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ABSTRACT. Duality in the optimal harvesting for a nonlinear age-spatial structured pop-
ulation dynamic model is studied in the framework of optimal control problem. In this
paper the duality theory that displays the conjugacy of the primal problem is established
and an application is given. Duality theory plays an important role in both optimization
theory and methodology and the results may be applied to a realistic biological system on
the point of optimal harvesting.

1. Introduction

One of the main aim of duality theory is to show that the suprimum (or infi-
mum) for an objective functional of given a control system is equal to the infimun
(or suprimum) for the objective functional of its dual system. It is well-known that
duality theory is important in both optimization theory and methodology and dual-
ity often makes it possible to simplify the computational procedure and to construct
a generalized solution of variational problems that not have classical solutions. Ex-
istence of an optimal solution to dual problems provides a certificate of optimality
for the primal problem. So many authors studied the duality theory for various sys-
tems [3, 17, 7, 15]. Park and Lee [12, 13] derived the duality theory for linear and
nonlinear hyperbolic optimal control systems. Bulatov and Krotov [6] dealt with
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the case which Pontrygin maximum principle is inapplicable to the initial problem
but it is applicable to the dual problem.

In particular, many authors studied optimal harvesting problems for age-
dependent population dynamic systems [2, 10, 8]. Fister and Lenhart [9] dealt with
a optimal control problem of a competitive population system with age structure.
Optimal control problems for age structured systems are of interest for many areas
of application, as harvesting, birth control, epidemic disease control [1, 4, 5, 16].

In order to formulate our dual problem on the harvesting problem, we let 2 be
a bounded domain in RY with a smooth boundary 99, A > 0, T > 0. We denote
by u(x,t,a) the distribution of individuals of age a > 0 at time ¢ > 0 and location
xin Q. Let B(x,t,a) > 0 be the natural fertility rate and u(z,t,a,u) > 0 be the
natural death rate of individuals of age a at time ¢ and location x and density u,
where we note that the death rate p is related to the density w. In fact, until now,
most of study for models of age structured population considered the death rate
depending on only time and age[2, 5]. However, in more realistic situation, it may
be natural to assume that the death rate also depends on the population density
and the location x as well as the time and age.

The model we address is given by the following nonlinear age-spatial structured
population dynamic system:

(1.1) %(m,ua) + %(m,t, a) — kAyu(z,t,a) + plx, t, a,u(z, t,a))u(z, t, a)
a

+ O(Py(z,t))ul(x, t,a) = —v(z,t,a)u(z, t,a) in Q@ = Q2 x (0,T) x (0, A4),

ou

(1.2) a—n(x,ua) =0 on ¥ =00x(0,T) x (0,A4),
(1.3) u(z,0,a) = up(z,a) in Q x (0, A),
A
(1.4) w(z, 1,0) :/ Ba,t, a)ulz, t,a)da in Q x (0,T),
0
A
(1.5) P, 1) = / w(z, a)u(z,t,a)da i Q x (0,T).
0

Here ®(P,(z,t)) is the total population with special weight at time ¢ and location
x where A is the maximal age of the individual. The weight function w in P, is
positive in L (Q x (0, A)) and can help with explaining the variety realistic model,
as virus, earthquake and storm waves which give effects differently on each ages.
So ®(P,(z,t)) can be considered as effects of external environment for population
system such as emigration and earthquake and so on. In a biological system, we
may apply the model system (1.1)-(1.5) to animal, fish, plant dynamic models.
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Recently, Kang et al.[14] studied an optimal harvesting problem as follows:

(P) sup J(v):/v(x,t,a)g(x,t,a)u(:c,t,a)dmdtda
velU Q

subject to the model system (1.1)-(1.5), where U is the set of controllers defined by
U= {U € LOO(Q) : Vl(x7taa) < U(Qf,t,a) < V2(£7taa) a.e., (x,t,a) € Q}

for some vy, 19 € L>®(Q), 0 < vq(z,t,a) < vo(x,t,a), a.e., in Q, g is a given bounded
function and w is a solution of the model system (1.1)-(1.5). The crucial part to
these developments is to establish the optimality systems which characterize the
optimal control.

In this paper, we study the duality problem of the case that some nonlinear
terms in the primal problem can be changed to some linear terms in the dual
problem. The purpose is to derive the dual problem corresponding to the control
problem (P) and to establish the duality theory which finds some conditions that
the primal and dual problems can be connected by the duality relation. Lastly, a
theoretical example to illustrate our results is given. The method of proof is based
on game theory and the similar method with some inequality techniques given in
[13].

2. Preliminaries

In place throughout the paper, we need the following hypotheses for the control
problem (P):

(H1) The fertility rate 8 satisfies 8 € L*°(Q), f(z,t,a) > 0 a.e. (z,t,a) € @ and
is decreasing.

(H2) The death rate u satisfies u € L>(Q x [0,T] x [0, A) x L>=(Q)) and p is
Lipschitz continuous with respect to the variable w.

(H3) @ :[0,00) — [0,00) is bounded and Lipschitz continuous, i.e., there exist a
constant L > 0 such that

[©(th1) = D(¢2)| < Lt — o
and @ : [0,00) — [0,00) is continuously differentiable.
(H4) ug € L™ (Q x (0, A)),up(z,a) >0 a.e., (z,a) € 2 x (0, A).
(H5) g € L™ (Q),g(x,t,a) >0 ae., (z,t,a) € Q.

(H6) w is a nonnegative bounded and measurable function in L>°(£2 x (0, A)) with
0 <w(z,a) <1 forall (z,a) € Q2 x(0,A).
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(H7) p(u)u is a concave function of u, i.e. p(u)u satisfies the following condition

p(u)u® = p()a = (pu(u®)u® + pu®))(u® — a),
where p,, means the derivatives of p with respect to w.

(H8) ®(v(u))u satisfies the following condition

D(u°))u® — D) = By ((u)) (Y (%) — (@) + D(p(u)) (u® — ),
where @, is the derivatives of ® with respect to .

Theorem 2.1([14]). Let the hypotheses (H1) — (H6) hold. Then there exist a
nonnegative solution pair (u,v) and a adjoint solution p to State Equation(SE)
and Adjoint Equation(AE), respectively. Also, there exists a solution pair (u,v,p)
satisfying the necessary condition for optimality.

e State Equation(SE):

%(x,t, a) + %(I,t, a) — kAgu(z,t,a) + plx, t, a,u(z, t, a))u(x, t, a)

+O(Py(x, t))u(z, t,a) = —v(z,t,a)u(z,t,a) in Q@ =Q x (0,T) x (0, A),
g—z(x,t,a) =0 on X =00x(0,T) x (0, A4),
u(z,0,a) = up(z,a) in Q x (0,A4),

A
u(:ﬂ,t,O):/ Bz, t,a)u(x,t,a)da in Qx (0,T),
OA
Pw(x,t):/ w(z, v)u(z,t,a)da in Qx (0,7).
0

o Adjoint Equation(AE):

dp Op
(2.1) - a(x,t,a) - %(l‘,ﬁ, a) — kAgp(x,t,a)
+ oz, 8, a,ulx, t, a))u(z, t,a)p(x, t, a)

+ wu(z, t,a,u(z, t,a))p(e, t,a) + ®(Py(z,t))p(z,t, a)
A
—|—/O w(z,a)®p, (Py(z,t))u(z, t,a)p(x, t,a)da — B(x, t, a)p(z, t,0)
=—v(z,t,a)g(z,t,a) —v(x,t,a)p(x,t,a) in Q

=0 x (0,T) x (0, A),

(2.2) g—p(ac,ta) =0 on ¥ =090x (0,7) x (0, A4),
n
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(2.3) p(z,Tya) =p(T)=0 in Qx (0,A),

(2.4) p(z,t,A) =p(A) =0 in Qx(0,T).

Here p,, is the derivatives of p with respect to u and ®p, is the derivatives of
® with respect to P,,.

e Necessary condition for optimality : Suppose that (u°®,v°) is a optimal solu-
tion pair for the control problem (P). If p is a solution of the adjoint system
(2.1)-(2.4) then we have

v1(z,t,a) if (94 p)(x,t,a) <0 and u®(z,t,a) # 0,
vz, t,a)=1 [vi(x,t,a),ve(x,t,a)] if (g+p)(z,t,a) =0 or u’(z,t,a) =0,
vo(z,t,a) if (9+p)(z,t,a) >0 and u®(z,t,a) # 0.

Here vy, v are the functions in the controllers set U.

3. Dual problem

We associate another control problem dual to the control(primal) problem (P)
so called the dual problem. In order to describe it we need a functional K defined
by

K(p(z,t,a), u(z,t,a)) —igg{v(w, t,a)g(x, b, a)u(z,t, a)+p(x,t, a)v(z, i, a)u(z,t, a)}-

We call the following control problem the dual problem (D) corresponding to the
control problem (P) :

ou(z,t,a) n ou(z,t,a)

® ot [ Kottt it (2 5

peV

—kAu(x,t,a) + p(z, b, a,u(z, t,a))u(x, t,a) + P(Py(z, t))u(z, t, a))dmdtda

subject to the adjoint system (2.1)-(2.4). Here V, the set of controllers, is given by
V= {v € Wh>°(Q) : p is a positive solution of (AE) }

In this section, we establish a duality theorem saying that the primal problem
(P) is equal to the dual problem (D). For the proof of the main theorem, we need
the following lemma, which is the result of Theorem 1.1 in [11].
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Lemma 3.1. Assume that the function v — J(v) is strictly concave Gateauz
differentiable and v € U. Then the unique element v° in U satisfying J(v°) =
sup,cy J(v) is characterized by

(3.1) J' (v°)(v —v°) <0.

Remark 3.2. The objective functional J(v) = fQ v(x,t,a)g(x, t, a)u(x, t, a)dzdtda
is strictly concave Gateaux differentiable for v € U.

Thoerem 3.3. If the assumptions (H1)— (H8) hold and (u®,v°) attains the supre-
mum of the primal problem (P) then there exists p° which is positive adjoint solution
of the adjoint system (2.1)-(2.4) such that (p°,u°) attains the infimum of the dual
problem (D). Furthermore, the supremum of the primal problem (P) is equal to the
infimum of the dual problem (D) .

Proof. First, we prove the weak duality theorem i.e., the infimum of the dual prob-
lem (D) is equal to or greater than the supremum of the primal problem (P). Let
v(-) € U be any admissible control and fix it for a moment. Due to Theorem 2.1,
there exists a solution u of the model system (1.1)-(1.5). Let @ be a solution of the
model system (1.1)-(1.5) corresponding to v. To this v we associate the following
problem (D,,):

inf / v(z,t,a)g(z,t,a)u(z, t,a) + p(z,t,a)v(z, t,a)u(z, t, )
peV Q
+p(z,t,a) <8u(:g,tt,a) + 8u(g,at, 9 _ kAzu(z,t,a)

+u(z, t,a,u(z, t,a))u(z, t,a) + (P (x, t))u(x, t, a)) dzdtda.

If there is no solution (p,u) satisfying the adjoint system (2.1)-(2.4) then we define
the infimum of the problem (D,,) to be co. If (p°, u°) is an arbitrary positive solution
of the adjoint system (2.1)-(2.4) then we can show that

/ v(x, t,a)g(z, t,a)u’(x,t,a) + p°(x,t,a)v(z, t, a)u’(z,t,a)
Q

8 ° 7t7 a ° 7t7 o
+po($7t,a)< 4 (;t @) + Y (ga 9) — kAyul(z,t,a)

+u(z, t,a,u’(z,t,a))u’(z, t,a) + (P (z,t))u’(z,t, a)>d:cdtda
—/ v(x,t,a)g(z, t, a)u(z, t, a)dzdtda > 0.
Q

To do this, using conditions (H7), (H8) and integration by part, we obtain that
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/ v(x,t,a)g(z, t, a)u’(x,t,a) + p°(z,t,a)v(x, t, a)u’(z,t, a)
Q

oue(z,t,a)  Oue(x,t, .
+p0(w,t,a)( “ (;t @) + & (ga @) — kAgul(x,t,a)

+u(z, t,a,u’(z,t,a))u’(z, t,a) + ®(Py (z,t))u’(z,t, a))dmdtda
—/ v(x, t,a)g(z,t, a)u(z, t, a)dzdtda
Q

:/ v(a:,t,a)g(x,t,a)uo(z,t,a)f/ v(z, t,a)g(z, t,a)u(x, t, a)dzdtda
Q Q

o o auo(x7t’a) 8uo(l’,t,a,)
+/Qp (z,t,a) (v(x, t,a)u’(x,t,a) + o n i
—kDgu(z,t,a) + p(x, t, a,u(x, t,a))u’(x, t,a) + D(Pg(z,t))u(z, t, a)) dedtda

+/Qp°(x,t7a)(— v(z, t,a)u(z,t,a) — 8@(:;,;7(1) — 8&(3(;,;,(1)

+hAgi(z,t,a) — p(x,t,a, (2, t, a))u(z, t,a) — B(Py(x,t))u(x, t, a))dxdtda
:/ v(x,t,a)g(z, t,a)(u’(z,t,a) — d(z,t,a))dzdtda
Q

—|—/ p°(x,t,a)v(z, t,a)(u’(z,t,a) — a(z,t,a))dzxdtda
Q

+/Qp°(3:7t7a)(8;5(w,t,a) - ?Z(%t,a))dxdtda

o ou ou
+p°(x,t,a) (6a<$7t7 a) — 8a(x,t7a)> dxdtda
+p°(z, t,a)(—kA u (z,t,a) + kA u(x, t,a))dedtda
Jr

J
o
J

pU(z,t, a)(u(x, t,a,u(x,t,a))u(z,t,a) — p(x, t, a, iz, t,a))u(z,t, a))dxdtda
°(xz,t,a) (fb(P;f} (z,t))u’(z,t,a) — B(Py(x,t))u(x, t, a)) dxdtda

p
{oto.t.096et.0) + 5@t 0t t0) - Pt - B (o)

z,t,0)8(x,t,a) — kDgp°(z,t,a) + p°(x, t, a)py (2, 1, a, u’ (z, 1, a))u®(x, t, a)
.ty a)p(x, t,a,u®(x,t,a)) + S(Py(x, 1)p°(z,t, a)

+@p, (P (z,t)) /OA w(z,a)p®(x,t, a)u’(z,t, a)da} (uo(x, t,a) — u(x,t, a)) dQ
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Let us denote by d(v) the infimum of the problem (D,,). Then the above argument
shows that

(3.2) d(v) > J(u,v)

holds for every v € U. If we denote by L(p,u,v) the objective function of the
problem (D,,), that is,

L(p,u,v) = / v(z,t,a)g(z, t,a)u(z, t,a) + p(z, t,a)v(z, t,a)u(x, t, a)
Q
ou(z,t,a)  Ou(z,t,a)
+p(:z:,t,a)< 3t + aa - ]CAIU(IL’7t,CL)

+u(x, t, a,u(z, t,a))u(z, t,a) + O(Py(x,t))ulx, t, a)) dxdtda
then it follows from (3.2) and a well-known inequality of game theory that
inf sup L(p, u,v) > supinf L(p, u,v) = supd(v) > sup J (&, v).
P v v P v u,v

For given v(:) € U, we have

[ Klr) +p<x,t,a>(a“($’t’ ) UEEA) A it a)
Q (9t 8(1

+u(z, t,a,u(z, t, a))u(z, t,a) + (P (x, t))u(x, t, a)) dxdtda

= sup L(p, u, v).

v

If we denote by inf(D) the infimum of (D) and sup(P) the supremum of (P), then
we obtain that
inf(D) > sup(P).

We next prove the duality theorem that under certain conditions sup(P) coincides
with inf(D). If (u°, v°) attains sup(P), then, by Theorem 2.1 and Lemma 3.1, there
exists p° > 0 satisfying
op° dp
- t —
G
+/”'L(1:7 t’ a7 uo (1:7 t’ a))po (1‘7 t’ a) + Q(P'l(lj) (x’ t))po (a:‘7 t’ a)

A
+/ w(z,a)®p, (Pg(z,t))u’(z, t, a)p°(x,t, a)da — Bz, t,a)p°(x,t,0)
0

= —v°(z,t,a)g(z, t,a) —v°(z,t,a)p°(x,t,a) in Q,
dp°
on
p°(z,T,a) =p°(T)=0 in Qx (0,A4),
p°(x,t,A) =p°(A) =0 in Qx (0,7),

o

(Ia ta a) - kAIpO(I’, ta a) + ILL'IOL(:Z:’ ta a, uo(x7 ta a))uo(x, ta a)po(xa t7 CL)

(z,t,a) =0 on X,
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and
/ vu’p° + vgudadida < / v°u’p® + v°gu’dzdtda.
Q Q
Moreover, we have
K(p°(z,t,a)) = v°gu’® + p°v°u® a.e., (z,t,a) € Q.

Therefore, we conclude that

/ K(p°(x,t,a)) —|—p°(x,t,a)<au (2,8, 0) + u(@,t,a) — kAu®(z,t,a)
Q 8t 867/

+u(z, tya,u’(z,t,a))u’(z, t,a) + ®(Py (x,t))u’(z, t, a)) dxdtda

-/ v°<x,t,a>g<x,t7a>u°<x,aa>+p<x,t,a>(a“ (@.t,0) | 9u(w;tra)
Q ot Oa

—kAul(z,t,a) + plx, t, a,u’(z,t,a)u(x, t,a) + ®(Pg(z,t))u’(x,t, a)

+0v°(z, t, a)u’(x, t, a)> dxdtda

= / v°(x,t,a)g(z, t,a)u’(x,t, a)dzdtda.
Q

By the weak duality theorem, the supremum of the primal problem (P) is equal to
the infimum of the dual problem (D) and that (p°,u°) attains the infimum of the
dual problem (D). This completes the proof. O

We now briefly illustrate how our results apply to optimal control problems.

Example 3.4. We consider an optimal control problem as follows:

(P) sup J(v) :/ v(x, t,a)g(z, t, a)u(z, t, a)dzdtda
vel Q
subject to
ou Ou 1
x,t,a) + z,t,a) — kAzu(x,t,a) + ————u(z,t,a
2 t,0) 8( )~ B, ,0) e 1)
( \/7 u(x, t, a)da) )u(axt,a) = —v(x,t,a)u(x,t,a)
in Q= Q x (0,T) x (0, A4),
%(x,t,a) =0 on X =090x (0,T) x (0, A4),
n

u(z,0,a) = up(z,a) in Q x (0, A4),

A
u(a?,t,O):/ Bz, t,a)u(x,t,a)da in Q x (0,7T),
0

A
1 a2
Py(x,t) = e zu(zx,t,a)da in Qx (0,7).
(1 /om (@t ) ®.1)
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Here, we take p(u) = 1/y/u, w(z,a) = \/1276_%2,0 <a<Aand

a2

0, otherwise.

We will check hypotheses (H7) and (HS8).
For u° > u > 0, we get

1 1
NN
1
Va

(a0 + () = (~ )= 575

\/E
Vue — ﬁ plu)u® — plu)u

u° —u

Since Py = fOA \/%e_a;u"da > P, = fOA \/%e_%ﬂda for u® > u, we obtain
O(P)u® — ®(P,)u
= O(Py)u’ — O(P, Ju® ( )uo—q)(_w)ﬂ
(K — (Pg)*)u® — (K* (Pw)®)u® + (K — (
> — 2P (Py — Py)u® + (K — (Pg)?)(u® —
Op (Po)(Pg — Pw)uo + ®(Py)(u® — a).

)

The dual problem to (P’) can be formulated via the dual problem of this abstract
one. In order to obtain it, we need to evaluate K (p(x,t,a),u(x,t,a)) which given
by

K(p(z,t,a)) = 81618 {v(:c,t,a)g(x,t,a)u(x,t, a) + p(z,t,a)v(z,t, a)u(x,t,a)}.

Hence the dual problem to (P’) becomes

ou(z,t,a)  Ou(z,t,a)
/ Y Y .
(D) ;g\fy/ K(p(z,t,a)) + p(x,t, a)< 5 + 5 EAzu(x, t,a)

W(x t,a) + <K - (/OA \/1276qu(a:,t,a)dozf)u(x,t,a)) dzdtda
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subject to
dp Op 1 1
3.3 — —(x,t,a) — =—(x,t,a) — kAp(x,t,a) — = ———=p(x,t,a
B3 Gt - Gt~ KAL) 5 eeplr )
1 A 1 o2
4+ ———p(z,t,a) + K—/ e_2ux,t,ozda2> T, t,a
(ot + (K= ([ e Fate )i Joto o
1 2

A A
1 a2 (o3
+ e"z | —2 e zu(x,t,a)da Ju(z,t, a)p(x, t, a)do
| a2 e T utetana utetalpta )
—ﬁ(w,t,a)p(x,t,O)
7t7a

=—v(z,t,a)g(x ) —v(z,t,a)p(z,t,a) in Q,
dp
(3.4) a—n(x,t,a) =0 on %,
(3.5) p(z,T,a) =p(T)=0 in Qx(0,A),
(3.6) p(z,t,A) =p(A) =0 in Qx(0,7).

From the above facts and Theorem 3.3, we obtain the following result:

Theorem 3.5. If the assumptions (H1) — (H8) are satisfied and (u°,v°) attains
the supremum of (P’) then there exists p° which is a positive adjoint solution of the
adjoint system (4.1)-(4.4) such that (p°,u°) attains the infimum of (D’). Further-
more, the supremum of (P’') is equal to the infimum of (D).
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