution and reassembly of the convolution operator, accounts for 87%
of the total runtime of the algorithm. By contrast, the step-finding procedure accounts
for approximately 2.8% of the total runtime.
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Fig.3 Plots of U; and | min{0, g;}| fori € {0, 1, 3, 187} for the source inversion problem

While mesh refinement is a necessary component of our method, we can interpret
this as an indication that our method would perform even better on a problem where
mesh refinement can be implemented more efficiently.
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4.2 Lotka-Volterra fishing problem

The Lotka—Volterra fishing problem is a test problem from ODE-constrained binary
optimal control. It is described in [30,32] and is based on the classical Lotka—Volterra
predator—prey system with one predator and one prey species. The goal is to minimize
the deviation of predator and prey population from an equilibrium state according to
the L% norm. The optimization problem has the form

tf
min f I(y(0))de (14a)
y,w 0
st. y(0) = f(y@®),w®) Ve (i), (14b)
y(©0) = (yo.1, y0.2)", (14c)
w e L'([0, 171, {0, 1}), (14d)

where the right hand side of the ODE system (14b) is given by

YI—Yr-y2—C1-w-y]
,w) =
. w) (—y2+y1-y2—c2-w-y2>

and the integrand of the Lagrange term is given by

2
)= [y =@ D"
For the purposes of this test, we use the parameter values set in [32]:
tr:=12, ¢;:=04, c:=02, yo1:=0.5, y2:=07.

The optimal solution of (14) with controls w(¢) € [0, 1] is known to have a singular arc
whose behavior cannot be replicated exactly by binary controls. The binary solution
therefore always exhibits chattering behavior.

In order to apply our method to this problem, we follow the approach laid out in
Sect. 3.3.1 where we had used compatible notation. Given that f and/ are polynomials,
both are twice differentiable. As functions of w, they are also affine linear. In order to
identify a suitable set D such that f is uniformly Lipschitz continuous with respect
to y, we must first establish an a priori bound on the component values of f for
[0, 1]-valued controls. We first consider that

fi,w) =y1 - (1 = y2 —crw) < y1.
Given that yp 1 > 0, we have 0 < y;(¢) < yo.1 - €'. We also have

Hy,w)y =y (—1+y —cow) <y2-y1 <y2-yo1-€/
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.
which implies 0 < y2(¢) < yp.2e'/ yor-el Thus, we can restrict the function f to the
bounded set

D= (~Lyo1-¢" + 1) x (=1, yo - 770 4 1),

Since the closure of D is compact, f is uniformly Lipschitz continuous in y. We note
that this choice also satisfies Assumption 2.5 with ¢ = 1.

We observe that the objective function is an integral over time. Therefore, control
changes will likely have greater impact if they occur early in the domain [0, #7]. This
is not always the case. If the system is asymptotically stable, then controls can have
the same impact regardless of when they are made. The Lotka—Volterra system, absent
any control input, exhibits periodic behavior. It is therefore reasonable to assume that
the impact of a a control change is proportional to the amount of time remaining to
the end of the time horizon.

To counteract this effect, we make use of the weight function m that we had allowed
for in Sect. 3.3.2. Bearing in mind that m may not assume the value 0, we choose

m@) =1+ @r—1) Viel0,iy].

Accordingly, the measure p is given by

Ww(A) = / m(@)ydt VAelX
A

where X' is still the Lebesgue o-algebra on [0, 17]. The vector measure v is once
more given by v(U) := xy,and ¥ = L' ([0, tr]). In these circumstances, Sect. 3.3.1
states that the gradient density function gy in U € ¥ can be derived from the costate
function A, via

1 — 2xu (1)
g0 = —— 0 (O (00, X0 )+ 2, O fu s O, 00 ).

We use CVODES from the SUNDIALS suite? [ 19] to solve the initial value problem.
CVODES supports adjoint sensitivity analysis and allows us to record the value of
gu (1) using callbacks. This means that we are not bound by a fixed control grid and
can always use the grid chosen by the integrator. We note that some care must be taken
to accurately record the sign flips of gy that occur at the boundary of U.

To determine the set D, in Procedure 1, we select time points from the candidate
set in decreasing order. Because there is no fixed time grid, the trust region radius is
always matched exactly.

The algorithmic parameters chosen for this test are

01:=02, 0y:=0.7, w:=10"% &:=5.107%,
UO = @, A() = 30, Amax = M(‘Q)

2 Available from https://computing.lInl.gov/projects/sundials under a BSD license
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Fig.4 Plots of objective function value 7 (U;) and wall time per iteration, as well as semilogarithmic plots
of instationarity || ) {min{O, gu; }\ dp and step size (Dj) for the Lotka—Volterra problem

CVODES is configured to use the Adams—Moulton method with relative and abso-
lute tolerances fixed to 107!° for both the forward and adjoint runs. In total, our
algorithm requires 90 iterations of the outer trust-region loop, which are performed in
16.72 s (wall time). The final objective function value is 1.34424. In Sect. 4.1, mesh
refinement contributes significantly to the algorithm’s runtime. In this section, mesh
refinement is implicitly performed by the adaptive integrator and does not require
reassembly of large matrices. Therefore, we omit a detailed breakdown of the CPU
times for this test.

Figure 4 depicts the development of the objective function value, instationarity,
step size, and wall time per iteration over the course of the trust-region iteration. Plots
of the ODE solution and gradient density function for several iterations are given in
Fig. 5.

Once more, we observe that the initial improvements are substantial and level
out toward the end of the iteration. However, the fast overall execution time may
be on par with relaxation solvers used in first-discretize-then-optimize methods and
demonstrates that Algorithm 2 is useful in an ODE setting, where it can benefit from
adaptive solvers. As we note in our conclusions, this is one of the advantages our
algorithm has over conventional enumerative MINLP methods.

4.3 Topology optimization

In this section, we discuss a topology optimization problem inspired by the problem
discussed in Chapter 1 of [4]. We preface this by emphasizing that our method is not
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Fig. 5 ODE solutions and gradient density functions for initial guess, first iterate, and final iterate of the
Lotka—Volterra fishing problem; dashed lines show cutoff level for step determination

designed to deal with many of the pitfalls of such problems and only yields good
results with carefully calibrated parameters.
In this test, we consider the domain §2 := [0, 1] x [0, 0.5]. Let

Ip = {0} x [0,0.5] C <2,
Iy = {1} x [0.2,0.3] C 9£2.

The goal is to distribute an isotropic material in £2 in a way that minimizes compliance
if the material is fixed via a Dirichlet boundary condition on I'p and carries both its
own weight and an external weight attached via a Neumann boundary condition on
I'y. The structure of the domain is illustrated in Fig. 6.

Letw: £ — {0, 1} denote the control function which specifies whether material is
placed at a given point, and let y: £2 — R? denote the displacement function which
assigns to each point in §2 its displacement in equilibrium. The equations relating w
with y are not uniquely solvable if w = 0 implies that absolutely no material is placed.
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O

Therefore, we select a small constant € > 0 and define

Fig. 6 Illustration of the domain
of the topology optimization
problem. I'p and I'y denote the
fixed and traction boundaries,
respectively. The grey set serves
as an example of the control set
U

NANNNNNNNNRNN

pw)i=€e+(1—¢€) w,

1 T
e(y) == 3 (Vy +Vy )
o)=L -(V-y)-1+26-e(y) € RP2
The constants £1, £, are Lamé’s elasticity parameters and are more commonly referred
to as A and u. We choose these symbols to avoid confusion. Lamé’s parameters are
properties of the material. We further introduce constant parameters p > O and ¢ > 0
that denote the density and weight-specific cost of the material. Let 7 > 0 be a

parameter describing the mass pulling on Iy, and let g > O define the strength of
gravity. For our test, these parameters have the values

0,:=125 £,:=10, p:=10, e:=10"2
c:=04, T:=1000-g, g:=0.1.

The gravitational pull on the material force is given by the force per unit volume
fw) = (0, —gpw)’.
The function y is then the solution of the boundary value problem

=V (pw)-o(y) = f(w) in £2,
y=0 onlp,

(p(w)-a(y)-n=(0,-T)" onrly,
where n denotes the outer unit normal of £2.
The weak formulation of this boundary value problem draws y from the solution
space

Vi={ye H(2)|ylr, =0}
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where |, denotes the trace on I'p. The weak formulation of the boundary value
problem then takes the form

a(y,v;w)=L{w,w) VYveV* (15)

where

a(y,v;w) := /9 {(p(w) - o(y), e(v)) dx,

Lv: w) :=/ (f (w), v) dx+/ <(0,—T)T,u) ds.
2 I'y

Since p(w) > € > 0 for all w € [0, 1], the bilinear form (y, v) — a(y, v; w) is both
bounded and strongly elliptic for all w € L'(£2) N L>(£2) which guarantees that
for every w € L'(£2) with w(x) € [0, 1] almost everywhere, there exists a unique
function y,, € V that satisfies (15).

The objective function is a weighted sum of material cost and compliance. As stated
in [4], it is more common to make either cost or compliance the objective and limit
the other using a constraint. However, our method cannot accommodate constraints
yet. Therefore, we choose a weighted sum. The objective functional is

iy, w) :=/ cpwdx+a-</ (f(w), y) dx+/ <(0,—T)T,yw> ds>
o) 2 Iy

where the penalty parameter o is fixed to 10°.
Following the approach laid out in Sect. 3.3.2, our problem has the form

min j(y, w)
y,w
s.t. f(y, w) = Oy«
w(x) € {0,1} foraa.x € 2
we L'(2)
yeV.

with
fO,w) =@ aly,v;w) — Lw; w)).

Once more, the Lax-Milgram lemma shows that the Fréchet derivative f,(y, w) has a
bounded inverse. Given that both w — (v +— a(y, v; w)) and w — (v — L(v; w))
are bounded linear operators with respect to the L' norm of w, the map w > y,, is
continuously Fréchet differentiable as a map from L'(£2) to V. In conjunction with
the easily verifiable continuous Fréchet differentiability of j: V x L'(£2) — R, this
means that the problem satisfies Assumption 3.
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Fig.7 Objective function value, time per iteration, instationarity, and prediction quality p; for the topology
optimization problem

Once more, we choose J(w) = j(yy,w), v(U) := xy, and the unweighted
Lebesgue measure as p. Our algorithmic parameters are given by

o1:=0.1, 07:=09, w: =103 &:=0.05,
Up:= 2, Ag:=0.015625, Apmax := 0.015625.

The strict limits on A avoid large steps that disconnect chunks of material from the
fixed boundary I'p. Whenever this occurs, gradients escalate and require aggressive
error control that is beyond the scope of this discussion.

For numerical approximation, we use the same discretization and refinement
method described in Sect. 4.1. For the initial mesh generation, we subdivide the domain
into 100 equally sized slices along the x axis and 50 equally sized slices along the
y axis. We use FEniCS 2019.1.0 to implement the finite-element discretization and
approximate the density function using the objective gradient with respect to control
DOFs as described in Sect. 3.3.2.

As opposed to Sect. 4.1, we do not solve a subset sum problem to determine D>
but simply select triangles from the candidate set L3, <, \ L <y, in descending order
of their area, skipping those that are too large to fit into the remaining size margin.
Refinement is triggered if the result is smaller than the lower size bound for D;.

Figure 7 shows how objective function value, time per iteration, instationarity, and
the step quality measure p develop over the iterations of the outer trust-region loop.
Because of numerical issues, the step length can be allowed to become neither too small
nor too large. We therefore tune the parameters such that the step is adjusted as little as
possible. In the given test run, the step length was never adjusted. Therefore, we show
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Fig. 8 Plots of the control set U; for selected iterations of the topology optimization problem. The mesh
has been warped by 100 - yy,, to illustrate how the design affects compliance
1

the prediction quality p; instead of the step length. This illustrates the significance of
error control because prediction quality decays drastically when numerical errors start
exceeding actual improvements in objective. The algorithm terminates due to meeting
the instationarity threshold after 26 iterations and takes a total of 484.94 s (wall time)
on a test machine with an Intel i5-10210U Quad-Core CPU. We depict control sets
from various iterations in Fig. 8.

When examining Fig. 8 carefully, we can see that the algorithm starts to “thin
out” the structure towards the end of the iteration. This is likely an artifact of the
penalty approach we have chosen. Once a good balance between compliance and cost
is found, the algorithm is incentivized to thin out the structure to save costs as long as
the greater compliance adds less to the objective. This “thinning out” of the structure
leads to escalating gradients and numerical issues and forces us to stop the iteration
at a relatively high instationarity.

Another problem are checkerboard patterns. Given that our method requires high
degrees of local mesh refinement, non-physical microstructures are nearly unavoid-
able. While such structures are intermittently observable around joints in the structure,
they do not seem to appear on a large scale. This may be due to the fact that our solu-
tions are not optimal for the given mesh, but are rather based on approximations of
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the density function gy which is derived from the underlying infinite-dimensional
problem.

Checkerboard patterns are, to a certain extent, a side effect of the selected discretiza-
tion method and can be mitigated by careful choice of such methods. For instance, there
exist approaches in the field of topology optimization, e.g., in [27], that allow level set
boundaries to pass through the interior of a cell. In conjunction with the use of higher
order finite elements, this can mitigate or avoid the issue of checkerboard patterns.
While such methods exceed the scope of this paper, we have attempted to describe our
method without making overly restrictive assumptions on numerical methodology so
that it can be integrated into a variety of different problems and solution approaches.

As it stands, our method should not be seen as a competitive topology optimization
method. Rather, we present these results as a proof of concept to show that future
extensions of this method may also be applicable to the field of topology optimization.

5 Conclusions and outlook

In this paper, we present a trust-region algorithm that solves binary optimal con-
trol problems by iteratively improving on existing solutions. We exploit the fact that
although the controls in these problems are binary valued, they represent points in a
continuum of measurable sets. Within the metric space formed by these measurable
sets, some objective functions can be shown to be differentiable in a manner that allows
for relatively straightforward construction of steepest-descent steps. As a result, we
are able to design an algorithm that is almost completely analogous to a conventional
steepest-descent trust-region method and whose asymptotic behavior can be proven
in a similar way.

We have not extensively compared the performance of our method with that of
other methods. Outside of the field of topology optimization, where similar methods
already exist, it is generally difficult to design fair comparisons to other methods. Many
optimal control methods assume fixed or uniformly refined control meshes, which
makes it difficult to find “fair” parameters for comparisons. Enumerative techniques
such as branch-and-bound on a fixed control mesh, for instance, suffer from an extreme
disadvantage if the control mesh is too fine, whereas our method would be expected
to become more accurate with refinement.

We therefore present this work as proof of concept in the hope that, as one method
among many, it may expand the scope of practically solvable optimal control problems.
We have kept very closely to the theoretical framework used to validate conventional
NLP methods in hopes that, in the future, it may become possible to transfer more of
conventional NLP theory to this setting, which may enable constrained optimization
or higher-order methods to be transfered to measure spaces. If this could be merged
with continuous optimal control methods, it could then give rise to a category of fast
methods for mixed-integer optimal control with both ODE and PDE constraints.
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