N

N

Stability and reconstruction for the determination of
boundary terms by a single measurement

Eva Sincich

» To cite this version:

Eva Sincich. Stability and reconstruction for the determination of boundary terms by a single measure-
ment. Mathematics [math]. Scuola internazionale superiore di studi avanzati (SISSA), 2005. English.
NNT: . tel-00171273

HAL Id: tel-00171273
https://theses.hal.science/tel-00171273
Submitted on 12 Sep 2007

HAL is a multi-disciplinary open access L’archive ouverte pluridisciplinaire HAL, est
archive for the deposit and dissemination of sci- destinée au dépot et a la diffusion de documents
entific research documents, whether they are pub- scientifiques de niveau recherche, publiés ou non,
lished or not. The documents may come from émanant des établissements d’enseignement et de
teaching and research institutions in France or recherche francais ou étrangers, des laboratoires
abroad, or from public or private research centers. publics ou privés.


https://theses.hal.science/tel-00171273
https://hal.archives-ouvertes.fr

Stability and Reconstruction for

the Determination of Boundary

Terms by a Single Measurement

CANDIDATE SUPERVISOR

Eva Sincich Prof. Giovanni Alessandrini

Thesis submitted for the degree of Doctor Philosophiae
Academic Year 2004-2005






Acknowledgments

1 wish to thank my supervisor Professor Giovanni Alessandrini for having introduced
me to the study of inverse problems and for all the time, the great patience and the
attention he devoted to my work. The opportunity to learn from his generosity and
his teachings (about mathematics but not only) was at the same time stimulating and
pleasant.

I am indebted to lots of persons who helped me in many different ways and who were
close to me during these intensive years.

Among them, I would like to thank my colleagues at SISSA who became dear friends
and with whom I shared so nice moments, in a special way Massimo, Alessio, Chiara
and Alfredo.

Many thanks are deserved to my parents for all their constant encouragements.

I also express my gratitude to Caterina and Romina for their friendly support and
the enriching discussions.

But my first thought and my warmest thank go to Riccardo: “ Let me dedicate this
to you ...”.

Thanks!

Eva Sincich






Contents

1 Introduction 7
2 Quantitative estimates of unique continuation 21
2.1 Definitions and notations . . . . .. ... ... ... ... 22
2.2 Stability for the Cauchy problem . . . . ... .. ... ... ... 24
2.2.1 Stability estimates of continuation from Cauchy data . . . 25
2.2.2  The three spheres inequality . . . . . .. .. ... .. ... 27
2.2.3 Stability estimate up to the boundary . . ... ... ... 29
2.3 Doubling inequalities . . . . . . . ... oL oL 33
3 Stability for the inverse corrosion problem 37
3.1 The regularity results . . . . . . . .. ... .. L. 39
3.2 The lower bound for the oscillation . . . . . . .. ... ... ... 48
3.3 The stability result . . . . . ... ... o oo 52

4 Resolution of elliptic Cauchy problems and reconstruction of
the nonlinear corrosion 59
4.1 Regularization theory for compact operators . . . . . . . ... .. 59
4.2 Solving the Cauchy problem . . . . .. ... .. ... ... .... 62
4.3 Aspecialcase . . . . . ... 66
4.4 A procedure for reconstruction . . . ... .. ... ... .. ... 72
4.4.1 Solving the Cauchy problem . . . . . . .. ... ... ... 73
4.4.2 Solving the algebraic equation f(u) = % ......... 74
4.5 Reconstruction of the nonlinear corrosion . . . .. ... .. ... 74
5 Stability for the inverse scattering problem 83
5.1 The direct scattering problem . . . . . . ... ... ... ... .. 84
5.2 The inverse scattering problem . . . . . ... ... .. ... ... 88

Bibliography 108



CONTENTS




Chapter 1

Introduction

Given a mathematical problem, the corresponding inverse problem is one where
the roles of the data and the unknown are reversed. The study of inverse
problems had a great development in the last twenty years, in connection with
applied sciences and technology. Indeed the analysis of a phenomenon arising
in mathematical physics requires the knowledge of parameters, which in the
classical model, described by the direct problem, are usually assumed to be
given, whereas in practice they are not available. Thus the models need a
preliminary treatment in which parameters are recovered by the measurements
on the fields, which in theory are considered as unknown. It often happens that
the quantities of main interest are the parameters rather than the fields, indeed
they are related to the internal properties of the material subject to those fields,
or remote objects, that are out of reach. The direct problem consists in finding
the fields when the parameters are known, whereas the corresponding inverse
problem is to determine the parameters from the measurements on the fields.
On the other hand, a common difficulty which occurs in treating most of inverse
problems and which characterizes them, is due to their ill-posedness, that means,
in the classical Hadamard sense, that the solution either does not exists, is not
unique or does not depend continuously on the data. In many inverse problems
the availability of some additional informations on the solutions, as for instance
bounds on the size, knowledge on the smoothness or on the shape may reduce
the range of admissible parameters. One of the main topic addressed by inverse
problems is to establish when such additional information enable to restore for
instance the continuous dependence on the data and to quantify the rate of such
a dependence. The main issues for an accurate discussion of inverse problems
are uniqueness and stability, indeed uniqueness and stability results constitute a
fundamental step in treating these problems, since they provide informations to
establish whether or not a reconstruction procedure is applicable or a parameter
can be recovered in a stable manner.

A fundamental example of inverse problem is given by the inverse conductivity
problem, which is related with the Electrical Impedance Tomography, an imag-
ing technique that has applications in medical imagining, underground prospec-
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tion and non destructing testing. The aim is to detect the internal electrical
conductivity of a conductor body by taking repeated electrical measurements
from its surface. The corresponding direct problem consists in a well posed
Dirichlet problem for a linear elliptic partial differential equation. Namely, if
the conductivity is known, then for every voltage potential on the boundary
one can determine the current density at the boundary. In other terms, one
can recover the so-called Dirichlet to Neumann map which associates to every
boundary voltage the corresponding current density. The inverse conductivity
problem consists in determining the conductivity from the electrical measure-
ments taken from the boundary, that is from the knowledge of the Dirichlet
to Neumann map. Contrary to the direct problem this is an highly non linear
problem. The mathematical model of such a problem has been introduced by
Calderon [22] and developed with uniqueness results by Kohn and Vogelius [47],
Sylvester and Uhlmann [67] and later by Nachman [62]. The stability issue was
resolved by Alessandrini [7] and, more recently, Mandache in [59] has proved
that the logarithmic type of stability obtained in [7] is optimal.

Among the variety of inverse problems present in the literature, let us examine
in more detail two problems concerning the determination of inaccessible bound-
ary terms. Such type of problem arise in non-destructive testing. Indeed they
are related, for instance, to the phenomenon of corrosion in metals. In applied
contexts the surface portion of the metal specimen where the corrosion takes
place in not accessible. Thus to investigate whether the material is corroded or
not one has to solve the inverse problem of recovering an unknown boundary
term, which models the presence of corrosion, by the available measurements.
The study of such a problem has been discussed by many authors, among them
let us mention the following Alessandrini, Del Piero, Rondi [9], Chaabane, Fel-
lah, Jaoua, Leblond [23, 24|, Bryan, Kavian, Vogelius, Xu [18, 45, 70], Fasino,
Inglese [35]. The same boundary value problem models also the phenomenon of
the stationary heat conduction, as introduced by Chaabane and Jaoua in [25].
Moreover, the inverse problem of detecting unknown boundary terms arises also
in the inverse scattering literature. Indeed, it often happens that hostile objects
are coated by a material with unknown surface impedance. This phenomenon
is modeled by a boundary condition where the boundary impedance plays the
role of the unknown. The main contributions to this problem are due to Cakoni,
Colton, Kress, Monk, Piana [6, 20, 21, 29, 30].

In this framework we shall treat two kinds of inverse problems, concerning the
determination of unknown boundary terms.

We shall focus our attention on the stability issue, that is the continuous de-
pendence of the unknown boundary term upon the measurements. Actually, we
shall deal with the conditional stability, that means to study such a dependence
under some additional assumptions on the data of the problems and especially
under the a priori information on the boundary terms themselves. For a general
theoretical setting on conditional stability, see for example, [55]. Let us also
stress that we are interested not only in a qualitative stability analysis, but also
in a quantitative one. In fact we shall exhibit an explicit evaluation of the mod-
ulus of continuity of such a dependence, which will turn out to be of logarithmic



type.

Furthermore, as a consequent step of the stability analysis, we shall discuss the
reconstruction issue, that is the approximate identification of the boundary term
by the approximate measurements.

An inverse corrosion problem

We shall discuss an inverse boundary value problem arising in corrosion detec-
tion. The aim of such a problem is to determine a nonlinear term in a boundary
condition, which models the possible presence of corrosion damage, by perform-
ing a finite number of current and voltage measurements on the boundary. This
means to apply a nontrivial current density on a suitable portion of the bound-
ary of the conductor and to measure the corresponding voltage potential on the
same portion.

In Chapter 3 and Chapter 4 we shall discuss respectively the stability and the
reconstruction issues for this inverse problem, obtaining a stability result and
proposing a reconstruction method under some suitable a priori assumptions on
the data of the problem, which are the conductor and the prescribed current
density and under a priori bounds on the nonlinear term itself.

Before discussing the details of this topic, let us overview the main contribu-
tions to this kind of problem given in recent years, pointing out their common
formulation as well as the different choices of the boundary term which models
the electrochemical phenomenon of surface corrosion in metals.

The physical problem is modeled as follows. A bounded Lipschitz domain € in
R™ represents the region occupied by the electrostatic conductor which contains
no sources and no sinks and this is modeled by the Laplace operator, so that
the voltage potential u satisfies

Au =0 in . (1.1)

The simplified model of corrosion appearance reduces to the problem of recov-
ering a coefficient ¢ = ¢(z) in a linear boundary condition of the type

&, (1.2)
where v is the outward unit normal at the boundary and ¢ > 0 is the so-
called Robin coefficient. The study of such a problem has been developed by
many authors, among them, let us illustrate the following. Alessandrini, Del
Piero, Rondi [9] and Chaabane, Fellah, Jaoua, Leblond [23] have established a
stability result for the Robin problem in a two dimensional setting using tools
of analytic function theory and quasiconformal mappings. Chaabane, Jaoua
and Leblond [24] have provided a constructive procedure in order to solve the
Robin problem by means of complex analysis. Chaabane and Jaoua [25] have
obtained a Lipschitz stability estimate provided the Robin coefficient depends
on a scalar parameter only. Let us also refer to Fasino and Inglese [35, 36, 37,
who have introduced numerical methods relied on the thin-plate approximation
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and the Galerkin method, beyond a logarithmic stability estimate and results
concerning the relation between stability of the solution and thickness of the
domain.

A more accurate model of corrosion requires a nonlinear relationship between
voltage and current density on the corroded surface. A model of this kind,
known as the Butler and Volmer model, postulates the boundary condition

Ju
ov

Such a nonlinear boundary value problem, has been recently discussed by Bryan,
Kavian, Vogelius and Xu in [18, 45, 70]. The authors have examined the ques-
tions of the existence and the uniqueness of the solution of the problem with a
given nonlinearity of the type (1.3). Namely, they have assumed to know the
nonlinearity (1.3), by prescribing the coefficients A and « in suitable ranges,
and they have discussed the existence and the uniqueness issues for the direct
problem.

In this thesis, motivated by these studies, we have considered a more general
choice of the nonlinear profile, namely of the form

ou
D jw, (1)

= Mexp(au) — exp(—(1 — a)u)). (1.3)

and we have dealt with the inverse problem. In other terms, we have considered
the issue of the identification of the nonlinearity f, which is indeed unknown in
practical applications.

Let us also observe that a further aspect arising in the study of the corrosion
phenomenon consists in the recovery of the shape of the boundary where cor-
rosion occurs. In this respect our results on the determination of the boundary
coeflicients involved in the corrosion model, can be read as one step in the pro-
cess of the treatment of the full inverse problem. Indeed the main steps of such
a treatment can be outlined as follows. The first one relies in the determination
of the nonlinearity f when the geometry of the conductor is prescribed, which
is indeed one of the topics discussed in this thesis. Once the nonlinearity f has
been recovered, the second step consists in the determination of the shape and
the location of the defect by the knowledge of the boundary condition satisfied
by the potential on the unknown surface. For instance such type of problems
have been discussed by Alessandrini and Rondi in [13, 14, 65, 64] for the iden-
tification of cracks, cavities and material losses at the boundary.

Let us now give the formulation of our problem. We assume that the boundary of
the conductor, which is modeled by the domain €2, is decomposed in three open,
nonempty and disjoint portions I'y,I's,I'p, one of which, say I's, is accessible
to the electrostatic measurements, whereas the portion I'y, where the corrosion
takes place, is out of reach. The remaining portion I'p, which separates I'; from
I'5, is assumed to be grounded.

We prescribe a current density on the accessible part of the boundary I'y, given
by an Holder function g € C%®(I'y) with Hélder exponent o, 0 < a < 1,
satisfying furthermore a lower bound to be stated later on. Moreover, as already



11

remarked, the possible presence of corrosion damage is modeled by a nonlinear
term in a boundary condition of the form (1.4), such that the profile f satisfies
an a priori bound on its Lipschitz continuity as well as a compatibility condition
to be specified in the sequel.

Then the direct problem amounts to find the harmonic potential « in the metal
specimen (), given the current density g and the nonlinear profile f, from the
following mixed boundary value problem

Au=0, in
@:ga OHF2,
gy (1.5)
azjc(u)7 onTy ,
u=0, onI'p .

Let us observe that, according with the result in [18, 45, 70], we have that also
under the previous mild assumption on the nonlinearity f, the direct problem
(1.5) might not be well-posed. This is, for instance, the case when f(u) = pu
where p > 0 is an eigenvalue for the Steklov type eigenvalue problem

Av=0, in Q,

0

—v:(), on Iy,

av ) (1.6)
Efpva onlyg,

v=20, onIl'p .

The inverse problem reads as follows. We assume that the conductor, modeled
by the domain €2, and the decomposition into the three portions I'y,I's,T'p,
are given. We impose a non trivial current density g on the accessible part of
the conductor I's and we measure the corresponding electrostatic potential wu,
solution to the problem (1.5) upon the same portion of the boundary. By the
pair of boundary measurements {u|r,, %|p2}, we want to recover the unknown
nonlinear profile f on the inaccessible portion I'; of the conductor.

An inverse scattering problem

In Chapter 5 an inverse scattering problem arising in target identification is
considered. Indeed, in order to avoid detection by radar, hostile targets are
typically coated by some material on a portion of the boundary designed to
reduced the radar cross section of the scattered wave. We want to recover the
surface impedance of a partially coated obstacle by collecting a finite number of
measurements of the far field pattern. In practice, this corresponds to prescribe
an incoming plane wave which is scattered by an obstacle and to measure the
amplitude of the corresponding scattered wave.

We are concerned with the stability issue for this problem, limiting our study to
the three dimensional case. Indeed we shall prove a stability result up to assume
some a priori hypothesis on the data of the problem, which are the obstacle, the
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wave number and the incident direction of the incoming wave, beyond some a
priori assumptions on the unknown surface impedance.

Such a problem has been already discussed by many authors, among them, let us
cite Akduman, Cakoni, Colton, Kress, Piana [6, 20, 29, 30], who have extensively
developed the reconstruction issue. Such a problem, in two dimensions, has
been recently studied by Cakoni and Colton in [20]. The authors have provided
a variational method for the determination of the essential supremum of the
surface impedance when the far field data are available. Moreover, they have
extended such a result to the vector case of the Maxwell’s equation, beyond
considering several numerical examples when the surface impedance is constant.
Moreover, Colton, Kress and Piana [29, 30] have considered the problem of
determining lower bounds for the surface impedance, while in [6] Akduman
and Kress have introduced a potential theoretic method for determining the
surface impedance when the obstacle is completely coated. On the contrary the
stability issue under mild a priori assumptions, as far as we know, has not yet
been studied.

Let us now illustrate the mathematical model which describes the phenomenon
of the scattering of an incident wave by a partially coated obstacle. A bounded
Lipschitz domain D in R3 represents the region occupied by the impenetrable
object. We consider the scattering of a given acoustic incident time-harmonic
plane wave, at a given wave number k£ > 0 and at a given incident direction w €
S2, by the obstacle D. The total field u, given as the sum of the scattered wave
u® and the incident plane wave exp (ikx - w), satisfies the Helmholtz equation
in the exterior of the domain D. Moreover, we assume that the boundary has
a Lipschitz dissection in two open, connected and disjoint portions I'; and I'p,
such that on I'; the total field satisfies an impedance boundary condition of the
form

D +iAz)u=0, (1.7)
which characterizes obstacle for which the normal velocity on the boundary is
proportional to the excess of pressure on the boundary. The surface impedance
A satisfies an a priori bound on its Lipschitz continuity and a technical condition
that will be specified in the course of the exposition. On the remaining part of
the boundary the tangential component of the total field vanishes.

Then the direct problem is to find the total field u = u® +exp (ikz - w) from the
following mixed boundary value problem for the Helmholtz equation

Au+k*u=0, in R3\ D,

u =0, on I'p,

O L ix(@yu =0 T "
5, TAN@u=0, onTy.

Moreover, the scattered field u® is required to satisfy the so-called Sommerfeld
radiation condition

nmr@“ —ku) —0, 1=l (19)

r—00 r
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which guarantees that the scattered wave is outgoing. The well-posedness of
the direct problem (1.8) has been proved, in two dimensions and for a constant
A, by Cakoni, Colton and Monk in [21]. However, we shall observe in the sequel
that the arguments of potential theory developed in [21], can be adapted to our
setting.

It is well-known that the radiation condition (1.9) yields the following asymp-

totic behavior
() = SR {uw(@) +0 (i)} , (1.10)

as 1 tends to oo, uniformly with respect to & = ”””7" and where u is the so-called
far field pattern of the scattered wave, (see for instance [32]).

The inverse problem is the following. We assume that the scatterer, modeled
by the domain D with boundary decomposed in two portions I'; and T'p, is
given. We prescribe an incident plane wave and we measure the corresponding
scattering amplitude u,. Our aim is to recover the unknown surface impedance
A by using this additional measurement on uq.

Stability and reconstruction results for the inverse corrosion problem

In Chapter 3 and Chapter 4 we shall collect the stability and reconstruction
results for the inverse corrosion problem obtained in [15] and in [16]. Let us
start the analysis of such a problem by discussing the stability issue. As already
pointed out, in the context of Inverse Problems stability means the continuous
dependence of the unknown boundary terms upon the electrostatic measure-
ments.

The main cause of ill-posedness of the present problem consists in the solution of
a Cauchy problem, which, as it is well-known by the work of Hadamard (see for
instance [40]), is severely ill-posed. Indeed, in the inverse corrosion problem, the
knowledge of the solution is restricted to the Cauchy data {u|r,, %|p2} on the
accessible portion I's of the conductor, thus, to recover the needed information,
first in the interior of the domain and consequently on the inaccessible portion
I'y, a Cauchy problem has to be solved.

Hence to restore stability we have to require some suitable additional assump-
tions on the data of the problems and particularly we have to assume some a
priori information on the unknown boundary terms that we wish to recover.
Infact, since the direct problem (1.5) might not be well-posed, it seems natural
to require an a priori energy bound on the electrostatic potential v within the
conductor,

/ |Vu(z)|? < E? . (1.11)
Q
Next, we require an a priori bound of the Lipschitz continuity of f, namely

|f(u) = f(v)] < Llu—v|, for every u,v €R. (1.12)
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Moreover, in order to treat this inverse problem, we shall assume the knowl-
edge of some additional information on the measured current density g on the
accessible part of the boundary I's. More precisely, we assume a bound on the
Holder continuity of g

gllcoa(r,) <G . (1.13)

Also, we shall require a lower bound on the same current density g. Namely, we
shall prescribe that, for a given inner portion Fgr" of I'y, and a given number
m > 0, we have

||g||Loo(F§m) >m>0. (1.14)

Let us now overview the main features of the inverse corrosion problem , focusing
our attention on the main difficulties that arise as well as the methods used to
overcome them.

The reasons of the ill-posedness are essentially two and they can be summarized
as follows.

i) The first one, that, as already observed, embodies one of the main causes of
their ill-posedness, consists in the solution of a severely ill-posed Cauchy
problem;

ii) the other cause of ill-posedness is due to the problem of determining f and
the domain on which it is defined.

Our stability estimates will be mainly achieved by combining the results ob-
tained treating step i) and step ii).

We shall approach the issue of step i) by considering a stability estimate near the
boundary for a Cauchy problem. Infact, since we have access only to the Cauchy
data on I's for a solution u to the problem (1.5), we shall need to evaluate how
much the error on such data can affect the interior values of u near I'y. We
obtain such an evaluation by handling an inequality due to Payne [63] and then
developed by Trytten [69]. As a consequent step, we shall study the propagation
of the error in the interior of the domain. Such a study leads to an Holder type
stability result, which will be obtained by means of quantitative estimates of
unique continuation as the iterated use of the three spheres inequality. Such
an Holder stability estimate holds, as long as we consider interior values of the
solution in the domain. Hence to obtain a stability result up to the boundary
we shall deal with a minimization argument, that, of course, makes worse the
estimate leading to a logarithmic type one. Let us also stress that the minimal
Lipschitz assumption on the regularity of the domain 2 is actually needed since
it ensures the uniform cone condition which will play a crucial role in the proof of
the stability result up to the boundary. Let us also remark, that as a preliminary
analysis on the direct problem, we shall prove by means of the Moser iteration
techniques, that the solution is Holder continuous with its first order derivatives
in a suitable neighborhood of the inaccessible portion I'; of the boundary.

For what concerns step ii), it has to be noticed that, since one can expect to
identify the corrosion profile f only on the range of values taken by the voltage
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potential w on the corroded part of the boundary and since it is not a priori
given, it follows that the unknown of the problem are indeed the domain upon
which f may be determined, beyond the profile f on such a domain. Thus as
preliminary step of the treatment of this inverse problem, we shall prove a lower
bound on the oscillation of v on I'y, namely

oscu > const. exp (—(const, m) 77) , (1.15)
1

where v is a positive exponent such that v > 1. The proof of such a result
shares the same spirit of the one used in treating step i).

By the lower bound on the oscillation we obtain a quantitative control from
below of the tangential gradient of the solution along its steepest descent di-
rection. Such a control will allow us to state a local monotonicity property for
the solution along a suitable curve on I'y, as well as an evaluation of its length.
The set of the images of the solution on such a curve will constitute the range
of values where the nonlinearity f will be identify. Infact we will show that if
u; and uo are two potentials corresponding to nonlinearities f; and fo whose
Cauchy data are close

lur — ual[z2(ry) < €,
Ou Om
v ov

<e,

L2(T2)

then the ranges of u; and us on I'y agree on an interval V', such that

m\ 7
length of V' ~ exp [ <c> ] (1.16)
As a consequence of the above result and the local monotonicity property, we
shall consider the inverse functions of u; and wus restricted to the interval V of
the common values of u; and us. Hence, by inverting u; and us respectively we
can pass from a value u in V to a point z; and xzo on I'y and viceversa. This
connection shall provide us a useful tool to express the difference between the
scalar functions f; and f5 defined on the real interval V' in terms of the difference
between the normal derivatives of u; and us evaluated in the points z; and x5
on I'y. By this relation, we will be able to prove that the nonlinearities f; and
f2 agree up to an error of the type

()

For what concerns the reconstruction issue, let us recall that we shall term
reconstruction the inverse problem of the approximate identification of the non-
linear term f by the approximate electrostatic measurements {ulr,, 2%|r,}, u

-0
, (1.17)

where 0 < 6 < 1.
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being the solution to (1.5), under some suitable a priori assumptions on the
data of the problem and some a priori bounds on the nonlinearity f. Indeed
the Cauchy data will be affected by errors since they are given by finitely many
samples. Thus, as a consequence, we can expect to recover the nonlinearity f
only in an approximate manner.

In this setting the stability analysis just discussed, can be understood as a
preliminary result for the reliability of the reconstruction procedure.

As already observed, the main cause of the ill-posedness of such an inverse
problem relies on the solution of a the severely ill-posed Cauchy problem with
Cauchy data {u|r,, % Ir, }- Hence to ensure the feasibility of the reconstruction
procedure we shall keep the same assumptions on the data and the same a priori
bounds on the nonlinearity required for the stability analysis.

The aim of Chapter 4 is to suggest a method to reconstruct the nonlinear profile
f in terms of the Cauchy data on the accessible portion I'y of the domain €.
This will be achieved in two steps that can be outlined as follows.

i) The first step is to solve the Cauchy problem for u with Cauchy data on
Iy, determining the corresponding Cauchy data for v on the inaccessible
portion of the boundary I'y;

ii) the second step consists in proposing a procedure for the identification of
the nonlinear term f by the Cauchy data on I'; provided by the step i).

Before discussing our approach in treating step i), let us mention the most re-
cent contributions to the approximate solution of the Cauchy problem due to
Berntsson, Cheng, Eldén, Elliott, Engl, Fomin, Hao, Heggs, Hon, Ingham, Ka-
banikhin, Kaurchevskﬁ7 Kozlov, Marin, Maz’ya, Leit ao, Lesnic, Maz’ya, Wei,
[17], [27], [33], [41], [44], [49], [50], [56], [60], [61]. The method that we shall
propose is based on the reformulation of the Cauchy problem to a regularized
inversion of a suitable compact operator, fitting our problem in the widely de-
veloped theory of regularization for equations of the first kind. Indeed, with
appropriate reductions of the problem, we will prove that the operator that
maps the unknown Cauchy data on I'; into the Cauchy data on I's, is compact.
Such a compactness result is strongly based on well-known regularity property
for solution of elliptic equations. This reformulation allows the method of sin-
gular value decomposition and the approximate inversion by the technique of
Tikhonov regularization.

In step ii), we shall suggest an approximate expression of the nonlinearity f.
Indeed by a formal computation we shall select a candidate minimizer of the so-
called best-fit functional (4.72). Moreover, as a novelty with respect the results
achieved in [16], we shall add the proof of the pointwise convergence of such
candidate minimizers to the exact nonlinearity f. The proof shall need some
further a priori assumptions on the solution u to (1.5), see Section (4.5).

The stability result for the inverse scattering problem

In Chapter 5 we shall discuss the result contained in [66] concerning the stability
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issue for the inverse scattering problem.

The major cause of ill-posedness consists in estimating how the error on the
interior values of the solution propagates up to the boundary. Such an evaluation
can be read as a step of the solution of a Cauchy problem, which, as it has been
already pointed out in the previous section, is severely ill-posed. It turns out
then, that the inverse scattering problem and the inverse corrosion one share
some common features that will be outlined in the course of exposition.

In order to recover stability, we shall make use of some a priori assumptions on
the unknown surface impedance. The additional a priori information that we
shall require on the unknown surface impedance A, is an a priori bound on its
Lipschitz continuity, that is we shall assume that for a given positive constant
A, the following holds

[Allcor ;) < A. (1.18)
Moreover, we shall prescribe the following uniform lower bound
Azx) > Ao, for every x € Ty, (1.19)

where A\ is a given positive constant.

The treatment of the inverse scattering problem shall need an accurate prelim-
inary analysis of the direct one. Indeed, following the arguments of potential
theory developed in [21], we shall observe that the direct scattering problem is
well posed. The proof relies on the fact that the mixed boundary value problem
(1.8) can be reformulated as a system of boundary integral equations. Moreover,
in analogy with the inverse corrosion problem, also for the inverse scattering one
we shall prove a regularity result showing that the solution and their first order
derivatives are Holder continuous in a neighborhood of the portion I';, where
the impedance takes place. As a final step of this preliminary analysis, we shall
obtain a uniform lower bound for the total field u on sets away from the obstacle.
Let us now illustrate the underlying ideas and the main tools that shall lead
to the stability result. The reasons why such a problem lacks of well-posedness
can be outlined as follows.

i) The first one consists in evaluating how much the error on the far field can
affect the values of the field near the scatterer;

ii) the second one concerns a stability estimate of the field at the boundary in
terms of the near field;

iii) finally, the last one relies on the problem of determining the impedance A
by the values of the field at the boundary.

Let us start the analysis of the inverse problem illustrating the arguments in-
troduced in the step iii) of the list above.
By the impedance condition in (1.8) we can formally compute X as

) = — . (1.20)
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Since u may vanish in some points of I'y, it follows that the quotient in (1.20)
may be undetermined. In this respect, we shall evaluate the local vanishing
rate of the solution on the boundary. To establish such a control we shall
make use of quantitative estimates of unique continuation, of the form of the
doubling inequality, which have been first introduced by Garofalo and Lin [38]
for the unique continuation in the interior. Here we need estimates of the same
sort, but which allow to evaluate the unique continuation property at boundary
points where some kind of homogeneous boundary condition holds. For Dirichlet
and Neumann homogeneous boundary conditions, results of this kind are due to
Adolfsson, Escauriaza, Kukavica, Kenig and Nystrom [3, 51, 52]. Here, assuming
the impedance boundary condition in (1.8), we first obtain a volume doubling
inequality at the boundary, namely

/ lu|? < const./ ul?, (1.21)
Tr1,25(x0) T1,p(x0)

where I'; ,(z0) and I'7 2, (o) are the portions of the balls centered at the bound-
ary point xo of radius p and 2p respectively, contained in R3\ D.

In order to obtain the formula in (1.21), we shall adapt the arguments developed
by Adolfsson and Escauriaza in [2] for the more general setting of complex valued
solutions which is required by the boundary value problem (1.8).

A further difficulty that will arise in dealing with such arguments is due to the
fact that the techniques used in [2] apply to an homogeneous Neumann boundary
condition. We shall overcome such a difficulty by performing a suitable change of
the independent variable, that fits our problem under the assumptions required
in [2]. Moreover, well-known stability estimates for the Cauchy problem [69],
will allow us to reformulate the volume doubling inequality at the boundary
deriving a new one on the boundary, that is a surface doubling inequality

/ lu|? < const./ lul? (1.22)
Ar.,2p(x0) Ar,p(z0)

where Ar ,(x0) and Aja,(zo) are the portions of the boundary of I'y ,(zo) and
I'; 2p(x0) respectively, which have non empty intersection with 9D.

The surface doubling inequality will allow us to apply the theory of Muckenhoupt
weights [28] which, in particular, implies the existence of some exponent p > 1
such that |u|_r)2f1 is integrable on an inner portion of I';. This integrability
property, as well as the Holder continuity of the normal derivative, justifies the
computation made in (1.20) in the L77 sense.

Let us carry over our analysis by discussing the evaluation introduced in the step
i). Such an evaluation, introduced by V. Isakov [42, 43], and then developed by
I. Bushuyev [19], concerns a stability estimate for the near field in terms of the
measurements of the far field.

It means that if u; and uy are two acoustic fields corresponding to impedances
A1 and Ag such that their scattering amplitudes, 11,0, and us o respectively,
are close

1,00 = U2,00l|L2(8B, (0)) < €, (1.23)
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then uy and ugy satisfy
lur — 2|l 2(Ba, 11 (0)\Br, (0)) < comst.eE), (1.24)
where R; > 0 is a suitable radius such that Bg, (0) D D and «(e) is the following

function

1

ole) = 1+ log(log(e=1) +e)

(1.25)

As last step of this treatment we provide the stability estimate introduced in ii).
The proof is based on the same arguments of quantitative unique continuation,
as the iterated use of the three spheres inequality, that we have yet outlined
for the case of the inverse corrosion problem. This procedure shall lead to the
following estimate

lur — UQH(Jl(F?) < const.|log ([[u1 — u2||z21(BR1+1(0)\BR1 (0)))|726» (1.26)

where 6 > 0 and where I'} is a given inner portion of I'y .

By combining the stability estimates listed in i) and ii), we shall obtain a sta-
bility result for the total field at the boundary in terms of the measurements of
the far field.

Finally, as a consequence of the previous achievements, we shall formulate the
main result of Chapter 5, that consists in a stability estimate of the surface
impedance by the far field measurements. Assuming that (1.23) holds, we have
shown that the impedances A1, A2 agree up to an error

| log(e)| " (1.27)

For a sake of completeness, let us point out that Labreuche [53] has proved a
stability result for this inverse problem under the much stronger assumption of
analyticity of the boundary, whereas in the present thesis we shall deal with the
more concrete case of a priori bounds on finitely many derivatives, that is we
shall assume that I'; is a C*! portion of dD.
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Chapter 2

Quantitative estimates of
unique continuation

The aim of this chapter is to collect the main tools and the methods on which
are based the proofs of the stability results contained in this thesis. Here and in
the sequel we shall refer to those techniques as quantitative estimates of unique
continuation.
In Section 2.1 we shall introduce the quantitative notions of smoothness of the
geometry that we shall consider. Moreover, we shall fix some notations that will
be used throughout the thesis.
In Section 2.2 we shall deal with the stability issue for the following Cauchy
problem

div(cVu) =0 in Q,

u=71 on X, (2.1)

oVu-v=g on X .

The proof of the stability Theorem 2.7 will be obtained by combining the results
contained in each one of the three subsections.

We will start the analysis of the problem by formulating the main hypothesis.
We shall assume that the domain 2 is of Lipschitz class and we will require that
the Cauchy surface X is C''*® smooth. Moreover, we will specify the space where
the Cauchy data are taken and we will require that the background conductivity
o satisfies an ellipticity condition as well a Lipschitz continuity assumption. We
prescribe also an a priori energy bound on the solution u itself.

In Subsection 2.2.1 we shall approach the treatment of the solution of the Cauchy
problem by stating an inequality, see Lemma 2.3, first discussed by Payne [63]
and then developed by Trytten [69]. This inequality consists in an upper bound
for the solution to the Cauchy problem (2.1) near the boundary in terms of the
L? norm of u and its gradient on the Cauchy surface X.

By handling the inequality provided by Lemma 2.3, we will derive in Theorem
2.4 a stability estimate for the solution w to (2.1) near the boundary in terms
of the Cauchy data. Indeed, we shall make use of the regularity assumptions
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on the Cauchy data, as well as those made on the portion X, to reformulate the
stability estimate due to Trytten in a new version, where, roughly speaking, the
L2 norm of the gradient is replaced by the L? norm of the normal derivative.
In Subsection 2.2.2 we shall discuss estimates of unique continuation from the
interior as the three spheres inequality, see Lemma 2.5. This is a classic tool
arising in unique continuation, which generalizes the Hadamard’s three circles
theorem. We recall the proof by Landis [54] based on Carlemann estimates
and Agmon [4] relying on arguments of logarithmic convexity. We shall refer
also to Garofalo and Lin [38] and to Kukaviza [51]. In Theorem 2.6 we will
exhibit a useful application of the three spheres inequality based on an iterative
procedure. Such a theorem will allow us to evaluate how much the error on the
solution propagates in the interior.

Finally, we will conclude the study of the Cauchy problem by providing in
Subsection 2.2.3 a stability result of logarithmic type up to the portion of the
boundary T', being I' = 992 \ ¥. In order to prove such a result, we shall
need to require some further a priori assumptions on the solution u itself, as
the Hoélder regularity of the solution together with its first order derivatives in a
neighborhood of I' as well a further regularity assumption on the portion I'. The
proof of Theorem 2.7 mostly relies on the techniques introduced in the previous
two subsections, beyond the use of the cone condition which is guaranteed by
the Lipschitz regularity of the boundary. Such a condition will allow us to carry
over the iterated techniques of the three spheres inequality within the cone. By
this trick, we will prove that the rate of stability is of log type.

In Section 2.3 we shall treat a quite recent tool of unique continuation as the
doubling inequality. In Proposition 2.8 we shall state a doubling inequality in
the interior, that has been introduced by Garofalo and Lin [38], whereas in
Proposition 2.9, we shall state a doubling inequality at the boundary when an
homogeneous Neumann boundary condition applies. The study of this tool has
been introduced by Adolfsson, Escauriaza and Kenig [3], developed by Kukavika
and Nystrom [52] and Adolfsson and Escauriaza [2], to whom we shall refer.
Let us also stress that these kinds of inequalities shall provide a useful tool to
evaluate the local vanishing rate of a solution, and as its consequence allows to
apply the theory of the Muckenhoupt weights [28].

2.1 Definitions and notations

We shall make a repeated use throughout the thesis of quantitative notions of
smoothness for the boundary of the domain 2. Let us introduce the following
notations and definitions.

In several places it will be useful to isolate one privilege coordinate direction,
to this purpose, we shall use the following notions for points z € R", 2’ €
R 1 n> 2 2= (2,2,), 2 = (2", 2,_1), with 2" € R"? and z,,,2,,_1 € R.
Moreover, given a point 2 € R™, we shall denote with B,.(z), B.(z), B, (x) the
ball in R”®, R*~!, R"2 respectively, centered in 2 with radius r.

Definition 2.1. Let Q be a bounded domain in R™ with n > 2. We shall say
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that the boundary 0S) of Q is of Lipschitz class with constants rq, M > 0 if, for
every xg € 0N), there exists a rigid transformation of coordinates under which,

QN Byy(w0) = {(a,20) : 20 > A(a')) (2.2)

where ,
v: B, (x0) C R ! SR,

satisfying v(0) = 0 and
”’YHCOJ(B:,O(:EO)) < Mry ,
where we denote by

(@) =)l

||7||00,1(B;0(z0)) = HVHLw(B;O(zO)) + 7o sup Iz — g

z,y€B,  (20)
zHy

Definition 2.2. Given an integer k > 1 and o, 0 < a < 1, we shall say that a
portion S of 0K is of class C** with constants rg, M > 0 if for any zo € S,
there exists a rigid transformation of coordinates under which,

QN By, (20) = 1, 20) 2 > 9(a)} (2.3)
where

¢: B, () CR" =R (2.4)
is a O™ function satisfying for every multi-index 0 < |B] < k

ID7@(0)] =0 and | @llcra s, () < Mo, (2.5)

where we denote

k
||¢||C’““‘(B/T0(zo)) = ZTO] Z HDﬁ@HLoo(B;O(zO)) + (2.6)
J=0  |Bl=j
T D |DPp(x) — DPp(y)| _
|8]=7 zyEB., (z0) = =
TFy

We introduce some notations that we shall use in the present chapter as well as
in Chapter 3 and Chapter 4.
Let S be a portion of 052, then for every p > 0, we set

US ={z € Q:dist(z,00)\ S) > p} , (2.7)
SP=USNS, (2.8)
Q, = {z € Q:dist(z,0Q) > p} , (2.9)
H}(Q,8)={nec H(Q) : ns =0} (2.10)
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2.2 Stability for the Cauchy problem

In this section we shall deal with the stability issue for the Cauchy problem
(2.1). We shall prove that, under suitable a priori assumptions, the dependence
of the solution to (2.1) upon the Cauchy data is of logarithmic type.

Let us formulate the main hypothesis.

Assumptions on the domain

Given D > 0, we assume that
the diameter of Q is bounded by D. (2.11)
Given rg, M > 0 we assume that
Q is of Lipschitz class with constants rq, M. (2.12)
Moreover, given 0 < a < 1, we assume that the portion of the boundary

Y is of class C® with constants rq, M. (2.13)

Assumptions on the Cauchy data
We shall assume the following on the Dirichlet datum

peHY), (2.14)
where Hz (%) is the interpolation space [H!(X), L%(2)]

details.
Concerning the Neumann datum ¢ we shall assume

see [58, Chap. 1] for

1
2

g€ L*(%). (2.15)

Assumptions on the conductivity

We shall assume that the conductivity o is a function from R™ with values in an
n x n symmetric matrix o(x) = (04;(2));;=; satisfying the ellipticity condition

n
pHEP <> oij(0)6g < plél?, forall z€Q and £€R™,  (2.16)
i,j=1
and the Lipschitz condition
loij(x) — 04 (y)| < K|z —y|, foralli,j=1,...,nand z,y € Q, (2.17)

where K > 0, > 1 are prescribed constants.
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A priori bound on the energy

Given E > 0, we assume that

/u2+/ Vul> < E . (2.18)
Q Q

In the course of the chapter the constants ro, M, D, «, u, K, E will be referred
as the a priori data.

Let us recall that, given ¢ € H2(X) and g € L2(), a weak solution to the
Cauchy problem (2.1) is a function u € H'(2) such that u|g = 9 in the trace

sense and
/ oVu-Vn= / gn , (2.19)
Q by

for every n € H}(Q,T'), where
=00\ 5, (2.20)

2.2.1 Stability estimates of continuation from Cauchy data

We state below a classical estimate of continuation from the boundary due to
Trytten [69]. We also outline a sketch of the proof.

Lemma 2.3 (Trytten). Let Q be a domain satisfying (2.12). Let u € H(2)
be a weak solution to (2.1) and let (2.14)-(2.17) be satisfied.
Then, for every Py € ¥

1—
lull2s,pynvz) < Cr(I8lleaese + IVullzey + lullaie) "

(Illz2(zey + [Vullzzsn)” (2.21)

4\/1]\_~4_M2 0, 4\/?%\/[2 r0> and Py = P, + 4\/%7“0 -v, where v is the
outer unit normal to Q0 at Py and Cy > 0, 0 < n < 1 are constants depending

on the a priori data and on p only.

where p € (

Proof. We shall give a sketch of the proof using the stability estimate for
the Cauchy problem for elliptic equations in divergence form with Lipschitz
coefficients proved by Trytten [69], see also Payne [63].

Let us define

M

=, 2.22

i (2.22)
3M

ro. (2.23)

W V>

We can deduce from [69] that, for every p € (p1, p2), there exists an exponent

p > 1 and a constant K depending on the a priori data and on p only, such that

P C 2 2 2" 2 2 2
Py« 2 .
F<2)7T0p (/Epu +r0/2p|Vu|> (/Epu +7"O/ZP|VU| —|—7"0/U

p
0

oVu - Vu)

1-n

(2.24)
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i K
F(p) :/ Tﬁp/ oVu-Vu+ — </ u? +r(2)/ Vu|2) , (2.25)
1 Br(Po)ﬁUZEm L) Pl »e1

with , 0 < n < 1 and C > 0 constants depending only on the a priori data
and on p only.

On the other hand the arguments in [69, p. 226] ensures the existence of a
constant ¢; > 0 only depending on on the a prior: data and on p such that

F (3) > cl/ u?. (2.26)
2 B, (PO)NUZ,

Thus, combining (2.24) and (2.26) the thesis follows. O

In the following theorem, we shall elaborate the inequality (2.21) obtaining a
stability estimate of continuation from Cauchy data.

Theorem 2.4 (Stability near the boundary). Let Q and ¥ be a domain
and a portion of its boundary satisfying (2.12) and (2.13) respectively. Let
u € HY(Q) be a weak solution to (2.1) and let (2.14)-(2.17) be satisfied.

Then, we have that for every P, € 270, u satisfies the following estimate

1-5
||UHL2(B,,(P0)QU§TO < C(IWll2mey + Ngllzoey + lullar@) -

s
(1Yl 2mey + Ngllzzse)

where p € (4 1]:{M2 0, 4\/§sz TO), Py=P + ﬁ?‘o v, v 18 the outer unit
normal to Q at Py and C' > 0, 0 < § < 1 are constants depending on the a priori
data and on p only.

Proof. Let us define the function g € L?(99) as follows

g(x), . for a.e. x € X0 |
g(r) = ———u for a.e. Q\ 2
g(z) EOReS ETog, orae. z€dQ\X,
0, otherwise .

Let us consider the following Neumann problem

{ div(eVz) =0, in Q,

oVz-v=4g, on 0N . (2.27)

Note that fasz g = 0, hence a weak solution z € H'(Q) exists and it is unique
up to an additive constant. We select the solution z of (2.27) with zero average,
it is well-known that for such a z the following holds

Izl 1) < Callgllz2a0) < CallgllLz(sro)
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where Cy and C5 are positive constants depending on the a priori data only.
Let us set w = u — z, thus w solves the following Cauchy problem

div(eVw) =0, in Q,
w=1—z, on X", (2.28)
oVw -v =0, on X0,

By a standard boundary regularity estimate (see for instance [5, p.667]), we
have that w € C1#(U io) and the following holds
2

[wllgrsws ) < Callwlm (), (2.29)

where 0 < § < 1 and Cy > 0 are constants depending on the a priori data only.
By an interpolation inequality, (see for instance [8, p.777]) we have that

17
||Vw||L2(22T0) < C5Hw||cl,’:7(U§ )llez?(z}%o) ’ (2'30)
270

where C5 > 0 and 0 < v < 1 are constants depending on the a priori data only.
Moreover,

lwllar @) < llullar@) + 12llm @) < Co (lullar@) + lgllz2sroy) »  (2:31)

where Cg = max{1,Cs}. From (2.29),(2.30) and (2.31) it follows that

1—ry
IVl 2oy < Cr (Ilull oy + Il 2oy )

(Il 220y + 12l 22(52r0)) " - (2.32)
Applying (2.21) to w and using (2.32) we obtain
1—
lullezs,pyrvp,) < C (Il rzcsroy + Ngllzzeroy + llullaey) "
)7

(Il z2zroy + Ngllz2(zroy

And the thesis follows with § = . O

2.2.2 The three spheres inequality
In this subsection we shall consider a solution u to the elliptic equation
div(eVu) =0 in Q. (2.33)

We state the following classical inequality in connection with unique continua-
tion.
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Lemma 2.5 (Three spheres inequality). Let Q2 be a bounded domain sat-
isfying (2.11),(2.12) and let the conductivity tensor o satisfies the ellipticity
condition (2.16) and the Lipschitz reqularity assumption (2.17).

Let u be a solution to (2.33). Then for every ri,ra,713,7, 0 <711 <79 <73 <T
and for every xo € Qr, we have that

T 1-7
/ u? < C (/ u2> : (/ u2> , (2.34)
Bry (20) By (o) By (20)

where C >0 and 7, 0 < 7 < 1 only depending on u, K, = 22

Y s T "
Proof.  For the proof we refer to Kukavika [51] and also to Korevaar and
Meyers [48]. O

By the iterated use of the three spheres inequality we obtain a stability estimate
of continuation from the interior, as follows.

Theorem 2.6. Let the hypothesis of Lemma 2.5 be satisfied. Let pg > 0 and
let xo, Yo € Q4p,, then

/ u? < C (/ u2> S (2.35)
By (y0) B3y (z0)

where C > 0 and 7, 0 < 7 < 1 are constants only depending on u, K, whereas
€]

wnﬂf} ' ~

Proof.  Following Lieberman [57], we introduce a regularized distance d from

the boundary of £2. We have that there exists d such that d € C?(2) N C%1(Q),

satisfying the following properties
) dist(x, 9
i) 5 < SUR00)

d(x)

ii) |Vd(z)| > c1, for every x such that dist(x,dQ) < bro,

s is a positive constant such that s <

< 7,

iii) ||d||cor < earo,

where 79,71, ¢1, c2, b are positive constants depending on M only, (see also [8,
Lemma 5.2]).
Let us define for every p > 0

Q,={z €Q : dz)>p}.

It follows that, there exists a, 0 < a < 1, only depending on M such that for
every p, 0 < p < arg, §, is connected with boundary of class C* and

é1p < dist(z,00) < éap for every z € 8Qp naQ, (2.36)

where €1, ¢y are positive constants depending on M only. By (2.36) it follows
that R
Qz,p C QY C Qs p -
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Let v be a path in Q4_p0 joining xg to yo and let us define {y;}, ¢ =0,...,s as

1
follows, y;+1 = 7(¢;), where t; = max{t : |y(t) — yi| = 2po} if |z0 — yi| > 2p0
otherwise let ¢ = s and stop the process. Now by Lemma (2.5) we have that

T 1—7
/ u2§0</ u2> </ u2> .
B3po (yo) Bpo (yO) B4po (yO)

Now since B, (y0) C B3p,(y1) and by (2.18), we have that

/ uw?<C (/ u2> CEOT)
By (yo) Bspg (1)

An iterated application of the three spheres inequality leads to

/ u? < C </ u2> BT
Bpo(yo) BPo(yS)

Finally observing that B, (ys) C Bsp,(zo) the theorem follows. O

2.2.3 Stability estimate up to the boundary

In this subsection we give the proof of the stability estimate up to the portion of
the boundary T for the solution u to the problem (2.1) in terms of the Cauchy
data.

In order to obtain such an estimate we need to make use of some a priori bounds
on a weak solution u € H'(2) to the Cauchy problem (2.1), as well as a further
regularity assumption on the portion I'.

Let us require the following.

A regularity assumption on I

Given a, 0 < a < 1, we shall require that the portion of the boundary

I is C® smooth with constants 79, M. (2.37)

A priori bound on the C1'* regularity at the boundary

Given a, 0 < a < 1, we shall assume that, for every p € (0,79), u € Clva(U;ﬂ)
and that there exists a constant C, depending on p, such that

||UHCW(U§) <C,. (2.38)

Let us stress that in the treatment of the inverse corrosion problem and of the
inverse scattering one we will not need to a priori require a bound of the type
(2.38). Indeed, in Theorem (3.4) and in Theorem (5.3), we will prove a property
of this sort by making use of the boundary condition and of the a priori bounds
on the unknown boundary terms.
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Theorem 2.7 (Stability for the Cauchy problem). Let Q, ¥ and I’ be such
that (2.11),(2.12),(2.13) and (2.37) are satisfied. Let (2.14)-(2.17) be satisfied.
Let u; € HY(Q), i = 1,2 be weak solutions to the Cauchy problem (2.1) with
Y =1; and g = g; respectively, such that (2.18) and (2.38) hold for each u;.
Suppose that

191 — Yallr2(s) <, (2.39)
g1 — g2llL2(s) <e, (2.40)

then, for every p € (0,1¢) there exists a constant ¢, > 0 depending on the a
priori data and on p only, such that

lur = usllor ey < eollog (e)] 7, (2.41)
where 6,0 < 0 < 1 is a constant depending on a priori data only.

Proof.  Since the boundary of € is of Lipschitz class, then it satisfies the cone
property. More precisely, if @ is a point of 02, then there exists a rigid trans-
formation of coordinates under which we have Q = 0. Moreover, considering
the finite cone

||

C:{x:|x<r0, M>COSQ}

with axis in the direction £ and width 26, where # = arctan ﬁ, we have that
C C Q. Let us consider now a point @ € I' and let @y be a point lying on the
axis ¢ of the cone with vertex in @ = 0 such that dy = dist(Qo,0) < %. Let us
define © = u; — uo.

Using the notation introduced in the Proposition 2.4, we define the point P =
Py — Nﬁro ‘v, po = min{mro, 2 sinf}. By Theorem 2.6 with
xg = P and yo = Qo and by (2.18), we have that

/ u? < C (/ u2> BT (2.42)
By, (Qo) B3y, (P)

Moreover, since Bs,,(P) C B__sum 2TO(PO) N Us.,, then by Proposition 2.4,

4/ 14+M

(2.18) and the bounds on the error (2.39) and (2.40), we can infer that

s

/ i < Cl(e+ B)0 - (e)P)
BPO(QO)

We shall construct a chain of balls B,, (Qk) centered on the axis of the cone,
pairwise tangent to each other and all contained in the cone

¢ = {x sz < ro, 28 > COSG’} ,

||
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where 6/ = arcsin (Z—g). Let B,,(Qo) be the first of them, the following are
defined by induction in such a way

Qrk+1 = Qr — (1 + 1)pr€

Pk+1 = PPk
dk+1 = ,[Ldk ’
with
_ 1 —sin®
=1 +sind’

Hence, with this choice, we have p, = i*py and B, ,, (Qr+1) C Bsp, (Qk).
Arguing with analogous arguments to those developed in Theorem (2.6), we
have that

lull2s,, @y < lullze(ss, @) <
T 1—7
< ullzes,, @ ollullza(s,, (@)
ok _ YT
< CllullFam, @ < C{le+B) @7} (243)

For every r, 0 < r < dg, let k(r) be the smallest positive integer such that
dr < r then, since dj, = fi*dy, it follows

log (- log(+-
| g(dfj)l < k() < | g(djj)lJrl’ (2.44)
log fu log i
and by (2.43) we deduce
5 P
||UHL2(B%(T)(Q;€(T))) < O{ [(EI + E)lf . (5) ] } . (245)

Let Z € T'% with p € (0,79) and let 2 € Bexoy (Qk(r)—1)- By the a priori
2

assumption (2.38) we have, in particular, that u € C1*(U}) with
4
HUHCLQ(U%) < C,. (2.46)
Then (2.46) yields to
_ o 2 \¢
[u(@)] < Ju(@)] + Cplr — 2|* < fu(z)| + C, a2

Integrating this inequality over By -1 (Qp(ry—1), we have that
2

42\
lu(z)[2dz + 203( ;2 ) . (2.47)

< ﬁ/
w"(pk2 -) Brg(m-1 (Qk(T)—l)
3
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Being & the smallest integer such that dp < r, then di_1 > r and thus (2.47)
yields to

u(z)” < L/n/ |u(x)2dz + Cr2® .
(7” sin ¢ ) Borry—1(Qr(r-1)
By (2.45) we have that
) C Lo SR -1
lu(z)? < ﬁ{ [+ E)' - ()] } + O (2.48)

By the bound (2.46) we deduce also that

ou(ZT)
v

ou(x)
v

<

2 «
+C (N’f') .
"\ i
Integrating over Be(y—1 (Q(r)—1) We obtain that
2

2 2

ou(T)
ov

- 2 / ‘[“)u(x)
B w”(ka_l)n Bﬂk(r;)fl (Qk(r)—l) I

4r2\*
dx+2C§( - ) <

12

=y

< —2w

w"(pk2 5)" Bryiry-1 (Qk(r)—l)
2

4r2\ "
|Vu(x)2dw+202( ! > :

[i2

Applying the Caccioppoli inequality, we have
2
C
< — / u(z)?dx + Cr?* .
(Pkfl) By ry—1(Q@r(r)-1)

Rephrasing the arguments that have led to (2.48), we obtain that

‘8u(:v)
v

(=1

ou(z) {[(5 LB (5)5]TS} + O (2.49)

ov

2
< C

- T"+2

The choice in (2.44) guarantees that

kr)-1 < (T ’
! - <d0> ’

)log 7. Thus, by (2.48) and by (2.49), it follows that

ju(z)] < cp{r-’é' [(c+B) (&))" ] T ra} , (2.50)

< Cp{r—’% [((5 + B (5)5)75} T r“} . (251)
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Minimizing the right hand sides of the above inequalities with respect to r, with
r € (0,7), we deduce

lu(z)| < Cpllog () (2.52)
‘82(;) < Cyllog () (2.53)

where C, > 0 is a constant depending on the a priori data and on p only. Thus,
since Z is an arbitrary point in T'%, by (2.52) and (2.53) we have that

1)l g, < Collog (€)% (2.54)
ou(z) oo

< vtz .
H Pl (2.55)

By an interpolation inequality we have

IVe(@) L= ey < cpllull? ||UHC1 ey 7

L°°(F2

(o4

where 3 = 257 and ¢, > 0 depends on the a priori data and on p only. Thus,
by (2.46), we obtain

1-4
IV ()llmny < collull? oy O

It follows that for every e < gq, with ¢ depending only on the a priori data,

IV ()| o (re)

IN

+[|Ve(u)| Lo (rey <
Lo (T'P)

H@I/
< collog (e)| 5, (2.56)

where ¢, > 0 depends on the a priori data and on p only. Hence, by a possible
replacing of €y with a smaller one depending on the a priori data only, we have
that

[ur — usllcr ey < €] log ()| ¥32 for every ¢,0 < & < &. (2.57)
Thus the thesis follows with 6 = % [l

2.3 Doubling inequalities

In this section we list two versions of doubling inequalities. The first one is the
following doubling inequality in the interior.
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Proposition 2.8 (Doubling inequality in the interior). Let the conductiv-
ity o satisfies (2.16), (2.17). Let u € HY(Q) be a weak solution to the equation
(2.33). For every ¥ > 0 and for every xo € Qf,

/ u? < OB~ / u? (2.58)
Bgy (o) By (o)

for every r, 8 such that 1 < 8 and 0 < Br <7, where C' only depends on p and
K, whereas K only depends on u, K and increasingly on

2
_ 7;2 fBF(-TO) |Vu‘

N(F) = .
fB;(a:U) |ul?

(2.59)

Proof.  For the proof we refer to Garofalo and Lin [38]. See also, for a more
recent proof, Kukavica [51]. O

We state below the following doubling inequality at the boundary.

Proposition 2.9 (Doubling inequality at the boundary). Let Q be a
domain satisfying (2.12) and let o € 0. Let v be a solution to

div(a’'Vv) =0 in QN Br,(zo) (2.60)
o'Vv-v=0 in 02 N By, (o), (2.61)

for some Ry > 0, where ¢’ is a function from R™ with values in an n X n
symmetric matriz o'(z) = (0};(x))} ;= satisfying the following assumptions,
for given positive constants ug, a and C,

i)

n

po € < Z ol (2)&&5 < polél?, forall x € Q and £ €R", (2.62)

ij=1
i)
o' (0) = Id, (2.63)
iii)
o' (x)r-v=0, fora.e xz€ IQN Bg,(xo), (2.64)
iv)

C C
Vo' ()] <~ o7 o' (@) = o/ (@) < ~Jal” for every @ € B, (w0]2.65)
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Then there ezists R, 0 < R < Ry, depending on pg, @ and C only, such that

/ u? < cﬂf(/ u? (2.66)
QmB[jT(IO) QOBT(IO)

for every r, 3 such that 1 < 3 and 0 < Br < R, where ¢ > 0 only depends on
Lo, a, C, whereas K only depends on pgy, o, C' and increasingly on
Vol?

2 fQﬂBRO (CE()) |

N(Ro) = Ry (2.67)

f{)BRo(zo)ﬂQ [v]?

Proof.  For the proof we refer to [2, Theorem 1.3]. O
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Chapter 3

Stability for the inverse
corrosion problem

In this chapter we shall discuss the stability issue for the determination of the
nonlinear term f in the boundary value problem (1.5). Before stating the main
results of this chapter let us formulate the main hypothesis on the data of the
problem and on the a prior: assumptions on the unknown nonlinear term under
which we shall prove the stability estimate.

Assumptions on the domain

Given positive constants D, rg, M, we assume throughout this chapter that the
assumptions (2.11) and (2.12) are satisfied.

We suppose that I'y, 'y are two mutually disjoint, nonempty, connected, open
subsets of 9N and

I'p 269\(F1 UFQ) and fl ﬁfD 75@ (31)

Moreover, given 0 < o < 1, we assume that the portions of the boundary T;
are contained respectively into surfaces S;, i = 1,2 which are C*® smooth with
constants rq, M.

More precisely, for any xg € S;, ¢ = 1,2, we have that up to a rigid change of
coordinates,

Si N By, (x0) = {(2', ) : 2 = pi(2')} (3.2)

with ¢; ¢ = 1,2 satistying (2.4)-(2.6) with ¢ = ¢; and k = 1.
In particular it follows that if

zo €I'; and diSt(iC(h].—‘D) >7r9,
then

QN By, (xg) = {(2',2,) € By (o) : T > pi(x')} (3.3)
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where (; is the Lipschitz function whose graph locally represents 9€2. Moreover,
since QN B,,(z0) NTp = 0, ¢; must also be the C1'* function whose graph
locally represents S;. We also suppose that the boundary of I';, within .S;, is of
Ch® class with constants rg, M, namely, for any xo € OL;, there exists a rigid
transformation of coordinates under which

0T N By (x0) = {(2/,20) € Bry(z0) 1 xn = 0i(2), Ty =i(z")}  (3.4)
and
¥ B, (zg) CR"2 — R (3.5)

satisfying 1;(0) = |[V1;(0)] = 0 and ||?/Ji||cl,a(13;fo (o)) <M.

Assumptions on the boundary data

Given G, m positive constants, we assume that the current flux g is a prescribed
function such that

gllcoaqr,) <G, (3.6)
and furthermore

||9||Loo(r§*0) >m>0. (3.7)
A priori bound on the energy
Given E > 0, we assume that the voltage potential u satisfies the a priori bound
(2.18).
A priori information on the nonlinear term

Given L > 0 given positive constant, we assume that the function f belongs to
C%1(R,R) and, in particular,

f(0)=0 and |f(u)— f(v)| < Llu—v| for every u,v € R . (3.8)

Let us recall that a weak solution to the problem (1.5) is a function u €
H}(,Tp), such that

/ Vu-Vp= / gp+ | f(wp forall pe Hy(Q,Tp). (3.9)
Q s I

We shall refer in the sequel to the a priori data as to the set of quantities
ro,M,a,L,G,E,D.

Before stating the main theorems of this chapter let us recall that we shall
denote with 7(t) and w(t), two positive increasing functions defined on (0, 4+00),
that satisfy

-
n(t) > exp {— (t) } for every 0 <t <G | (3.10)
c
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w(t)<C |log(t)|719 , forevery 0<t<1 (3.11)

where ¢ > 0, C > 0, v > 1, 0 < # < 1 are constants depending on the a priori
data only.
The statements of the main results are the following.

Theorem 3.1 (Lower bound for the oscillation). Let Q,g satisfying the
a priori assumptions. Let u be a weak solution of (1.5) satisfying the a priori
bound (2.18) then

%Slcu > "7(”9”[,00({‘2”)))
where n satisfies (3.10).

Theorem 3.2 (Stability for the nonlinear term f). Let u; € H}(Q,Tp),
i = 1,2 be weak solutions of the problem (1.5), with f = f; and g = g; respec-
tively and such that (2.18) holds for each w;. Let us also assume that, for some
positive number m, the following holds

1911l oo (p2roy = m >0 (3.12)

Moreover, let 1; = ui|1, , 4 =1,2. There exist C > 0, g9 > 0 only depending
on the a priori data and on m such that, if, for some e, 0 < e < g9, we have

1 = 2llL2r,) <€)
lg1 — g2llz2rs) < €,

then
Ilf1— Fallzeqry Swl(e) ,

where
V=(a,08) C[-CE,CE],

1s such that

and n,w satisfy (3.10), (3.11) respectively.

3.1 The regularity results

Lemma 3.3 (Holder regularity at the boundary). Let u be a solution to
(1.5), satisfying the a priori bound (2.18) then there exists a constant C' > 0,
depending on the a priori data only, such that

il (52 oy < B, for every zo € Ty (3.13)
4
and
l|lullco.aryy < CE (3.14)

where 0 < a < 1 is a constant depending on 19, M,n only.
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Proof. For any zg € I'; and for any p > 0, we shall denote

Fp(ZO) =QnN Bp(Z()) 5 (315)

Let 0 < p1 < p2 < rp and let us consider a test function ¢ € Cl(ﬁ) such that
) 0<p<L

ii) p =1inT), (20) and ¢ =01in Q\ Ty, (20);

iii) V| < :
P2 — P1

For any integer s > 2, let us define the function ¢ = |u|*~2up?. Hence, choosing
1 as test function in the weak formulation of the problem (3.9) we have that

[ 0Pl e [ e Vel
Ty (20) p2 (20)
]/ Fl)ul*~?up®. (3.17)
Apz(zo)
Hence,

/ (s — 1)|Vul?|u|*"2p* < ’/ 2Vu - V<p|u|572u<p‘ + (3.18)
sz (ZU) Fpg (ZO)

[ ]
Apz(zo)

By applying the Holder inequality to the first term on the right hand side of
(3.18), we obtain

1
4 2
’/ 2Vu - ch|u|3*2ucp‘ < (/ |Vu|2|u|52<,02> </ u|s>
Ty, (20) P2 —pP1 T'py(20) T'py(20)

By the Schwartz inequality, it then follows that for every ¢ > 0

‘/ 2Vu - Vnp|u|s_2ug0‘ < (3.19)
Fpg (ZO)

16
<e / Vul 22 | + — 0 / Juf?
Ty, (20) (p2 — p1)%e Ty (20)

Let us now consider the second term on the right hand side of (3.18). The
assumption (3.8) yields

[ e < nf o e (3.20)
Apz(ZO) APQ(ZO)
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Furthermore by a trace inequality, see for instance [1, Theorem 5.22], we infer
that

[ st <on [ 9(upe) (321)
Ay, (20) Ty, (20)

where C' > 0 is a constant depending on the a priori data only. Hence by the
Schwartz inequality, it then follows that for every ¢ > 0

[ rwn ] < (322)

s2C?%L2 4C'L
<e / [~ Vul2? + / ful® + / fuf?
Ty, (20) € Ty, (20) P2 —p1 T'py (20)

Inserting (3.19) and (3.22) in (3.18), we obtain

(1 2) < / u|”w|%2> <
F/J2(ZO)

16 [25°C?  4CL .
< 5+ + |ul
(p2 — p1)2e € p2 = p1 T, (20)

Choosing € = i in the above inequality we have that

/ =2 Vul? < ( 32 N 2125202 . 2CL ) / ol
T, (20) ~ \(p2—p1)%e € P2 — p1 T, (20)

By the Sobolev inequality, see for instance [1, Chap. 5], we have that

n—2

= 2 1
fs " 1 s
/ |u‘ﬁ—2 < <C’(+5)) / |u|5 ,
Tp, (20) P2 — pP1 Tpy (20)

where 7 = n for n > 2, 2 > 2 and C' > 0 is a constant depending on the a priori

data only.

Now, dealing as in [39, Chap. 8], we observe that the above inequality can be
. m

iterated. Indeed, setting s = s, = 2 (ﬁ) and pp, = P +27"2, m =

0,1,..., by (3.23) it follows

n ¥ am(z25)™™
< — . 2
e o ) < (C73) sy ) B2
Letting m tends to oo in (3.23), we can infer that
< .24
HUHLOO(F%(ZO)) — CHU”[E(F%(ZO))’ (3 )

where C' > 0 is a constant depending on the a priori data only.
Hence combining (2.18) and (3.24) the inequality (3.13) follows.
Let us now prove the inequality (3.14).

Let 0 <7 <7y <2 and let us consider a test function 7 € C'(Q) such that
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i) 0<n<1;
i) n=1inT,, (%) and n =0 in Q\ T'r,(20);

iii) (V| <
g —T1

By (3.13), we have that

My = sup wu(x) < +oo. (3.25)
z€l, (z0)

Let us define the following non-negative function
v(z) = My —u(x), for every x € I'y,(20). (3.26)
Let us introduce the following quantities.
For every p € (0, 72), let
i) b=2LC,
ii) h = bMy;
iii) & = k(p) = ph,
iv) b=0%+k"2n%;
v) t=v+k.

where C' > 0 is the constant appearing in the inequality (3.21) and ¢ is such
that 0 <0 < 1.

Let us define, for 8 € R\ {0} the function y = n?3”. Hence choosing x as test
function in the weak formulation (3.9), it follows that

2 1
/ Vo257~ 1n? + f/ Vo - Vini? = ——/ f(My —v)n*3”.(3.27)
T, (20) B Jr,, (=) B J A, (z0)
By the hypothesis (3.8) and by (3.27), we can infer that
2
/ Vo208~ 1n? + —/ Vo - Vino? < L| My — v|n?*o”. (3.28)
Ty, (z0) /6 Tz(zo) |ﬁ| Ar,(20)
Furthermore by the trace inequality used in (3.21), we have that

/F Voot 1 2 / Vo Vnmﬂ<W VI =),
vy (20

T2

After straightforward calculatlons, we have that

/ \Vv|217’6_1772 — LC’/ | My — v||Vv|176_1772 <
Ty (20) Ty (20)

L 2L
Vo||Vn|no? Mo — v||Vn|ns® +
W/MJ 9l + M — o] [V

R (20)

IN

LC

A |Vo|n?oP. (3.29)
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By the Schwartz inequality it follows that for every € > 0

LC/ My — o||[Volg® 12 < g/ Vool 4 (3.30)
o (20) o (20)
L2 2
+ ¢ / | My — v|217'6*1772.
€ 72(20)

Hence choosing ¢ = 1 in (3.30), we obtain

/ Vo250 — LC/ My — o [VoloP 12 > (3.31)
T'Q(ZO) ro (20)

1
> 7/ |VU|2 ~B—1 2 2L2C2/ |M2*’U|217B717]22
2 Jr,,(20) T, (20)

> }/ |VU|2[312 bz/ 2512 h2/ @ﬁfan.
21,y (20) T, (20) Ty, (20)

Moreover, observing that b?v? + h? < bo?, by (3.31) we can infer that

/ Vo267~ 1? — LC/ | My — v||Vo|oP~1n?
o (20) ro (20)

> 1</ |Vv|2 pf—1 2 2b/ z7ﬁ+1772>
2 \Jr,, (z0) Ty, (20)

On the other hand we have also that

/1—‘7‘2 (z0

< / L o1vo] + bv + ) [Vilno®. (3.33)
L1y (20) 2

v

(3.32)

V|| Valng? + LC / M — o||Vlno? =

r2 (ZO

Noticing that bv + h < 2vbo, we have that (3.33) yields
[ welvale Lo [ M ol Vi <
FT2( 0
< / (|W| + \/&7) \Vn|naP. (3.34)
I (20)
Hence inserting (3.32) and (3.34) in (3.29) we obtain

1 _
3 (/ Vo> 571 — 2b/ v5+1n2> < (3.35)
T‘Q(ZO) TQ(ZO)

/ no® V|| Vol + — m’}ﬁ“\/glvnl +
16 T, (20) |ﬂ|

IN

LC
+ |Voln?s”.
‘ﬁl 72 Z[))
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Moreover, by the Schwartz inequality and by (3.35) we obtain that for every

e>0
1 (/ Vo> 571 — 25/ @@+1n2> < (3.36)
2 \Jr,,(z0) Ty (20)

|%\ /1“,.2(2:0) |Vv\277217ﬁ71 + ﬁm _— |V77\217ﬁ+1 +

+ 2|1ﬁ|/rr2(zo) ‘anzi—}ﬁﬂ + ;’ﬂl/rm(zo)n%ﬁﬂ +

L2 2
+ 5/ (Vo2 1n? + CQ/ Pt
T, (20) elB1? Jr,, (z0)

From the above inequality it follows that

1 3 )/ 2--1,2
- — — —¢ [Volo" = n* <
(2 8] Ty, (20)

b L202> 1 1
< 20+ — + 2@5+1+/ (+) V|2t 3.37
/wzo)( R oy \218] ) Y (337

Thus, choosing ¢ = min{%, %}, we have that

IN

/ Vo> 5%~ 1? < é/ (n? +|Vn?) o7, (3.38)
I'ry (20) Iy (20)

where C' is a positive constant depending on |8l, L, C, M, p,d.
Let w be a function defined as follows

wel T B#-L
log v, if pg=-1.

Hence we can reformulate (3.38) as follows

(ﬁ+1>20/F ( )[n2+|an2} w?, if B# -1,

/ InVuw|* < ) (3.39)
Ty, (20) c (n* + |Vnl*], if g=-1.
Lry (20)
By the Sobolev inequality, see for instance [1, Chap. 5], we have that
2 2 2
w|? s <C / (Invwl? + [wvn|?) 3.40
lroll® 22 o o [nVwl” + [wVn] (3.40)

where 2 = n for n > 2,2 > 2 and C > 0 is a constant depending on the a priori
data only. Combining (3.39) and (3.40) we obtain

< of+1) / (i + [VnP? | (3.41)

HTI’WH2 2h_
La—2 F7-2(zo)

(T'ry (20))
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where ¢ > 0, depending on the a priori data, on p, on |G| and on ¢ only, is
bounded when |3| is bounded away from zero.
Hence from (3.41) we obtain

_ U8 +1+D)

2 27 >~
L7=2 (' (20)) T —T1

lwllz2r,, (z0)) (3.42)

where ¢ > 0, depending on the a priori data, on p and on § only.
At this stage arguing as in [39, Theorem 8.18|, we obtain the following weak
Harnack inequality for the function v.

For every 0 < p < 7%, we have that

P ol < © (int ot #laml) (3.43)
p 20

where C' > 0 is a constant only depending on the a priori data .
On the other hand by (3.13) we have also that,

mg = inf wu(z) < 4oo. (3.44)
z€l, (20)

Then, we define the following non-negative function
z(z) = u(x) — ma for every x € T'y,(20). (3.45)

Hence, by analogous arguments to those developed for the function v, we find
also the following weak Harnack inequality for the function z.

For every 0 < p < 7%, we have that

P el < © (Linf 24 ol ) (3.46)
Fp(zo)

where C' > 0 is a constant only depending on the a priori data .
For every p € (0, &), let us denote

M(p) = sup u, (3.47)
Fp(ZU)

m(p) = inf wu. 3.48

(0) = iut (3.49

By (3.13),(3.43) and (3.46), we have that there exists a constant K > 0 depend-
ing on the a priori data only, such that

pin/ (MQ — u) S K (MQ — M + pd) 5 (349)
F2p(20)

pfn/ (u—mo) < K (m—ma+p°). (3.50)
FZP(ZO)
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Moreover, let us observe that being the boundary 0f2 of Lipschitz class, we have
that there exists a constant ¢; > 0, depending on rg, M only, such that for every

p € (0,78)

p~ " T2p(20)| = c1. (3.51)
Hence adding (3.49) and (3.50), we obtain
M—m< (1 - %)(M2 —my) + 2K 0. (3.52)
Denoting by w(p) = Losc u, we have that by (3.52) it follows
plZ0
w(p) < yw(4p) +c2p” (3.53)

where ¢y = 2K and v =1 — .
By the arguments in [39, Lemma 8.23], it follows that for any u € (0,1) and
any 0 <p <po < 7§

st = (L) ) + a7 (3.54)

where C' is a constant depending on the a priori data only, whereas « is such

that a = (1 — u)(llsg((;))) Hence choosing p such that (1 — ) 1125((%)) < pd, we

have that (3.54) leads to

w(p)
pDé
where c is a constant depending on the a priori data only and 3 is such that

8 =p(d—1) —a+1>0. Furthermore, we have that the above inequality and
(3.13) lead to

¢(po*wlpo) +p”) (3.55)

w(p) -

—a S ¢ (po~*2CE +p”) , (3.56)
where C' is a constant depending on the a priori data only.

Hence we can infer that for any zo € I'y

| < CE. (3.57)

co. (r% (20))
where C' > 0,0 < a < 1 are constants depending on the a priori data only.
Thus the lemma follows. O

Theorem 3.4 (CY“ regularity at the boundary). Let u be a solution
of (1.5), satisfying the a priori bound (2.18), then for any p € (0,79), u €
Cl’“(Ugl) and there exists a constant C, > 0, depending on the a priori data
and on p only, such that the following estimate holds

ull gr.ariy < CoE. (3.58)
(A



3.1 The regularity results 47

Proof.  Since, by Lemma 3.3, we know that u € C%%(T;), by the Lipschitz
regularity of f we have that

) = flul)) € OOy

By well-known regularity bounds for the Neumann problem (see for instance [5,
p.667]) it follows that u € C’l"’“(U,fl) and the following estimate holds

o |2
Co, a(FZ (91/ o (Ff )

(H + E> (3.59)
coa(r?)

where C' > 0 depends on the a priori data and on p only. Moreover, we can

IN

||“H01’Q(U;) , T ||VU||L2(Q)> <

IN

U
estimate the C%“ norm of — in terms of E, in fact

v
Ou(x) _ Ou(y)
— sup du(z) +(3)a sup v v | _
81/ coa(rly e | Ov 2 e |-yl
z€l? z,yel?
|f(u(z)) - fluy)]

= sup [f(u@)|+(5)" s,

— [e3
zEF? m,yEFF |$ y‘

By the Lipschitz bound (3.8) on f and by Lemma 3.3 we obtain

]‘9“ , < Loswp )| +L(2)" s MOt
v CO’Q(Ff) ;L'El—‘lg 2 w,yerlg |.Z‘ N y|

< LHUHCU«“(Fl) < CE . (360)
So inserting this estimate in (3.59) we have the thesis. O

Corollary 3.5. Let u be as above, then, for every p > 0, the function % belongs
to COL(T'Y), with Lipschitz constant L depending on the a a priori data and on
p only.

Proof. Let 2 and y be two points in I' then, by the assumption (3.8) and
by Theorem 3.4, it follows that

‘au(x) - Bu(y)‘
v v

= [fu(@)) = fu@®))] < Llu(z) — u(y)| <
< LC,E|x—vyl.
The thesis follows with L = LC,E. O
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3.2 The lower bound for the oscillation

Proposition 3.6 (Stability near the boundary). Let Q) satisfies the a priori
assumptions and let v € H* () be a solution of the following Cauchy problem

Av=0, inf,
V=g, on Fla
@_h . (3.61)
v — 1 1,

where @, h € L?(T'y) and the boundary conditions are considered in the weak
sense.
Then, for every Py € I‘%”’, v satisfies the following estimate

1-6
[vllz2B, (Po)NU3,..) < C(||%0||L2(rf;) + [Allz2rey + ||U||H1(Q)) :

5
(el + IAlzer) )

where p € (4\/1]‘1]\/[2 0, 7 ?]X[MQ TO), Py=P + \/;ro v, v is the outer unit
normal to Q at P, and C >0, 0 < § < 1 are constants depending on p,rqy,n, M

only.

Proof.  The proposition follows by applying the same arguments introduced

in Theorem 2.4 with ¢ = Id and X =1';. Il
Proof of Theorem 3.1. Lete = 0S¢ u > 0, since u = 0 on I'p we have that
1
0 € [minu, max u] (3.62)
Iy Iy

and hence ||u|zr,) < € and also
ull L2070y < Cie (3.63)

where C] is a positive constant depending on the a priori data only. By the a
priori assumption (3.8) on f, we have that |f(u)| < L|u|, moreover, since

0
‘ g(ux) = |f(u(x))| on T4,
then
< ClLE . (364)
HaV L2(T70)

By Proposition 3.6, it follows

lull 28, (ryruy, ) < Cle+ B)' 70 -€° (3.65)
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where C' is a constant depending on the a priori data only. Since the boundary
of Q is of Lipschitz class, then it satisfies the cone property. More precisely, if
Q is a point of Jf), then there exists a rigid transformation of coordinates under
which we have @@ = 0. Moreover, considering the finite cone

C:{x:|x|<r0, M>COSH}

||

with axis in the direction £ and width 26, where § = arctan ﬁ, we have that C C
Q. Let us consider now a point @ € I'y® and let Qg be a point lying on the axis
¢ of the cone with vertex in @ = 0 such that dy = dist(Qo,0) < %. Following

Lieberman [57], we introduce a regularized distance d from ‘the boundary of
. We have that there exists d such that d € C?(Q) N C%1(Q), satisfying the
following properties
. dist(xz, 90
i) 5 < DRI
d(x)

ii) |Vd(z)| > c1, for every x such that dist(x,dQ) < bro,

S’ylv

iii) ||d~||co,1 S CaTo,

where 79,71, ¢1, ¢2, b are positive constants depending on M only, (see also |8,
Lemma 5.2]).
Let us define for every p > 0

Q,={z €Q : dz)>p}.

It follows that, there exists a, 0 < a < 1, only depending on M such that for
every p, 0 < p < aro, €2, is connected with boundary of class C' and

é1p < dist(x,00) < éop for every z € an N (3.66)

where ¢1, é; are positive constants depending on M, a only. By (3.66) it follows
that ~
Qgﬂ, - Qp C lep .
Using the notation introduced in the Proposition 3.6, we define the point P =
Py — ﬁro -v and pg = min{mro, "2 sinf}. Moreover, let v be
a path in Qee joining P to Qo and let us define {y;}, ¢ = 0,...,s as follows
c1

Yo = Qo, Yi+1 = Y(t:), where t; = max{t : |y(t) — vi| = 2po} if [P — yi| > 2po
otherwise let ¢« = s and stop the process.

Now, we will use the three spheres inequality for harmonic functions (see for
instance [48] or [10, Appendix E]) that is

T 1—7
el ()
Bspq (y0) By (y0) Bapo (yo)
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where 0 < 7 < 1 is an absolute constant. Now since B,,(yo) C Bsp,(y1) and
since, by hypothesis ||u|g1(q) < E, then we have

/ u? < (/ u2) BT
By (yo) Bspg (y1)

An iterated application of the three spheres inequality leads to

Bpo(yo) B,,O(ys)

Finally, since we have B, (ys) C B4 Uy (Po)N U;}o, then by the Proposition
3.6 it follows

/ w2 < Cl(e+ B)0 (o))
Bpo(yo)

s

We shall construct a chain of balls B,, (Qk) centered on the axis of the cone,
pairwise tangent to each other and all contained in the cone

C' = {x szl < ro, 28 > COSH'}

||

where ¢/ = arcsin (2—2). Let B,,(Qo) be the first of them, the following are
defined by induction in such a way

Qr+1 = Qr — (1 + p)pié

P41 = [Pk
dk+1 = /jldk? ’
with
1 —sin®’
H=1 +sin@’ -’

Hence, with this choice, we have py = ¥ po and By, (Qr41) C B3y, (Qr)-
Let us now consider the following estimate obtained by a repeated application
of the three spheres inequality

lulle2s,, @) < lull2Ba,, ,(@-1) <
T 1—7
< ||UHL2(BPIC_1(Q;C_1))||UHL2(B4”71(Q,€71))
Tk
< Cllullzes,, @) <
‘f'k
< C{[(5+E)1*5.(5)5]T} . (3.67)

For every r, 0 < r < dy, let k(r) be the smallest positive integer such that
dy < r, then since dj, = pdy, it follows

| log(3)| _ [ log(3;)|

k(r) < 1 3.68
g =P S g T (3.68)
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and by (3.67), we have

L k()

lullL2(s,, o @) < C{ [(e+BE)°- (5)5]”} : (3.69)

Since, by hypothesis, I's is contained in a C1® surface and by the regularity
assumption (3.6) on g, it follows, by the same argument used in Theorem 3.4,
that u € CT(U32).

Let 7 € I‘gm, * € Briwy (Qp(ry—1), since u € Cl’a(U:,Ffo) we have
2

+C(2r) .
1

2

du(x)
Oov

ou(x)
ov

+Clx —Z|* <

’ Ou(z)
v

S ‘

Integrating over Bryiy_1 (Qk(r),l), we deduce that
2

2

ou(x)
v

2

/ Ou(x)
w"(%)n Bpk(z)—l (Qk(w*)—l)

ov

<

2 (e
dz + 202 (47”2> <
I

2

< 7/ Vu(l")de+202<4r2>a

Applying the Caccioppoli inequality, we have

Ou(T)
191%

? C
< o / u(z)?dx + Cr2®
(Pk—l) Bpk(r)_l(Qk(T)—l)

and since k is the smallest integer such that di < r, then di_; > r, it follows

2 c
< o / u(z)?dx + Cr** .
(r sin 0’) Bopy—1 (Quy—1)

From (3.69), we deduce

‘ ou(x)
v

(-1

e {le+ -7} +or.

S Tn+2

‘ ou(T)
ov

Let us define .
o(e)=[e+E)"°- ()],

thus the previous inequality becomes

2 C 7_}c(r)fl

< i)}

k(r)-1 < (" ’
! - <d0>

+ Cr2e

‘au(x)
ov

Now, using (3.68), we have
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where v = —log ( ) log 7. We have

<c{ -3 {U(S)]T;—Fro‘}.

Now minimizing the function on the right hand side, with respect to r, with
r € (0,7), we deduce

‘3u(w)
v

Since this estimate holds for every = € Fg”’, we infer

_ 20
H HLOO(F270 70(10g$> +2

where C is a constant depending on the a priori data only. Hence, solving for

€, we can compute
v42

—%a
€>C’exp{fH HL 270} .

Note that, recalling the a priori bound (3.6), and choosing ¢ = 2(1 — log CG")
and v = ”*2 one trivially obtains

-
€ > exp [— <t) }, for every t e (0,G] .
c

3.3 The stability result

Theorem 3.7 (Stability for a Cauchy problem). Let Q), f; i=1,2 and g;
satisfy the a priori assumptions described above. Let u; € H}(Q,Tp), i = 1,2
be weak solutions of the problem (1.5), with f = f; and g = g; respectively and
such that (2.18) holds for each u;.

Moreover, let 1; = ui|1“2’ i =1,2. Suppose that

191 — Y2llp2r,) <€
g1 — g2llz2rs) < €

then, for every p € (0,719)
l[ur — uzllcrrpy < wle) (3.70)

where w is given by (3.11) with a constant C' > 0 which depends on the a priori
data and on p only.
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Proof. The proof follows by considering the procedure developed in Theo-
rem 2.7 with 0 = Id and ¥ = I's. O

Proposition 3.8 (Local monotonicity). Let u be a solution of (1.5) satis-
fying (2.18), then there exist a point T € '] and a direction £ € R"™1, [¢] =1
such that, in the representation (2.3) of I'y near Z, the following holds

Vou(, o1() - €] > 1 (||9||Loo(r§m))v o €Uy ={a/ =t -6+ &, |t| <T13.71)
with

_ .o aciro
T—mm{4, ! ,n(ngnmgmp} (3.72)

where 0 < a < 1,¢1 > 0 are constants depending on the a priori data only and
n satisfies (3.10).

Proof. Arguing as in Theorem 3.1, we can introduce a regularized distance,
in the sense of Lieberman, on S; from the boundary of I'y and consequently
construct connected sets 'y for every p, 0 < p < arg, which satisfy

reh ¢ ph c ot (3.73)

where 0 < a < 1,¢2 > ¢; > 0 are constants depending on M, a only.
Since, by Lemma 3.3, u € C%%(I';), we have that by (3.73) it follows

«
P\ .
oscu> osc u>oscu—20FE [ — | &% .
- & 2p ry Cc1
c
Fl Fl 1

Moreover by Theorem 3.1, we infer that

«
p ~
O%? u > 77(HgHL°°(F§TO)) —2CF <c~1> G .
ot

Possibly replacing ¢ by a larger constant in (3.10) and taking
r1 = min {77(||g||LOC(F§TO)),ac]ro,ro}
we have that

osc u = n(llgll o r2r0)) - (3.74)
i
Let us set, for simplicity, n =7 (||g||LOO(F2m)). Since in the a priori assumptions
2

we have assumed that the portion I'; of the boundary is of C1'® class, then we
can locally represent the restriction of u (the solution to (1.5)) to I'y, as a
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function of n — 1 variables, more precisely, for every xzg € I'y, up to a rigid
change of coordinates, we denote

w(z") =u(@’,p1(a")) forall z €Ty N By (xo). (3.75)

By (3.74), it follows that exist two points = and y in I';*, such that

n < u(x) —u(y) - (3.76)
~Ii
Let us consider a continuous path ¢ C I';* joining x to y and let us define a
sequence {z;}i=o,. ; as follows zg = x, z; = o(s;) where s; = max{s ,|o(s) —
x| = F}if |y — 5] > 5 otherwise let ¢ = [ and otherwise stop the process.

The number [ of balls is bounded from above by C'M (%)

a constant depending on n only.
Let us define

1
, where C > 0 is

M; =max |Viu(x)]
B%(Il)ﬁrl

where V; denotes the tangential gradient on I'y. Let M, 7, Z be such that
T e B%(x;) NI and

M = [max {M;} = |Viu(z)]. (3.77)

By (3.76) and the mean value Theorem, it follows that

IN

n < |u(@) —u(z)| + -+ u(z) — uly)]
< ‘_; lMiill < MCy

where C7 > 0 is a constant depending on the a priori data only. Thus we have

Y n
M>—>0. 3.78
>4 (3.78)
Now we use the local representation of u as a function of n — 1 variables (3.75),
within I'y N By (27). Let us define the direction { = ‘gmjz‘ (z'). We shall further
restrict the function w to the segment t - £ + ', with

v(t)=w(t- £+ 7).
Now, we look for a neighborhood Uy of ¢ = 0 such that

W/ (£)] > % for every t € Up . (3.79)
1

It follows that for every [t| < 7

[0'(0) — ' (£)] < Calt|®
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where Co > 0 is a constant depending on the a priori data only.
Thus we have

M =" (0)] < ['(8)] + Calt|* .
Hence by (3.78),

C% — Colt]* < (1)) .

Let us choose t in such a way

7
Colt]* < — .
2H - 2C;

1
Hence (3.79) holds with Uy = [—7, 7], where 7 = min {2, (2071’02) } The

Ow(z)

thesis follows, observing that v'(t) = 26~ = Veu(a', p(x')) - € and, possibly,
by a further adjustment of the constant ¢ in (3.10). O

Proof of Theorem 3.2. Let z € I']},7,& € R"™! be the point, the length
and the direction introduced in Proposition 3.8, with u replaced with u;. Up
to a change of coordinates, we assume £ = e;. Let

vz(t):uz(t£+E/a‘p1(t£+i'/))v i:1a2a

where & = (2, p1(2’)) is the local representation of I'; near Z.
By Proposition 3.8 and assumption (3.12), we have that

[vi(t)| > n(m),  forevery t € Uy=|—71,71] . (3.80)

We shall denote by n; = n(||g1||Loo(F2ro)). By the stability estimate (3.70) of
2
Theorem 3.7, we have that

vh(t) >m —w(e) , for every t € Uy .

Thus choosing ¢ such that
(.4)(60) S

0|3

we have
[vh ()] > % , foreveryte Uy . (3.81)

Thus the functions v; are invertible on Uy, let us denote by V; their respective
images and by

s Vi-Uy, i=1,2, (3.82)

their inverse functions. Let us observe that the intervals V7 and V5 overlap on a
sufficiently large interval V. In fact, by (3.80) and (3.81) it follows that v; are
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monotone.Without loss of generality, let us assume they are both increasing.
We have that, taken

the following hold
vi(a) < vi(t) <wv;(b), foreveryte (a,b), i=1,2.
Moreover, since by the Theorem 3.7 we have
lur = uzllpoe(r, vy < w(e)
then, it follows that, for e < eq, setting V' = (v1(a) + 2w(e), v1(b) — 2w(e)), for
every u € V, there exists t € (a,b) such that vs(t) = u.
Let us estimate from below the length of the interval V. By the mean value
Theorem, (3.80) and (3.72), it follows that
lvi(a) —vi(d)] = [V (Ib —al = mm1 .
Thus the length £ of V' is bounded from below by
E 2 T — (.0(6) .

Hence, possibly adjusting the constant ¢ in the definition (3.10) of 1, we have
that

£ > n(m) ~ w(eo) > gn(m) >0

Let us consider any value u € V, then using the inverse function s?, we have

Let us estimate

[f1(w) = fa(u)| =

%(Sl(u)eh%(sl(u)m))_8815/2(82(”)61’801(82(@61))‘ =
%(Sl(u)m,%(sl(u)eﬂ) - 881;/2(51(“)61’%(81(”)61))’ i
%(sl(u)eh o1(s' (u)er)) — %(SQ(U)% p1(s*(u)er))

where e; = (1,0,---,0) € R""1. By Theorem 3.7 it follows that, for all u € V/,

T s wer,r (o ()en) = G2t e (s )| < wle) . (359)
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By Corollary 3.5, we infer that
ou ou
o (st Wer, oi(s' (wer)) = 2 (5% (Wer, o1 (s*(w)er))| <
L(|s'(u) = s* ()] + |1 (s' (w)er) = 1 (s> (w)er)]) <
L1+ M)|st(u) — s*(u)] .
By the mean value Theorem, we find
va(s%(w)) = va(s" (u)) +v5(5)(5*(u) — 5" (u))
where 3 is a point between s?(u) and s'(u). Since
vz (s?(u)) = vi(s' (w)
by (3.81) and by Theorem 3.7, it follows that
2
[s'(u) = s*(uw)| < alvz(sl(u)) —vi(s'(w))| <
2
< —w(e), forevery ueV.
m
Finally, we infer that
|fi(u) = fo(u)] <w(e), forevery ue V,
possibly by a further adjustment of the constant C' in (3.11). O



58

Stability for the inverse corrosion problem




Chapter 4

Resolution of elliptic

Cauchy problems and
reconstruction of the

nonlinear corrosion

In this chapter we shall study the issue of solving the Cauchy problem for
elliptic equations in divergence form (2.1) as well as the reconstruction issue for
the nonlinearity f in the boundary value problem (1.5). First we shall solve the
Cauchy problem by means of regularization techniques, then we shall propose a
reconstruction procedure for the identification of the nonlinear corrosion under
some additional a priori assumptions on the solution of the problem.

Before discussing the main results of this chapter, let us introduce the notion
of regularization strategy and collect some reconstruction techniques, that we
shall apply in the course of the exposition.

4.1 Regularization theory for compact operators
A lot of inverse problems can be formulated as operator equations of the form
K=y, (4.1)

where K is a linear compact operator between Hilbert spaces X and Y.
For a sake of simplicity let us assume that the compact operator K is injective.
Let us now introduce the notion of regularization strategy.

Definition 4.1. A regularization strategy is a family of linear and bounded
operators

Ry:X — Y, a>0 (4.2)
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such that
linb R.Kx =z, foreveryx € X , (4.3)

i.e. the operators R, K converge pointwise to the identity.

As a consequence of the compactness of the operator K, we state the following
theorem.

Theorem 4.2. Let R, be a reqularization strategy for (4.1), where dimX = oo.
Then we have

i) The operators R, are not uniformly bounded.

ii) There is no convergence Ry K to the identity I in the operator norm.

Proof.  See [46, Chap.2]. O

Let us observe that the definition of a regularization strategy is based on un-
perturbed data. Indeed, let us assume that there exists a solution x € X of the
unperturbed equation (4.1). However, in practice, the right hand-side of (4.1),
will be affected by errors and thus it is never known exactly, but only up to an
error € > (. Hence, let us assume to know the measured data y. with

ly = y:lly <e. (4.4)
Let us define
Toe = Rocya' (45)

Thus, =4, can be thought as an approximate solution of the exact one z.
By a trivial application of the triangle inequality, we can split the error in two
parts, as follows.

|2 = zaellx < [[Raye = Rayllx + [Ray — 2fx < (4.6)
< Rallllye = ylly + [[RaKz — 2 x- (4.7)

Hence by (4.4), we have
[ = 2acllx <el|Rall +[[RaKz — | x. (4.8)

Our aim now is to choose the regularization parameter «, dependent upon e,
so that the approximate solutions z, . actually converge to the exact solution
z. In this respect, let us observe that the first term in the right-hand side of
(4.8) might diverge as « tends to zero, whereas the second term tends to zero as
« tends to zero. Hence we have to balance these two behaviors by minimizing
(4.8) with respect to a.

We introduce the following notion.
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Definition 4.3. A regularization strateqgy o = «(e) is called admissible if
ale) =0 and sup{||Raey.—zll : |Kz—y:l| <e}—0, ¢—0, (4.9)
for every x € X.

Before introducing a regularization strategy for the problem (4.1), let us recall
the following property of the compact operators.

Proposition 4.4. Let K : X — Y be a compact operator between Hilbert
spaces X and Y. Then there exists a triple {0}, z;,y; }Joil called singular value
decomposition, such that {aj};?‘;l is a non increasing infinitesimal sequence
of nonnegative numbers, {x;}32,,{y;}32, are orthonormal bases for X and Y
respectively, such that

Ky; =o0jx; , foreveryj=12..., (4.10)
Krzj=ojy; , foreveryj=12..., (4.11)

where K* denotes the adjoint operator to K.

Proof.  See [46, Appendix A]. O

Let us now state the following regularization theorem.

Theorem 4.5. Let K : X — Y be a compact operator with singular value
decomposition {oj,x;,y;}52, and

q:(0,00) x (0, [| K] = R
be a function with the following properties
i) |¢(a,0)] <1 for every a >0 and 0 < o < ||K||;
ii) for every a > 0 there exists c(«) such that
lg(ev, 0)| < c(a)o for every 0 < o < ||K|;
i) (}}E}) q(a,0) =1 for every 0 < o < ||K]|.

Then the operator R, : Y — X, a > 0 defined by
_ o dla,0y)
Ry =) o Wy, yey
J=1 J

is a reqularization strategy with | Ry < c(a).
A choice a = a(e) is admissible if a(e) — 0 and ec(a(e)) — 0 as e — 0. The
function q is called a regularizing filter for K.
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Proof.  See [46, Chap. 2]. O

Let us note that the cut-off function ¢ defined as follows

1 ife?>a,
q(avo):{ 0 ,L'§O.22a
(4.12)

is a regularization filter, since it satisfies the properties i),ii),iii) of Theorem 4.5.

Corollary 4.6. The operator R, : Y — X, a > 0 defined by

1
Ry =) — Wz, yey

gj>a J

is a regularization strategy.
Moreover, every choice

ale) = 2077 (4.13)

for the regularization parameter, with v, 0 < v < 1, is admissible.

In the course of the present chapter we shall recall, when needed, some quan-
titative formulations of the a priori assumptions made in Chapter 2 and in
Chapter 3. Hence, shall refer to the a priori data as the set of quantities
ro, M,a,L,G, E, D, m, u, K, previously introduced in Chapter 2 and in Chap-
ter 3.

4.2 Solving the Cauchy problem

In this section we return to the study of the Cauchy problem (2.1) for variable
coefficients elliptic equations, started in Chapter 2 with the stability analysis.
Now we are concerned with the reconstruction issue for the same problem.
Before discussing the reconstruction techniques developed in this chapter, let us
recall the main assumptions and briefly outline the trace space setting needed
in this context.

We shall assume that the hypothesis (2.11)-(2.18) are satisfied.

We introduce the trace spaces Hz (%), HO%O(E) as the interpolation spaces
[HY(X), L*(2)]1, [Hq(¥), L*(Z)]y respectively, see [58, Chap. 1] for details.

1
We shall denote the corresponding dual spaces by H %(E)*, HZ (X)*, respec-
tively.
We recall that there exists a linear extension operator

£:H*(X) — H?(09) , suchthat £(t) =1 on Y and
HIE@WI 13 o0y S ClIYIl g ) for every v € H=(X), (4.14)
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where C' > 0 is a constant depending on the a priori data only, see for instance
[1, Lemma 7.45]. Also we recall that the operator & of continuation to zero
outside ¥,
_ )y, inX,
) ={ 5 s (4.15)

is bounded from HO%O(E) into Hz(99). Note that, by such an extension, HO%O(E)
can be identified with the closed subspace of H %(89) of functions supported
in ¥ C 99. More precisely, recalling the notations (2.10) and (2.20) we can
1
identify H3Z (X) with the trace space of Hg(Q,T) on 9. See [58, Chap. 1] and
also, for more details, [68].
1

Given ¢ € H2(X) and g € HZ)(X)* we shall say that v € H'(Q) is a weak
solution to (2.1) if u|x = 9 in the trace sense and also

/ oVu-Vn=<g,nlx > (4.16)
Q

1
for every n € Hi(Q,T). Here < -,- > denotes the pairing between Hg (X)* and

HZ () based on the L?(X) scalar product. Our first step in the solution of the
Cauchy problem (2.1) is the reduction to the case when 1) = 0. To this purpose
we consider the weak solution W € H'(€2) to the well-posed Dirichlet problem

{ div(cVW) =0 in Q, (4.17)

W =&y on 0N.

1
Setting U =u—W and G =g — cVW - Z/|H% - € HZ(X)*, we have that U is
a weak solution to the Cauchy problem v

div(eVU) =0 in Q,

U=0 on X, (4.18)
oVU-v=_G onX.

1
For every h € HZ (T')* let us consider the mixed boundary value problem

div(eVv) =0 in Q,
v=0 on X, (4.19)
oVv-v=h onl.

A function v € H}(, ) is said to be a weak solution to (4.19) if
/ oVov-Vn=<h,nr > for every n € H} (2, ). (4.20)
Q

It is readily seen, by the Lax-Milgram Theorem, that such mixed boundary value
problem (4.19) is well-posed. It is also evident that, finding the appropriate

h e HO%O(F)* such that Vv - 1/|H = @G, would imply that v = U and provide

1
020 (F)
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us with the solution to (4.18). We note however, that given py > 0 such that
3P0 has nonempty interior, it would suffice to check that for some p,0 < p < po,

oVv - v = G when both functionals are restricted to HO%O(E"). In fact, this is
a consequence of the uniqueness of the solution of the Cauchy problem when
the Cauchy data are prescribed on X* (instead than on all of X3). Thus, having
fixed p, 0 < p < po, the solution of the Cauchy problem (4.18) amounts to find
h e HO%O(F)* such that oVv-v = G on HO%O(Z").

We prove the following.

Theorem 4.7. For any p,0 < p < pg, let T, be the operator

3y 3 *
T, : Hip(I)" —  Hgy(EP) (4.21)

h — oVv-vl|g,

where v € H (2, X) solves the mized problem (4.19). The operator T, is com-
pact.

Proof. By the well posedness of the mixed boundary value problem (4.19),
the linear operator
S:HEHT)* — HHQY)
h — v
is bounded.
Moreover, by a standard result of regularity at the boundary, it follows that for

every p > 0, v € Cl’a(UpE) and there exists a constant C, > 0 depending on
the a priori data and on p only, such that

[vllere ey < Collvllmg @)

Thus the operator
D,:H'(Q) — C"(%r)
v AL

is bounded. Finally, since the inclusion
1
iy CO0(SP) = HE ()"

is compact and T}, can be factored as T, = i, 0 D, 0 S, the thesis follows. O

Being T, a compact operator between Hilbert spaces, then it admits a singular
value decomposition {of, hj, 95152,
By Corollary 4.6, we have that, denoting with (-, -)H1

the scalar product
60 (2P)*

for the Hilbert space HO%O(EP)*, the family of operators Ry, a > 0

Ra : H(S0)" HE,(T)"

.
g = Yorza o (9:95) 3

I (4.22)
o (ZP)*
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is a regularization strategy for 7},, namely
lirr%) R,T,h =h , for every h € Hg(I')". (4.23)

Moreover, we recall that the choice (4.13) where 7 is a fixed number, 0 < v < 1,
1
is an admissible one, this means that if given, for every ¢ > 0, g, 9. € H5(2°)*
1
and h € Hg)(I")* such that

g=T,h and |g— g€||H(é)(Ep)* <e, (4.24)

then it follows that

limy [ Raeyge = bl =0 (4.25)

We can return now to the Cauchy problem (2.1), when ¢ is arbitrary in Hz ().
1

Let us suppose that, for every ¢ > 0, 1. € H%(Z), ge € H(XP)*, and let
W. € H*(Q) be the weak solution of (4.17), with 1 = ¢.. Let us denote by
R = Ry)(9: — oVW. -vlg,) + oV, - V| € HO%O(F)*7 where R, and a(e)
are the regularization strategy and the regularization parameter introduced in
(4.22) and (4.13), respectively. We propose as approximate regularized solution
to the problem (2.1) the function u. € H'(Q2) which is a weak solution of the
mixed boundary value problem

div(eVu:) =0 in Q,
Ue = e on X, (4.26)
oVu.-v=R* onT.

In analogy to (4.19) and (4.20), we shall call weak solution of the problem (4.26),
a function u. € H(2) such that u.|s; = 1. in the trace sense and such that

/ oVu, - V=< R*,n|r > for every n € H}(Q,%). (4.27)
Q

The well-posedness of problem (4.26) is again a consequence of the Lax-Milgram
Theorem. The following Theorem provides a convergence results for the pro-
cedure of regularized inversion of the Cauchy problem (2.1) that we have just
outlined, when we start with approximate Cauchy data 1., g. close to the exact
Cauchy data v, g.

1 1
Theorem 4.8. Let ¢y € HzZ(X) and g € HE(X)* be such that there exists
u € HY(Q), which is a weak solution to the Cauchy problem (2.1). If, given

e > 0, we have that . € H2 (%) and g. € H(;%O(E”)*

1 = Vell 3 gy <€ (4.28)
- < 4.2
llg gEHHO%O(zp)* <e, (4.29)
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then
lim uclp = ulp  in H*(T) (4.30)
iiﬂ% oVue -v|p = oVu- v, in HO%O(F)* . (4.31)

Proof.  Let us observe that given S any open and connected portion of 02,
the following holds

|09We - vlg = oVW gl < et W = Welli oy < €8 — €0,y

Q)

1
020 )
then replacing in (4.14) ¢ with ¥, — ¥, we have by (4.28) that

. — . < 4.32
|oVW, -v|g — VW V|SHH0%0(S)* < cse, (4.32)

where ¢q, co, c3 > 0 are constants depending on the a priori data and on S only.
Thus by (4.32), with S = %7, and by (4.29), we have that

lim [lg — g + VW - v|g, — o VIV - V|D|\HO2O —— 0 (4.33)
Moreover, we have that (4.31) follows by applying (4.32) with S = T, (4.25)
with g. replaced with g. — o VW, - v|s» and (4.33). Indeed, we have

loVu-v|p — oVu, - ‘FHHz -

HRQ(E (ge — VW, -V|y,) + oVW - | — oVu - V‘FHHz -

+|[[oVW - v|p — o VW, - ’/|1‘H b oy
Finally, by a standard trace inequality

el = welel o < eallu = el oy <

<es (louerle = oV vlely o+ 1= ely g ) @30

where ¢4, ¢5 > 0 are constants depending on the a priori data only, then (4.30)
follows by recalling (4.31) and from (4.28). O

4.3 A special case

The aim of this section is to specialize the approach of the previous section to
the Laplace equation in a domain with a singular geometry, which might be well-
suited to a reference conductor specimen, and to the model of electrochemical
corrosion.
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Let D be a bounded domain in R"~!, with Lipschitz boundary dD with con-
stants g, M. From now on we shall consider this special choice of €2

Q=Dx(0,1), Ty=Dx {0}, Ty =Dx {1}, Tp=0D x (0,1).

In the following we will denote by A, ¢, k =1,2,..., the Dirichlet eigenvalues
and eigenfunctions of —A on D, namely

{ —App = Apor in D,

on € HL(D) . (4.35)

We recall that the family {p5}?2, is an orthogonal basis in L?(D) and also in
H{ (D). In the following we shall refer to the {¢)}72, as the basis normalized in

1
the L?(D) norm. We have that ¢ € HZ (D) if and only if its Fourier coefficients

Y = / Y (4.36)
D
satisfy
SN < oo (4.37)
k=1

1
and that, as a norm on Hg, (D) we can choose

1
o] 2
_ 3o, 2
WHHC%)(D) = (I;Ak“/)k > : (4.38)

1
Moreover, h € HZ(D)* if and only if, its Fourier coefficients

hi =< h,or >, (4.39)
satisfy

oo

SN hi? < oo (4.40)

k=1

1
and the norm on H (D)* turns out to be

2

© 1
h = A 2hi2 | 4.41
| IIHO%O(D)* (; k k) (4.41)

1 1

Here < -,- > denotes the pairing between Hg (D)* and Hj)(D) based on the

L?(D) scalar product. Note also that {/\k_igok} and {)\k%gpk} constitute or-
1 1

thonormal bases for HZ (D) and HZ,(D)* respectively.
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Due to the cylindrical geometry of §2, we remark that we can identify the spaces
1 i 1 1
H(Ty), HE(T)*, i = 1,2, with HE (D), H(D)* respectively. Furthermore,

1
as noted in Section 4, we can identify HZ (I'1) with the trace space on 99 of

H}(Q,T) when I' =(T2 UTp), and the same holds when the roles of T'y and T'y
are exchanged.

1 1
Let v € HE(T2), g € HE(T2)* and let us consider the following Cauchy
problem with auxiliary homogeneous condition on I'p

Au=0 in Q,
u=1 on Iy,
0 4.42
au _ g on Iy, ( )
ov
u=~0 onI'p.

We shall say that v is a weak solution to the problem (4.42) ifu| o = & (v)

(FzUFD)

in the trace sense and if
/ Vu-Vn=<g,nlr, > foreveryne Hi(Q,(T;UT)H)).
Q

Here &y() denotes the extension of ¢ by zero outside I'y and < -,- > denotes

the pairing between H()%O(Fg)* and HO%O(FQ) based on the L?(T'y) scalar product.
We shall use a strategy similar to the one discussed in Section 4, but with some
slight variations, suggested by the presence of the portion I'p of the boundary
where u = 0. As before, we reduce the problem (4.42) to the special case when
1) = 0 and introduce the well-posed Dirichlet problem

Av =0 in ,
’UZE on Fl, (443)

o

v=0 on (I'2UTlp),

where £ is a prescribed function in HO%O(Fl). To this purpose, in analogy with
(4.17), we consider W € HY(R" \ D) as the weak solution to the Dirichlet
problem

AW =0 in Q,

W=4v only, (4.44)

W=0 on(lUlp).

The difference U = u — W shall satisfy (4.42) with ¢ = 0 and g replaced with
G = g — W 1 .
ov HE (T2)
Note that the well posed boundary value problem (4.43), will take the place of

(4.19). We intend to invert the map

ov
T:g— o . (4.45)
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in order to solve the Cauchy problem. It is convenient at this stage to recall the
identification of the trace spaces on I';, ¢ = 1,2 with the corresponding ones on
D.

Lemma 4.9. Let T be the operator

T:HZ(D) — HZ(D)* (4.46)
ov
£ - %H (4.47)

where v is the weak solution of the problem (4.43). Then T extends to a compact

o0
and self-adjoint operator on L*(D), such that {—/\k%(sinh()\k%))_l, gok}k are
=1
its eigenvalues and eigenfunctions respectively. The singular value decomposi-

tion of T : HO%O(D) — HO%O(D)* is given by

{—(Sil’lh()\k%))_l,)\kii(pk,)\kitpk}zil . (448)

Proof. Let us first observe that the operator T is well defined since the
problem (4.43) is well-posed. In this special setting we can represent the solution
v of (4.43) by separation of variables, namely

o0

v(x' z,) = Z 57’61 sinh()\k%mn)gok(x’) (4.49)

i sinh(A,2)

where {£,}72, are the Fourier coefficients of ¢ with respect to the L?(D) basis
{or}72,. After straightforward calculations we have that

T (i fk@k) = i <—W> P (4.50)
K=1

k=1 Sinho\k%)

thus the operator extends to a self-adjoint operator on L?(D) and since the
eigenvalues are infinitesimal we conclude that 7' is compact as an operator from

L?(D) into L?(D). Moreover, since HO%O(D) is continuously embedded in L?(D)
1

and L?(D) is continuously embedded in H3(D)*, also T : HO%O(D) — HO%O(D)*
is compact and its SVD turns out to be (4.48). O

As a consequence of the above Lemma 4.9, we obtain that the family of operators

1 1
R, : Hj(D)" — Hg(D), such that

Ro(G) = Y (—sinh(\?))(G, ¢r) o1 (4.51)

1
s Hg, (D)~
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where up = (sinh(/\k%))_l7 is a regularization strategy for T and the choice
(4.13) for the parameter « is still admissible. We are in the position now to
present the regularized approximate solution for the following special case of

the problem (4.42). That is, given G € HO%O(FQ),

AU =0 in Q,
U=0 on I'y,

4.52
6—U:G on Iy, (4:52)

v
U=0 on I'p.

In this section we shall denote by [r] the integral part of the real number r.

Theorem 4.10. For every ¢ > 0, let G, € HO%O(FQ)* and let G € HO%O(FQ)*
be such that there exists U € HY(Q), which is a weak solution of the problem
(4.52). If we have

1Ge — G| <e

L <
Hgy(T2)*
then for every choice of v,0 < vy < 1, the function

llog(e7~1)]"
Uca o)=Y (=N 2Gre) sinh (A2 2,) () (4.53)
k=1
where {Gy Y52, are the L?(D) Fourier coefficients of Ge (according to the
formula (4.39)), satisfies

lim Ulr, = Ulr, in H2,(Ty) . (4.54)
Er—

Proof. Since the one defined in (4.51) is a family of regularizing operators
and since the choice (4.13) is admissible, we have that

i || Ry (Go) = Ulr, |y =0 (4.55)

1
020(D)

By the asymptotic bounds of the eigenvalues of the Laplace operator (see for
instance [26, Chap. 12]) we have that there exist constants ¢, C' > 0 depending
on the a priori data only, such that

kT <\ < Ckiot, k=1,2,...

Thus it follows that the integer k such that py > a(e) is of the order [log (€7 71)]" 1.
Moreover, since

1
= >\ 2
(G5’¢k)H(§)(r2)* G 2,

the thesis follows immediately by (4.55). O

The following Corollary 4.11 provides us with the approximate regularized so-
lution to the Cauchy problem (4.42).
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1 1
Corollary 4.11. For every e > 0, let . € H3)(T'2), 9. € HZ(T2)* and suppose
that there exists u € H'(Q) which is a weak solution of the problem (4.42), with

i 1
exact Cauchy data ¢ € HZ(T2), g € HZy(T2)*. If we have

— 1 <e 4.56
||¢e ,(/)”Hozo(l“z) = ( )
ge — 9| 1 <e 4.57
19 ||H0;0(F2)* = ( )

then for every choice of v, 0 < v < 1, the function

log(e?~H]"

we(@ zn) = Y (~A 2GR sinh(Atan)pn(a’) + (458)
k=1
1
i) sinh(Ap2(1 — z,,
S (.k ( - ))(pk(l,/)’
k=1 sinh(A,2)
where
Gre = Gre — Urei? coth(\2), k=1,2,... (4.59)

{122y, {gre}s, are the L*(D)-Fourier coefficients of . and g. respec-
tively, is an approzimate regularized solution of (4.42). Moreover, we have

1
lim velr, = ulr, in Hgo(I) (4.60)
. Oug ou . 1 .

gg% o ;. =35 . in Hg ()™ (4.61)

Proof. Let W, be the solution of (4.44) with 1) = 1., respectively. Thus we
can decompose v = U+ W where U is the solution of (4.52) with G = g— %—Vﬂm.
Moreover, by (4.56) we have

ow. _ow
ov ov

IA

Cil|We = Wl g (o) < Col|Eotpe — Eov|

1 <
HZ(0Q) —

Csllpe — || 1 < Cse, 4.62
sl =l <O (4.62)

1
HOQO(FQ)*

IN

where C; > 0, i = 1,2,3, are constants depending on the a priori data only.
Thus denoting with G, = g. — %hﬂg, (4.57) and (4.62) leads to

< Ce

||GE_G|| i Sng_g” i

H020(F2)* H020(F2)*

ow. _ow
ov ov

1
Hgo(T2)*

where C' > 0 is a constant depending on the a priori data only. By (4.55) in
the proof of Theorem 4.10 and recalling that W = 0 on I'y, we have

tim | Ra(o)(Ge) — ulr | (4.63)

1 =
H020(F1)
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Finally, let us consider the following Dirichlet problem

Au. =0 in Q,

Ue = R(x(e) (Gs) on I'y,

Ue = ws on F2a (464)
u: =0 onI'p,

we have that

H Ou. Ou

5 " By Callue — ullg1o) <

1
Hgo(P1)*

< CollRuo(G2) el 1y

A=l )

HE (T2)

where Cy,Cs > 0 are constants depending on the a priori data only, thus by
(4.63) and by (4.56)

. Oou., Ou
lim - = . =0.
e—0| Ov ov Hoio(rl)*
After straightforward calculations, (4.60) and (4.61) follow. O

Thus, for a given error level € > 0, the regularized solution of the Cauchy
problem (4.42) is given by (4.58) and in particular we obtain the following
formulas for the Cauchy data on I'; as follows

log(e”~ )"

uelp, = 0 (A Ztpeccoth (A "2) — gro) Ak 2 sinh(Ag2)p(!)  (4.65)
k=1
ou [log(e”~ )™~ . ) )
3 . = (k2 9k,c coth (\g ™ %) — gi.e) cosh(A 2 )p(a’) +
Vir, k=1
[e%¢} 1
(Ve /
+ ———— | @r(z)) (4.66)
; ( sinh(\?)
where the coefficients ¢, . and gy ., with £ = 1,2, ..., are the Fourier coefficients

of 1. and g., with respect to the L?(D) basis {¢5}72 ;.

4.4 A procedure for reconstruction

In this section we briefly discuss a procedure for the determination of the non-
linearity f in (1.5) when the measurement u|p, = % is available for a given
Neumann data g. First, we use the methods described in Section (4.2) and in
Section (4.3). We shall assume that the assumptions (2.11),(2.12),(2.18),(3.1)-
(3.8) are satisfied. In Subsection 4.4.1, we outline the adaptations to the method
of Section (4.2) needed for our corrosion problem. In Subsection 4.4.2 we pro-
pose a method for the identification of the nonlinearity f from approximate
values of u|r,, 2%|p,.
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4.4.1 Solving the Cauchy problem

e We need to solve a Cauchy problem of the form

Au=0 in Q,

u =1 on I's,

0 4.
= g on D'y, (4.67)
v

u=0 on I'p,

1
where v € H(Q), and where in this special setting we choose ¢ € HZ(T'2)
1
and we have g € L?(T'y) C HZ(T2)*. The procedure introduced in Section

4 can be applied by considering ¢ = Id, ¥ =T's, T' =(I'1 UTl'p). Note
1

that in this case, we have ¢ € Hg3 (I'2). Therefore, it is convenient, in

the formulation of the Dirichlet problem (4.17), to replace the Dirichlet

data (1) with £ (1)). We consider W as the solution to (4.17) with such

modified Dirichlet data, that is

{AW:O in Q,

W = E(¢) on A9 (4.68)

Performing as before the decomposition u = U + W, we obtain that U is
the solution to the following variant of the Cauchy problem (4.18)

AU =0 in Q,

U=0 on I'y,

oUu oW (4.69)
b e T

a7 au I, otz

U=0 on FD .

e We can use the regularization strategy used in (4.22). Note that here
¥# =T% and v turns out to be the solution of the following problem

Av=0 in Q,
v=20 on I's,

4.
@ =h only, (4.70)
ov
v=20 on I'p.

According to (4.22), we obtain a regularized inversion procedure for T),.

e We obtain an approximate regularized solution to (4.67) by solving the
analogue of the mixed boundary value problem (4.26), which in detail,
takes the form

Au, =0 in Q,

Ue = Ve on Iy,

du (4.71)
87; = Ra(s)(gs - % Fg) + agza I onI'y,

us =0 on I'p,
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where 1), € HO%O(FQ), ge € HO%O(FQP )* are the approximate Cauchy data and
where W, € H'(f) is the weak solution of (4.17), with o(z) = Id and
with £(¢) replaced by & (1.). Having solved (4.71) we can determine the
approximate regularized values of u|r,, %h\ according to Theorem 4.8.

We observe that if the conducting specimen has the special geometry intro-
duced in Section (4.3), that is Q@ = D x (0, 1), then the above described scheme
simplifies to the formulas (4.65) and (4.66).

u

4.4.2 Solving the algebraic equation f(u) = %

Gug

We cannot expect that, for the regularized solution u., the Neumann data
on I’y is precisely constant on each level set of uc|r,, as it should happen for
the exact solution u to (1.5). Therefore, it is necessary to extract an approxi-
mate expression of the nonlinearity f = f(u) when wu.|r, and 85;5 |r, may have
different level sets. We propose to obtain such approximate nonlinear term by

minimizing the best fit functional defined as follows,

rin= [ 1 (f(us) - %“)do— (4.72)

By the Coarea formula, (see for instance [34, Chap.3] ), we have that we can

express F.[f] as follows
Sug )
dt —=——d
/ / |vx’u£‘ In=2,

here, by 0,,—2 we denote the (n — 2)-dimensional Hausdorff measure. Thus, by
formal differentiation it follows that

8u5)
t)dt o g, .
s=0 / / |v 'u€| 7 2

Hence a candidate minimizer for F. is given by the following weighted average

DF[f|(9) = ——Felf + sg]

of 2% |1 on the level sets of u.|r,, that is
1 (’)uE
t) = —*—do, 4.73
fE() / : do /us ¢ \Vm/u5| I ( )
n—2
Ueg—t |v$'u€‘

We note the consistency of this formula in the limiting case when u,. is replaced
by the exact solution u. In fact, in this case, the above formula leads to the
correct values of f for every regular value t of ulp, .

4.5 Reconstruction of the nonlinear corrosion

In the present section we shall obtain a reconstruction result for the nonlinearity
f under suitable a priori assumptions.
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Indeed in order to recover the nonlinearity f we shall require a further regularity
assumption on the smoothness of the portion I';, namely we shall assume that
given o, 0 < @ <1

Iy is of class C™2® with constants rq, M, (4.74)
with

n 1
m—{2+2}+2. (4.75)
In the sequel we shall make use of fractional order spaces, in this respect let us
introduce the trace space H{}(I'1), with m given by (4.75), as the interpolation
space [H3™(T'1), L*(T1)].. Moreover we shall denote with HZ(I'1)* its dual
space.

We now outline a procedure, based on a slight modification of the arguments
developed in Section (4.2), to obtain a convergence result for the solution to
the Cauchy problem (2.1). The new feature consists in an improvement of such
a convergence due to the stronger assumption (4.74) made on the portion I'y,
as well as a further a priori assumption on the solution w to (2.1), namely we
suppose that

1
2

ulr, € H(Dy). (4.76)

Remark 4.12. Let us observe that the assumption (4.76) can be achieved by
imposing a stronger reqularity assumption on the nonlinearity f and by limiting
ourselves to a particular geometry, for instance to a cylinder one or considering
a geometry such that I'1 is a connected component of the boundary 0S2.

1
For every £ € HZ(I'1) let us consider the following Dirichlet problem

{ Av=0 in Q, (4.77)

v==E&)(§) on IN,

where & is the operator of continuation to zero defined in (4.15) with 3 replaced
by Fl .
By the Lax-Milgram theorem, it follows that the above Dirichlet problem is well
posed.

Theorem 4.13. For any p,0 < p < po, let Tp be the operator

T, BRI — HGTD)” (4.78)
ov
£ A,

where v € HY(Q,T2 UT p) solves the mized problem (4.77). The operator T, is
compact.
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Proof. Noticing that the space H{}(I'y) is continuously embedded into
1
HZ (Tq) and recalling that the problem (4.77) is well-posed, we have that the

linear operator

S:HpR(T) — HNQ,T,UTD)

¢ - v
is bounded.
At this stage the proof follows using analogous arguments to those developed in
Theorem 4.7. U

Let us denote with {&f ,@-7 f]f };";1 the singular value decomposition admitted

by the the compact operator T},.
By Theorem 4.13 we can conclude that the family of operators

~ 1
R, : HZ(TH* — H (T
Grza 6y \ Ik HOEO(FQ)*

is a regularization strategy for Tp and the choice (4.13) for the parameter « is
still admissible. . .
Let us suppose that for every ¢ > 0,¢. € H(I'2) and g. € H(I'5)* and let

W, € H}(Q,T1 UTp) be the solution to the problem (4.68) with 1 replaced by

Pe.
For every € > 0, let u. € H'(2,I'p) be the weak solution to the problem

Au. =0 in Q,
Ue = 1P on I'y,

5 4.80
Ue = Ra(a) (ge - BgZE pg) on I'y, ( )
ue =0 on I'p.

We are now in position to state the following convergence theorem.

1 1
Theorem 4.14. Let ¢ € H3(Ts) and g € HE(T5)* be such that there exists
u € HY(Q), which is a weak solution to the Cauchy problem (2.1) and let the

1
assumption (4.76) be satisfied. If, given € > 0, we have that Y. € H)(T'2) and
1
ge € Ho(I'9)"

1Y — wallHO%D(Fz) <e, (4.81)
lg — 95”H§)(r5)* <e, (4.82)
then
lue = ullcrm,) — 0, ase —0, (4.83)
e — UHH(}(Q) — 0, ase — 0, (4.84)

where for every e > 0, u. is the solution to the Dirichlet problem (4.80).
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Proof. Let us observe that dealing with an analogous procedure to the one
introduced in Section (4.2) and in Section (4.3), it follows that

|lue — uHH[%(pl) —0,ase—0 (4.85)
|ue — ullga(0) — 0, as e — 0. 4.86)
Moreover, we conclude that the convergence (4.83) holds noticing that H{yg(I'1)
is continuously embedded into C'(T'y), (see for instance [58, Chap.1]). O

Let 7 be the length introduced in Proposition 3.8 and let for every ¢ > 0,
us € H'(Q) be the solution to the problem (4.80). Let us now propose the
following function

1 u. )
o / 3z QLWI’UJ Ydop_s (4.87)
/ z |VI’UE|71d0'n72 {z€lZ ey} OV
{

LKEFF MUe—y }

as an approximation of the exact nonlinearity f.

In the following theorem we will show that the sequence {f7 }.~¢ introduced in
(4.87) actually converges to the nonlinearity f. Before stating the convergence
result, let us recall that for every k > 0 we shall denote with f% the function

introduced in (4.87) with e = }.

Theorem 4.15. Let the hypothesis of Theorem 4.14 be satisfied. Then there

exist an interval V and an integer kg > 0 depending on the a priori data only
such for a.e. t €V

f% (t) — f(t) as k— o0, (4.88)

where k > kg .

Proof. Let € T, 7,6 € R*! be the point, the length and the direction
introduced in Proposition 3.8. For every € > 0, let

v(s)=u(s- £+, p1(s- £+ 7)), (4.89)
v(8) =u(s- £+ T, 01(s-E+T)) (4.90)

where z = (a/, p1(2’)) is the local representation of I'y near Z.
By Proposition 3.8 and assumption (3.12), we have that

[v'(s)] >n(m), forevery s€Uy=][-7,7]. (4.91)

By the convergence result (4.83) achieved in Theorem 4.14, we have that there
exists an g9 > 0 only depending on the a priori data, such that for every
e, 0 < €< €p, we have

(5)) > 1)

()l 2 ==, for every s € Uy = [—7,7] . (4.92)

v
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Let
Vo={teR :3seU:v(s) =t} (4.93)

then arguing as in the proof of Theorem 3.2, we can infer that, by a possible
replacement of g¢, there exists an interval V' C Vj, such that for every ¢t € V
and for every ¢,0 < € < g¢, there exist s, s. € (—%, %) such that v(sg) =t and
ve(8e) =t.

In other words we have found an interval V' of common values of u and {uc }e~o.
By a consequence of the Coarea formula we have that

ooz €TF < [Voue(a)| =0y N{z €T tuc(a) =) =0,  (4.94)
for every t € R\ A., with £1(A.) = 0. And analogously
ona({z €TF : [Vou(a)| =0y n{z ef tu(z) =t}) =0,  (4.95)
for every t € R\ Ag, with £1(4g) = 0.
Let us set ¢ = % and define the set of measure zero A = J;- AL U Ap.
Let
zg € {x € I‘lg cu(z) =t} (4.96)

where ¢ is a value in V' \ A.
We consider now the following local representations of u and u. near xg

w(z') =u(a', p1(2")), forall 2’ € B, (), (4.97)
we (') = ue (2’ p1(2")), forall 2’ € B, (x0'), (4.98)

where 1 = ro(v/1 + M? )_1.

Let U be the function defined as follows
U B;nl (x()l) X (—E(],Eo) — R s (499)

such that for every €,0 < & < g

U(x',0) =w(z") —t, (4.100)
Ux',e) =U(z',—¢) = we(a') — t . (4.101)

By the choice (4.96), we have that
Ulzy',0) =0, (4.102)

and furthermore, being t a regular value of u, up to a change of coordinates, we
have that

(2),0) # 0. (4.103)
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Hence by the Implicit Function Theorem it follows that there exist g, €9, 70 > 0
and a function ¥

U : By (20") % (=€0,€0) = (Ton—1 = M0, Ton—1 + 7o) (4.104)

0

such that for every (2", ¢) € By (z0") x (—€o,€0)
Uz", W (2" ¢),e) = 0. (4.105)

Moreover, the function ¥ is continuous with respect to (z”,¢), differentiable
with respect to z” with partial derivatives
ov U, (2", 9 (2", ¢),¢)

— (2" = — ‘ ,=1,...n—2 4.106
ox; (2",¢) Uy, (@, V(2" €),e) ’ ‘ e n ( )

continuous with respect to (z”,¢). And furthermore, we have that
U (z0",0) = zop_1 - (4.107)

Let us define for every €,0 < € < £y the functions

e, Bgo (‘TOH) - (xonfl — N0, Topn—1 + 770) ) (4108)

as
Ye(a”) = (2", e) , (4.109)
P(x'") =T (x",0). (4.110)

Hence we have that

l[1be — ¢||Cl(3£(m~)) —0,ase—0, (4.111)
2

and moreover for every £,0 < € < €y, (4.105) yields

w(z",Y(z")) =t , for every 2 € By (x0") , (4.112)
we (2", e (2")) =t , for every 2" € By (x¢"). (4.113)

Repeating the arguments introduced above for every point
zo € {z € Flg cu(z) =t} (4.114)
we can extract a finite covering

{BY, (2;") % (@, _y =M%,y + 1) =1 (4.115)

-2
2

of the sets {x € Flg cu(z) =tz € F1% tue(x) =t} with 0 < e < €y and a
finite numbers of functions

wg,’(/Jj . B[/;,J (.’I,‘j”) — (xjn_l — 7’]j,l‘jn_1 +’I]]) j =1.. .,J 5 (4116)
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verifying (4.111),(4.112) and (4.113) with zg = x;, ¥ = I, . = I, g = §;
and 9 = 7;.
Denoting for every j =1,...,J

Ui = B, (") X (2,1 = 05 Tjpp_y +105) (4.117)

v
2

let {a;}7_, be a smooth partition of unity subordinate to the open sets {24 }7_,,

namely suppose that

i) 0<a; <1, a5 € CE(Uy) 5

. J
i) >5_,a;=1,on u;’:l{uj}.

Let us consider the sequence {u 1 } obtained by setting ¢ = % for every integer
k> 0.

By the change of variables formula we have that for any function h € L'(T'?)
the following holds

J
/ BV artty () Mdos = > / 0 (@) h(@") Vg (2')2doys =
{u 1=t} j=1 {

wi =t}
k

S @ @ DA b @y 6 T Vo (e
- 1" k k g k
Letting k tends to co we obtain by (4.111) with e = ¢ that
/ B )V ary (&) Mdons — [ h(a)Varuy (@) o | —0.(4.118)
{

ui =t} {u=t}
%

In particular, the above convergence implies that there exists a constant ¢y > 0
and an integer ky > 0 depending on the a priori data only such that for every
k > kg

/ Vaerug (2)[ " don—2| > co - (4.119)
{uy=t}

Let us notice that by the arguments in [12, Proposition 5.1], we have that there
exists a constant C' > 0 depending on the a priori data only, such that

/p;

Hence by (4.83) and (4.84), it follows that

/plz

dur gy

ov ov

do,_1 <C /T |Vour — Veul2do, 1 + [ [Vui — Vul?dz | .
rf F Q F

dur 9y

ov ov

do,_1 — 0, as k — oc. (4.120)
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By a further application of the Coarea formula we have that for every k > kg

aul
/. dowr = [t [ k
rz R uy=t} v

0
Hence by (4.121) and by (4.120) we have that, up to extract a subsequence

/{u1 =t}
13

for a.e. t € V.
Let f7 be defined as in (4.87), then we have that for a.e. ¢ € V the following
k

holds

110 - F0)] <

8’&;
E

ov

0

ou
v

)
- 8% Vorus| " oo, (4.121)

k

dui  Ju
o v

|V$/u%|71don_2 —0,as k — o0, (4.122)

—1 —1 du
/ |Vz/ui|71 - / |Vzlu|71 / 7‘vx/u‘71d0n_2
ul =t k u=t u=t ay

Let us observe that, by (4.119) and (4.122), the first term on the right hand
side of the above inequality tends to zero as k tends to co. On the other hand,
by (4.119) and (4.118) with h = %Z the second term on the right hand side of
(4.123) tends to zero as k tends to co. Finally, we have that by (4.118) with
h =1 and by (3.58), the third term on the right hand side of (4.123) tends to
zero as well. Hence the theorem follows.

O

(4.123)

- duy ou
</ |Vm/ullc|1> / k |V$/u%‘71d0n_2 — / —|Vm/u%|71d0n_2 +
u%:t u%:t 81/ u%:t 8y

—1
v ou ou
-1 1 .
i 2| Verug [ dog g — — |V doy,—
(/ul—t| u}“| > /ul—t (91/| ullc| In=2 /u:t 8V| ul " oz || +
k %
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Chapter 5

Stability for the inverse
scattering problem

In this chapter we shall treat the stability issue for the determination of the
surface impedance A in the boundary value problem (1.8). As usual, let us start
the discussion by stating the main assumptions on the data and the a priori
conditions on the unknown impedance term.

Assumptions on the obstacle

Given positive constants D, rg, M, we assume throughout this chapter that the
obstacle D is a bounded domain satisfying the assumptions (2.11) and (2.12)
with Q replaced by D.

We suppose that I';, I'p are two disjoint, nonempty, connected, open subsets of
0D such that

0D :f] UFD. (51)
Moreover, we assume that the portion of the boundary
I'; is of class C1! with constants rq, M. (5.2)

We recall that by the above assumption it follows that there exists a function
o1, satisfying (2.3)-(2.6) with ¢ = ¢y and S =T.

A priori informations on the impedance term

We assume that the impedance coefficient A belongs to C%!(I';,R) and is such
that

A(z) > Ao > 0 (5.3)

for every x € I'y.



84 Stability for the inverse scattering problem

Moreover we assume that, for a given constant A > 0, we have that
Moy < A (5.4)

Let us introduce some notations that we shall use in the course of the present
chapter.

For a sake of simplicity we shall assume that 0 € D.

Fixed R > d, p € (0,79) and zo € I'y, let us define the following sets

Dt =R*\ D, (5.5)
Dj, = Br(0)n DY, (5.6)
D}, ={z € D} :dist(z,Tp) > p}, (5.7)
Iy =0Dy NIy, (5.8)
I7p(20) = By(xo) \ D, (5.9)
Ar p(xo) =T, p(z0) NOD. (5.10)
H} .(D*) ={ve D*(D*) vlps € HY(D}), Y R>0s.t. D C Br(0)}(5.11)
where D*(D™) is the space of distribution on D*. (5.12)

Let us present the statement of the main result.

Theorem 5.1 (Stability for \). Let u;, i = 1,2, be the weak solutions to the
problem (1.8) with A = \; respectively and let u; oo be their respectively far field
patterns. There exists eg > 0 constant only depending on the a priori data, such
that, if for some e, 0 < e < gg, we have

11,00 = U200l L2(0, (0)) < €, (5.13)

then
AL = A2l poo 0y < w(e), (5.14)

where w is given by (3.11).

5.1 The direct scattering problem

A weak solution to the problem (1.8) is a function u = exp (itkw - x) + u®, where
u® € Hy  (D*) is a weak solution to the problem

Au® + k?u® =0, in DT,
u® = —exp (thw - ), on I'p,
Ou +iA(z)u® = _9 exp (tkw - ) — iA(z) exp (ikw - x), on Iy, (5.15)
ov Sy ov
lim, 007 (;(r;%) — ikm@@)) =0, uniformly in 2.
r



5.1 The direct scattering problem 85

Let us recall that a weak solution of (5.15) is a function u® € Hlloc(D+), with
u®|lr, = —exp (tkw - ) in the trace sense, such that, for all test functions n €
HY(D%) with compact support in R and n|r, = 0, the following holds

D+ D+

Vu® - Vi — k2/ u’n = / (66 exp (ikw - z) + iA(z) exp (ikw - x)) 7+
r; \ov
+/ ikAu’T . (5.16)
I,

Furthermore, u® satisfies the asymptotic condition (1.9).

Lemma 5.2 (Well-posedness). The problem (5.15) has one and only one
weak solution u®. Moreover, for every R > d, there exists a constant Cr > 0
depending on the a priori data and on R only, such that the following holds

HUSHHI(D;) <Cgr. (5.17)

Proof. For the proof we refer to [21, Theorem 2.5, in which the authors,
among various results, show that the exterior mixed boundary value problem
(5.15) can be reformulated as a 2 x 2 system of boundary integral equations. In
[21], Theorem 2.5 has been proved in two dimensions for a constant A, however
it can be verified that the same techniques can be carried over in three dimen-
sions and with A = A(x) € COL(T)). O

Theorem 5.3 (C1® regularity at the boundary). Let u be the weak solution
to (1.8), then there exists a constant a, 0 < « < 1, such that for every R > d
and p € (0,79), u € CI’O‘(DE}p). Moreover, there exists a constant Cr, > 0
depending on the a priori data, on R and on p only, such that

||U||C1,Q(D;,p) <Cgy . (5.18)

Proof.  From the weak formulation (5.16), it follows that the total field u
satisfies

/ Vu-Vn— k2/ un = —i/ Az)um |
FL""TO(:EO) FIYTTU(IU) AIYTTU(Q:U)

where xg € I'; and 7 is any test function such that suppn C fL"To(xo).
By (5.4) we have that

‘/ Van‘ < kQ/ luig] + A |u] (5.19)
r, r

rq (%0) 7. 7o (o) A, g (20)
2 12 12

and by a trace inequality (see [1, p.114]) it follows that

’/ Vu~V77‘ < k2/ |uﬁ|+CA/ V()| | (5.20)
T T r

7 o (zo0) 7 o (o) 1. 7o (o)
12 12 2
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where C' > 0 is a constant depending on the a priori data only.
By the standard iteration techniques due to Moser (see for instance [39]), we
obtain the following local bound for u

lull 2o r, v o)) < Cllul (5.21)

Hl(FI,%O(wO)) ’

where C' > 0 is a constant depending on the a priori data only.
Let us denote by u; and us the real and the imaginary part of u respectively.
Thus by the elliptic equations in weak form satisfied by u; and wus, it follows

that
/ Vup -V — k2/ uin = / A(x)uan (5.22)
Ty o (wo) T'p o (o) Ap ra (zo)
/ Vug - Vn — kz2/ UM = —/ AMz)uin (5.23)
Ly ra (xo) Iy ra (o) Ap o (20)

where 7 is any real valued test function such that suppn C T'; ™ (x0).
By applying again the Moser method to the weak formulations (5.22) and (5.23),
we obtain the following bounds of the Holder continuity of u; and us, namely

lurllcoaw, r @) < Cllluallzzr, r o)) + U2z, r@p)»  (5-24)
luzllcoar, r o)) < Clllualloe(r, ra@o) + luallzer, vy @o)) s (5-25)

where a,0 < a < 1,C > 0 are constants depending on the a priori data only.
Combining the two last inequalities with (5.21), we obtain

lullco.er,y < C||UHH1(D;) , (5.26)

where C' > 0 are constants depending on the a priori data only and R = d + ry.
By (5.17) we have that

1wl 2 oty < C, (5.27)
where C is a constant depending on the a priori data only. Moreover, since
u = exp (thw - ) + u®, by (5.26) and (5.27), we have that

[ullco.a@,y < C, (5.28)

where C is a constant depending on the a priori data only. By (5.28) and by
(5.4), we have that

%(x) = —iXz)u(z) € CO*(I). (5.29)

By well-known regularity bounds for the Neumann problem (see for instance [5,
p.667] ) it follows that, for every R > d,p € (0,7¢9),u € C’l*"‘(Dﬁp) and the
following estimate holds

Ou
||U||cl=a(D§,p) < CR,p <|U||CO,Q(FIS) + Hay

+ J|u , (5.30
oty * ||H1(D;R)> (5.30)
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where Cr, > 0 is a constant depending on the a priori data, on R and on p

u

only. We shall estimate the C%% norm of % in terms of the a priori data,
v

indeed

du(x) _ duly) ‘

ou Ou(x) P\ ‘ ov ov
v e + (5) Sub |z — y|@ -
CO&(Ff)) xEF? xyeF? Y
a A —_
< sup [A(z)u(z)| + (g) sup | (x)|||::(_x) E u()l +
wEF? myEF? y
o Alx) — A
F(2)" sup I A0
2 g |z =yl
z,y€l'?
Combining (5.4) and (5.28) we obtain
o e _
Hau . < Asup |u(x)|+A (g) sup w +
v coe(If) mEF? ngF? Ty
P)O‘ 1-a A(z) = Ay)]
=) | TP L
H(§) I uleneqryy sup I <

xwef?
<Cp

where C, > 0 is a constant depending on the a priori data and on p only.
Moreover, since u = exp (thw - ) + u®, we have that (5.17) yields to

Hu”Hl(D;R) < CRg, (5.31)

where C'g > 0 is a constant depending on the a priori data and on R only.
Thus, inserting (5.28), (5.31) and (5.31) in (5.30), we obtain that

HuHClva(D;‘p) < CR,m (5.32)

where Cr, > 0 is a constant depending on the a priori data, on R and on p
only. O

Corollary 5.4 (Lower bound). Let u be the weak solution to (1.8), then there
exists a radius Ry > 0 depending on the a priori data only, such that

1
lu(x)] > 3 for every x, |x| > Ro . (5.33)

Proof. Let us choose R = 4d 4 4ry. By Theorem 5.3 it follows that there
exists a constant C' > 0 depending on the a priori data only, such that

Hullcl,a(D;R =0 (5.34)

* 2
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In particular, by (5.34), it follows that

ou’®

W< Cr, |5 <G oon 0BR(0), (5.35)

where C7 > 0 is a constant depending on the a priori data only.
By the Green’s formula for the scattered wave u® (see for instance [32, p.18]),
we have that

S(x) = u® 8¢(-T,y) _ 8us(y) . 5 .
u*(z) /aBR(O)< (y) i) o) 9( 7y))d (y), |z >R, (5.36)

where

L exp (ik|lz — y|)

P(x,y) =

_47_[_ ‘.’I/'_y| ) x#y7

is the fundamental solution to the Helmholtz equation in R? .
Thus, by (5.36) and by (5.35) it follows that

s 0p(x,y)
W@ < ¢ /8133(0) — \+|¢<x,y>|ds<y>s (5.37)
kR R 1
C R2< > ) 5.38
S OB\L=7e e —aP R (5.38)

Straightforward calculations show that
s 1
lu®] < 30 for every z,|z| > Ro, (5.39)

where Ry = (k + 1)8R3C; + 2R .
The thesis follows observing that |u| > 1 — |u®|. O

5.2 The inverse scattering problem

Lemma 5.5 (From the far field to the near field). Let u;,u; 00, i = 1,2,
be as in Theorem 5.1. Suppose that, for some e, 0 < e < 1, (5.13) holds, then
there exist a radius Ry > 0 and a constant C > 0, depending on the a priori
data only, such that

lur — 2|l 22 (Ba, 1 (0)\Br, (0)) < CE*, (5.40)
where the function a(e) is defined as follows

1
1 +log(log(e=1) +e)

a(e) (5.41)
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Proof. Let us choose R = 4d + 47y and let us denote by u], i = 1,2, the
scattered wave of the problem (1.8) with A = \; respectively. By (5.35) it follows
that

luf —usllz20BR0) < C (5.42)

where C' > 0 is a constant depending on the a priori data only.

By the argument in [43] (see also [19]), it follows that there exists a constant
C > 0 depending on the a priori data only, such that, for every r € (4R, 4R+1),
the following holds

ui — usllL2 08B, (0)) < Ce®), (5.43)
Integrating (5.43) with respect to r over (4R,4R + 1), we obtain that

[ uS||L2(B4R+1(O)\B4R(O)) < e ) (5.44)

where C' > 0 is a constant depending on the a priori data only.

Thus the thesis follows with Ry = 16d + 167 and by observing that uj —u3 =
Uy — u2.

Let us stress, that Holder stability doesn’t hold, indeed, in [19, Section 4], it
has been proved that it is not possible to choose « independently on €. O

Theorem 5.6 (Stability at the boundary). Let u;,u; 00, ¢ = 1,2, be as in
Theorem 5.1. We have that there exists eg > 0 depending on the a priori data
only, such that, if for somee, 0 < e < g¢, (5.13) holds, then for every p € (0,7¢)
we have

[y —uzllcr(rg) < w(e) (5.45)

where w 1s gwen by (3.11), with a constant C > 0 depending on the a priori
data and on p only.

Proof. By the Lipschitz regularity of the boundary 9D, it follows that the
cone property holds. Namely, for every point @@ € 0D, there exists a rigid
transformation of coordinates under which we have @Q = 0 and the finite cone

Cz{x:|x|<r0, M>cos€}

||

with axis in the direction & and width 20, where § = arctan ﬁ, is such that
CcDt.

Let @ be a point such that @ € I'}° and let Qo be a point lying on the axis & of
the cone with vertex in @ = 0 such that do = dist(Qo,0) < .

Let us define Ry = 2R +2, where R; is the radius introduced in the statement of
Lemma 5.5. Dealing as in Lieberman [57], we consider a regularized distance d

from the boundary of D such that, d € C*(Df,,)NC% (DY) and furthermore
the following properties hold
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<M,

dist(z, dD)
® Y = 7)

d(z
e |Vd(z)| > ¢, for every x such that dist(x,dD) < bro,
o |ld]jcos < ear,

where 9,71, ¢1, 2, b are positive constants depending on M only, (see also [8,

Lemma 5.2]).

Let us define for every p > 0
DP ={x € Dy, :dist(z,0D) > p} , (5.46)
Df={zx ¢ Dy, d(z) > p} . (5.47)

It follows that there exists a, 0 < a < 1, only depending on M such that for
every p, 0 < p < arg, D? is connected with boundary of class C! and

é1p < dist(x,dD) < éap  for every x € 9DP, (5.48)

where ¢, ¢ , are positive constants depending on M only. By(5.48) we deduce
that

D%F c DP C D%P
Let us now define py = min{%7 2 sinf} and let P be a point in the annulus
Br,+1(0)\ Bg,(0)), such that Ba,,(P) C Br,+1(0)\ Bg,(0)). Furthermore, let
~ be a path in ke joining P to Qo and let us define {y;},7=0,..., s as follows
Yo = Qo, Yit+1 = Y(t;), where t; = max{t s.t. |v(t) —vi| = 2po} if |P —y;| > 2p0,
otherwise let i = s and stop the process.
Let us introduce the function U € H110C(D+) defined as follows

U(z) = ui(z) — ug(x). (5.49)

We shall denote with U; and Us the real and the imaginary part of U respec-
tively. Namely

U(z) = Uy (z) + iUz (z).
It immediately follows that Uy, Us, are both real valued solutions to the Helmholtz
equation in DT.
Thus, by the three spheres inequalities for elliptic system with Laplacian prin-
cipal part, (see [11, Theorem 3.1]), we have that for every (1,02, 1 < 1 < s,
there exist 7 > 0,7, 0 < 7 < 1 and C' > 0 depending on the a priori data and
on f31, B2 only, such that for every x € D%? the following holds

1—7

/ U <c (/ |U|2> : </ |U|2> (5.50)
Bﬁlp(x) By(z) Bﬁ2p($)

for every p € (0,7). By a possible replacement of py with 7 if pg > 7 and
choosing in (5.50) 51 =3, B2 =4,p = po, = yo, we infer that

1—7

/ |U|2§C</ |U|2> (/ |U|2> . (55D
B3pq (yo) By (yo) Bapg (yo)
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As a consequence of Lemma 5.2, we have that
10l o3, < € (5.52)
where C' > 0 is a constant depending on the a priori data only.

Let us observe that By, (yo) C D}, and By, (yo) C Bsp,(y1). Thus by (5.51)
and (5.52) we deduce that

[ wesel[ wR) e
By (yo) Bspq (Y1)

An iterated application of the three spheres inequality leads to

/ |U‘2 S (/ |U2> 'Cl_Ts .
By (yo) By (ys)

Finally, since B,(ys) C Br,+1(0) \ Bg,(0)), by (5.40) we obtain that

[
Bpg(yO)

We shall construct a chain of balls B,, (Q) centered on the axis of the cone,
pairwise tangent to each other and all contained in the cone

C'= {a: s 2| < ro, 28 > COSG'} ;
||
where ' = arcsin (g—g). Let B,,(Qo) be the first of them, the following are
defined by induction in such a way

Qr+1=Qr — (1 + p)prt ,

Pk+1 = MUPk
di+1 = pdy
with
1 —sin¢’
F=1 +sin@

Hence, with this choice, we have p, = p*pg and By, ., (Qk+1) C Bsp, (Qk).
Considering the following estimate obtained by a repeated application of the
three spheres inequality, we have that

A

1Ullr2B,, @) < Ullc2ss,, @k <

T

T 1—
U228, , @ UlL2(B,,, @)

k

ClNUN Gz, on < C{E*@T ) (5:53)

IN

IN
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For every r, 0 < r < dy, let k(r) be the smallest positive integer such that
di, < r then, since dj, = pdy, it follows

log(+- log(+
| log(3;)| < k(r) < | log(3;)| 41, (5.54)
log pu log pu
and by (5.53) we deduce
TS Tk(r>
WU l28,, 0 (@um < C{[=@]7 ) (5.55)

Let 7 € 1"1% with p € (0,70) and let 2 € Bexy -1 (Qr(r)—1)- By Theorem 5.3, in
2
particular, it follows that U € CLD‘(DE2 ») with
)4

HU”CLQ(D;2 ) < va (5.56)
4

where C, > 0 is a constant depending on the a priori data and on p only. Then
(5.56) yields to

|UZ)| < |U(x)| 4 Cplz — &|* < |U ()] + cp<ir> .

Integrating this inequality over Bei—1 (Qk(ry—1), We have that
2

472

o 2 2 o 47\
U@ < U (z)| da:+2C’p(’u2).(5.57)

c g
W3(pk721) Bpk(g)—l (Qk(r)—l)

Being k the smallest integer such that dy < r, then di_; > r and thus (5.57)
yields to

C
<—— U(@)Pdz +Cpr2e
(rsin@’) Bppry—1 (Qr—1)

By (5.55) we deduce that

U (@)

oy PE-1
U(@)? < 9{ O o (5.58)

<3
2 (e}
+C <r> .

"\

Integrating over Bey—1 (Qg(r)—1) We deduce that
2

The estimate (5.56) also provides us that

oU(z) oU (x)
ov ov

S ‘

2 2 U (x)

< ‘
— _1\3
W3(pk2 ) Bpk(g)—l (Qk(r)—l) v

’ oU (z)

2 a
4 2
dx 2 2 <

: /
1,3
W3(pk71) Brgry—1 (Qk‘(r)—l)
—a

2

IN

2 «
VU ()| dx + 202 (ig) .
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Applying the Caccioppoli inequality, we have

? c
< = / U(z)*dz + Cpr?> .
(pkfl) Boyry—1(Qr(r)-1)

Dealing with the same arguments that lead to (5.58), we obtain that

‘aU(x)
ov

Sh(r—1

2 o .
< ={[@]"} + O (5.59)

‘ oU (z)
v

The choice in (5.54) guarantees that

k(r)-1 < (1 ’
! - <d0> ’

where v = —log (%) log 7. Thus, by (5.58) and by (5.59), it follows that

|U(z)| < Cp{r—3 [(ga@)”} L r“} , (5.60)

‘8U(a§) . Cp{r_g[(&_a(s))‘rs}z +T(x} . (5.61)

ov

Minimizing the right hand sides of the above inequalities with respect to r, with
r € (0,%), we deduce

U(@)| < Cp(log (7)) "7 | (5.62)
‘a(g(yx) < Oy (log () ))*552, (5.63)

where C, > 0 is a constant depending on the a priori data and on p only. Thus,

since T is an arbitrary point in I‘}%, by (5.62) and (5.63) we have that

= , < —a(e) _u2-f2 .
IIU(w)IILm(F?)_Cp(log(E ) : (5.64)
HaU(”j) , gcp(log(a—a<f>))‘"2f2. (5.65)

0 ALt

By an interpolation inequality we have
1—
V@)l < 0N e r, p IV llcrre )™

where § = 55 and ¢, > 0 depends on the a priori data and on p only. Thus,
by (5.56), we obtain

IVe(@)llzoery ,) < CP”UHﬁoc(FL%)Cpl_B :
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It follows that for every € < g, with g depending only on the a priori data,

IVO)llL=r,,) < + IVi@)llzoe(ry ,) <

H ov

Loe Fl
20

C,(log (s_a(s)))_m, (5.66)

IN

where C, > 0 depends on the a priori data and on p only.
After straightforward calculations and by a possible replacing of gy with a
smaller one depending on the a priori data only we have that

_ B
Jur —usllcrr, ) < Cp(llog(e)]) *F for every £,0 < & < &q. (5.67)
Thus the thesis follows replacing in (3.11) C with C, and 0 with If‘—fz O

Proposition 5.7. There exists a radius vy > 0 depending on the a priori data
only such that, for every xog € I'[°, the problem

A+ k*p =0, in L1 (20),
oY +iXx)Y =0, on Ar., (o), (5.68)
ov
admits a solution ¢ € H (I'r ., (z0)) satisfying
[¢(z)| > 1 for every x € Ty, (z0). (5.69)

Moreover, there exists a constant 1) > 0 depending on the a priori data only,
such that for every xo € I'}°

[llor vy, @o)) < ©- (5.70)

Proof.  Let us consider a point zy € I'}°. After a translation we may assume
that zg = 0 and, fixing local coordinates, we can represent the boundary as a
graph of a C'! function. Namely, we have that

DN B, (0) = {(z/,23) € By, (0) : 23 < ¢r(2')}, (5.71)

where 7 is the O function satisfying (2.4)-(2.6) with ¢ = ¢; and k = o = 1.
Let @ € 0171(3‘%,}1%3) be the map defined as follows

Oy, y3) = (v, ys +r(y)) - (5.72)

We have that there exist 61,605,60; > 1 > 05 > 0, constants depending on M and

ro only, such that, for every r € (0, 7%), it follows that

I's0,-(0) C ®(B, (0)) CT1p,-(0), (5.73)
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where B, (0) = {y € R3: |y| <, y3 <0} and furthermore we have
|det D® | =1. (5.74)

The inverse map ®~! € CH1(T'; . (0),R3) and is defined by
sT0

(2! x3) = (2!, 23 — () . (5.75)
Denoting by

a(y) = (01;(9))i j=1 = (DETH)(@(y)) - (D2™HT(2(y)) | (5.76)
N(y) =M2(y)) , (5.77)
Ao’ =N (0), (5.78)

it follows that
o(0) =1, (5.79)
||Ui7jHCO'1(F1,r0) <X, for i,j5=1,2,3, (5.80)

1
§|§|2 < o(y)é-€ < Ch|€)?, for every y € B, . (0) and every £ € R, (5.81)

(237)

[Nlcor(sr,, ) <A (5.82)
M

’
o
p

where ¥ > 0,C7 > 0, A’ > 0 are constants depending on M, rg, A only.

Claim 5.8. There exists a radius r2, 0 < ro < g and a solution 1)’ €
H'(B,,(0)) to the problem

{ div(aVy') + k%) =0, in B, (0), (5.83)

oV v +iNY =0, on By (0),
where v/ = (0,0, 1) such that
'] > 1 in B, (0).

Proof. of Claim 5.8.
We look for a radius 79 > 0 and for a solution of the form v’ = g — s such
that, ¢o € H'(B;,(0)) is a weak solution to the problem

Ao+ k2o =0, in By (0),
oy
% +idPo =0, on B (0),

(5.84)
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satisfying [¢o| > 2 in B (0) .
Whereas s € H' (B, (0)) is a weak solution to the problem

div(oVs) + k%s = div((c — I) V) , in B (0),
oVs-v+iXNs= (0 —I)Vipg-v+i(N —X)thy , on By (0), (5.85)
s=0, on |yl =ry,

such that s(y) = O(|y|?) near the origin.
We can construct iy explicitly as follows

Yo(y1, y2,ys) = Scosh (| — k2[Zy1) [sin (Aoyz) +icos (Ao'ys)], if k2 < Ao,
Yo(y1, Y2, ys) = 8cos (\kz — )\0'2|%y1) [Sin (/\O/yg) + i cos (/\O/yg)], if k2 > X%,
Yo (Y1, y2,y3) = 8sin (Ao'ys) +i8cos (Ao'ys), if k? = Ao".

Denoting by

N 1 1
7 = — min

RN 5.86
4 ‘k2—A0/2| )\0/ ( )

it follows, by straightforward calculations, that 1o € H'(BZ(0)) is a weak
solution of (5.84) with ro =7 and |¢| > 2 in B (0).

Let us now look for a solution s to the problem (5.85).

Fixed r € (0, g%), let us define the space

Hg- (B, (0)) = {n € H'(B, (0)) such that n(y) =0 on |y|=r}, (5.87)

endowed with the usual || - || Hi(B7 (0y) norm. Thus the weak formulation of the

problem (5.85) reads in this way: find s € H}_ (B, (0)) such that, for every
n € Hy_ (B, (0)), the following holds

T

/ JVS~V777/ kzsﬁ—/ iNsi :/ (0 — Vo - Vi +
By (0) B; (0) B;(0) B; (0)

+Z/ ()\/ - AQ/)¢077. (588)
B;.(0)

Let us introduce the following bilinear form
A : Hy (B, (0)) x Hy- (B, (0)) - C (5.89)

such that
A(7717772) = / O’VT]l . Vﬁg —/ kznlﬁg —/ ’i)\l’f]lﬁg (590)
B, (0) B (0) B;.(0)

and the following functional

F:H) (B, (0)—C (5.91)



5.2 The inverse scattering problem 97

such that

P = [ ICERCES [ 69

BL(0)

r

It immediately follows that A and F are continuous on Hy_ (B, (0)) as bilinear
form and as a functional respectively.

Moreover, dealing as in [39, Lemma 8.4], we have that, by the Holder inequality,
it follows that for every n € Hj_ (B, (0))

1
[owesar(f we) (5.93)
B (0) B (0)

where ¢; > 0 is a constant depending on the a priori data only. Hence by the
Sobolev Embedding Theorem, (see [1, Chap.4]), and by (5.93), we have that

/ 2 < e / Vi, (5.94)
B, (0) B, (0)

where ¢; > 0 is a constant depending on the a priori data only.
Analogously, by the Holder inequality on the boundary, it follows that

[owrzar(f ) (5.95)
B1.(0) B1(0)

where ¢; > 0 is a constant depending on the a priori data only. By a trace
inequality (see for instance [1], Chap.5), it follows that

/ nf? < car / VP, (5.96)
B!.(0) B, (0)

T

’
T

where c; > 0 is a constant depending on the a priori data only.
Thus, by (5.81),(5.94) and (5.96), we deduce that

1
)| = (5 - et = card) [ |V,
B; (0)

Denoting by

1
r3 min{1,8(01k2 +¢:2A),87;\O4}, (5.97)
we have that for every r € (0,73)
1
|A(n,m)| > Z/ V|2 (5.98)
B (0)

Thus it follows that, for every r € (0,r3), the bilinear form A is coercive on
H&, (B,7(0)). Hence by the Lax-Milgram theorem we can infer that, for every

T

r € (0,r3), there exists a unique solution s € Hy_ (B, (0)) to the problem (5.85).

T
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Fixing r € (0,73) and choosing n = s as test function in the weak formulation
(5.88), we obtain

/ avs-w—/ k;%\?-/ Vs = / (0 — I)Vaby - Vs +
B, (0) B, (0) 7-(0) B, (0)

+ ’L/ ()\I — )\Ql)wog. (599)
BL(0)

By (5.98), we have that

1
f/ ‘/ (o — 1)V - vs ‘/ ) 1/}08‘ (5.100)
4 B:(O) B; (0) £(0)

By the Schwartz inequality, by (5.79) and by (5.80) we have that

}/ (0 — D)Viy - Vs‘ <1652 / \v¢0|2+i/ Y Vs|? . (5.101)

B; (0) 16

Analogously, we have that, by the Schwartz inequality, by (5.78) and by (5.82)
it follows that

’// — X )0

Moreover, by the inequality (5.96) and by (5.102) we deduce

sl?. (5.102
1602 oy (102

< 1662A/ 2/ |¢0|2
B1.(0)

1
‘/ (N — /\0’)1/)05‘ < c§r416A’/ Vo2 + —r/ IVs[? . (5.103)
1.(0) B; (0) 16" /B (0)

Hence inserting (5.101) and (5.103) in (5.100) we obtain that

1

7/ |Vs|? < (162+c§16A’)r2/ |Vabo|? . (5.104)
8 /B (0) B (0)

Denoting by

Q= sup [Viol,
By (0)
sM

we have that

7(16% + c116A)r5Q . (5.105)

Qo W~

1
s rwsps
8 JB; (0)

By standard estimates for solutions of elliptic equations (see for instance [39],
Chap.8) and observing that @@ > 0 depends on the a priori data only, we can
infer that for every r € (0, )

Isll e (55 (o) < €ar?,
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where ¢4 > 0 is a constant depending on the a priori data only.

Hence the Claim follows choosing r; = min{7, %, \/%} and observing that

W] = [tho| = [s] =1 in B, (0) .
O

Let us notice that choosing r; = fary and (2, 23) = /(@ (', x3)), we have
that ¢ € H*(I'7 -, (0)) is a weak solution to the problem (5.68) and is such that
6] > 1in T, (0)

Finally, we conclude the proof of Proposition 5.7 observing that (5.70) follows
dealing with the same argument used in the proof of Theorem 5.3. (|

Lemma 5.9 (Volume doubling inequality). Let u be the solution to the
problem (1.8), then there exists a radius T > 0 such that for every xzo € ' the

following holds
[ s [ p (5.106)
Fj_ﬁr FI,r

for every r, B such that 3 > 1 and 0 < Br < 7, where C > 0, K > 0 are constants
depending on the a priori data only.

Proof. Let o € I'}® and let r and 1 be, respectively, the radius and the
function, introduced in Proposition 5.7. Denoting by

u
2=2 5.107
" (5.107)
it follows that z € H'(T',,, (z0)) is a weak solution to the problem
\Y%

Ar+2YY w20, i T7.,, (7o),

9 ¥ (5.108)
2
o 0, on Ar ., (zo).

Dealing as in Proposition 5.7, we may assume that, up to a rigid transformation
of coordinates, xg = 0 and, by local coordinates, we can locally represent the
boundary as a graph of a C1'! function as in (5.71).

Following [2, Theorem 0.8], (see also [8, Proposition 3.5]), we have that there
exists a map ¥ € CH1(B,,(0), R?) such that

U (B, (0)) € By, (0), (5.109)
U(y',0) = (v e1(y)), for every y' € By, (0), (5.110)

Lrp CY(B,(0)) Clrep, forevery pe (0,p2), (5.111)

2
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< |detD¥| < ¢, (5.112)

| =

where p1,0 < p1 < 19, p2 > 0,1 > 0,2 > 0 are constants depending on g, M, A
only. Denoting by

A(y) = [det DU (y)[(DY~1)(¥(y)) (DT~ )T (¥(y)), (5.113)
_ 1 Vy(¥(y))
B(y) = 2|detD¥(y)|(DY™)(¥(y)) 2w (5.114)
v(y) = 2(¥(y)), (5.115)
it follows that
A(0) =1, (5.116)
A(y',0)(y',0) - e3 = 0, for every y', |y'| < pa, (5.117)

cslé]? < A(y)€ - € < cq|€)?, for every y € B,,(0) and for every { € R3,(5.118)

|A(y1) — A(y2)| < cslyr — yal, for every yi,y2 € B, (0), (5.119)

|B(y)| < cg, for every y € B, (0), (5.120)

where ¢4 > 0,c5 > 0,cg > 0 are constants depending on rg, M, A only.
Let us observe that v € H'(B,,(0)) is a weak solution to the problem

{ div(AVv) + BVo =0,  in B, (0), (5.121)

Ay, 0)Vv - =0, on B}, (0).

Hence we are under the assumptions of Theorem 1.3 in [2] and thus we can infer
that there exists a radius p3,0 < p3 < p2, depending on the a priori data only,
such that

/ lv|? < cﬁK/ lv|? (5.122)
B;,(0) B; (0)

P

for every p,( such that 3 > 1 and 0 < Bp < p3, where ¢ > 0 is constant
depending on the a priori data only, and K > 0 depends on the a priori data
and increasingly on

fB; () AV - VU + Re(v div(AVv))

oo , (5.123)
Jomg, o0 ) HIVP
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where we denote

Alx)x - x

wlx) = P for every x € B, (0). (5.124)
By (5.118) it follows that
c3 < p(r) < ey, forevery z € B, (0). (5.125)

Let us observe that the proof of Theorem 1.3 in [2] needs, in this context, a
slight modification due to the fact that we deal with complex valued functions.
We omit the details.

Denoting by

N fB;S(O) P%‘VU|2+|U|2

N(ps) = Rk (5.126)
Jo5, 0 IV
we notice, following the arguments in [11, Lemma 3.3], that
N(ps) < CN(ps), (5.127)

where C' > 0 is a constant depending on the a priori data only.
By (5.111), it follows, that for every r and 3 > 1 such that 0 <r < 3r < &

/ |z]> < C/ lv|? (5.128)
FI,/BT(O) B;BT(O)

where C' > 0 is a constant depending on ro, M, A only. Moreover, by (5.122)
and by (5.111) we have that

[ wP<cesf [ pPsoese) [ R (519
B35,(0) B+ (0) T'7.r(0)
where C' > 0 is a constant depending on rg, M, A only.
Combining (5.128) and (5.129), we have that

/ |2 < C(2ﬁcl)K/ ElR (5.130)
Urgr F“‘(O)
Finally the last inequality, (5.69),(5.70) imply that
[ owpsces [ e, (5.131)
Lr,6r I'r,-(0)

where C' > 0, K > 0 are constants depending on a priori data and on ]\7(,03)
only. Thus the Lemma follows with
P3

r=5 (5.132)
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It only remains to majorize the quantity (5.126) by a constant depending on
the a priori data only. Let us observe that by (5.111), by (5.69) and by (5.70),
we have that

/ Vo2 + uf? < © Vul? + [ul?, (5.133)
B;g (0 FI,pSCl (0)

where C' > 0 is a constant depending on the a priori data only. Moreover, by
the above inequality and by (5.18), we can conclude that

/ Vo2 + |v|* < C, (5.134)
B, (0)

where C' > 0 is a constant depending on a priori data only.
On the other hand, we have that choosing Py = ﬁy and py = 3% %pg,

where v is the outer unit normal to D at 0, it follows that By, (Py) C I'; 22 (0).
Thus, by (5.111) and by (5.70) it follows that

/ v >C lul> > C lul? (5.135)
B (0) T, 63 (0) By, (P)

where C' > 0 is a constant depending on the a priori data only.
Let us consider a point Q € R3 \D2+ R, Such that

By, (Q) C R*\ Dy, (5.136)

where Ry is the radius introduced in Corollary 5.4. Dealing as in the proof of
Theorem 5.6, we cover a path joining Py to @) by a chain of balls of radius p4
pairwise tangent to each other. Hence, by an iterated use of the three spheres
inequality, we have that the following holds

ez o < Cllulzzs,,p) - (5.137)

where C' > 0,s > 0 and 7,0 < 7 < 1 are constants depending on the a priori
data only. By the last inequality, by (5.136) and by (5.33), we can infer that

1
3\ 77
TP
lullz2(B,,py) = <C4§> . (5.138)

Hence, by (5.138) and by (5.135), we have that
/ lv|> > C, (5.139)
B3 (0)

where C' > 0 is a constant depending on a priori data only. Hence, by (5.134)
and by (5.139), we can majorize N(p3) by a constant depending on the a priori
data only and thus the Lemma follows. O
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Theorem 5.10 (Surface doubling inequality). Let u be the solution to the
problem (1.8), then there exists a constant C > 0 depending on the a priori data
only such that, for every xo € I and for every r € (0, %), the following holds

/ lul?do < C lu|?do . (5.140)
AI,QT(:EO) AI,r(m())

Proof.  Let g € I')° and let z € H'(T';,, (x0)) and 7 be, respectively, the
solution to the problem (5.108) defined by (5.107) and the radius introduced in
(5.132). By a regularity estimate at the boundary, (see for instance [8, p.777])
we have that, for any r € (0, Z), the following holds

1 1—y 1 v
[oowersc(s [ wer) (5[0 BP) L Gaa
Ar,r(z0) T JT 2r(x0) T JA; - (20)

where C' > 0 and 0 < v < 1 are constants depending on the a priori data only
and where Vi z represents the tangential gradient.
Thus, by the Young inequality we have that for every ¢ > 0 the following holds

CeT> c
[oowers = e [ R )
Arq (o) r Tr2r(z0) evr? Ar,r(z0)

where C' > 0 is a constant depending on the a priori data only.
Moreover, by a well-known estimate of stability for the Cauchy problem (see for
instance [69]), we have that

1-6
/ 2> <Cr / |z\2+r2/ |V 2|2 : (5.143)
FI,%(ZEO) AI,’r'(wo) AI,T'(IO)
4
. / |z|2+r2/ |Vtz|2+7"/ A
Ar,r(zo) Ar,r(z0) Lr,r(z0)

where C' > 0 and 0 < § < 1 are constants depending on the a priori data only.
Hence, by (5.143) and by the Young inequality, we have that for every 5 > 0
the following holds

C
/ 22 < < 7‘/ |z|2+r3/ Vel |+ (5.144)
FI,%(ZU) e1-3% AI,'r(x()) AI,T(IO)
+Ce? 7’/ |z|2+r3/ |Vtz|2+r2/ IVz)? ],
Ar,r(z0) Ar,r(z0) T, (zo0)

where C' > 0 is a constant depending on the a priori data only.
Choosing ( in (5.144) such that § = %'y and inserting (5.142) in (5.144), we
obtain

C
N N a2
Fz,g(ro) eva— JAr(20) Tr,2r(x0)
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where C' > 0 is a constant depending on the a priori data only. By the Cac-
cioppoli inequality we have that

Cr
/ o < —2T / 122 + Ce / 122,
FI,%(wO) e v(1=7) Al,r(ﬂo) FI,4r($O)

where C' > 0 is a constant depending on the a priori data only.
Thus by (5.69) and (5.70) we can infer that

Cr
[P [ wPees [ P
Tr,r(z0) e -7 JAr2-(20) T1,8r(%0)

where C' > 0 is a constant depending on the a priori data only.
By (5.106) it follows that

C
/ uf < 72:;_7/ |u|2+C(8)Ke/ lu|?>,  (5.145)
T,z (w0) eva— JAr(20) Ty z (wo)

where C' > 0 is a constant depending on the a priori data only.

Hence, choosing ¢ in (5.145) such that ¢ = W, we obtain that

/ lul?> < Cr/ ul?, (5.146)
Ty, z (o) Ar,r(zo)

where C' > 0 is a constant depending on the a priori data only.
By applying again (5.106) on the left hand side of (5.146), we obtain that

/ lu|? < C’r/ |ul|?, (5.147)
T'r,2r(z0) Ar,r(20)

where C' > 0 is a constant depending on the a priori data only.
Moreover, by a standard Dirichlet trace inequality, we have that

/ lul* < C ul?, (5.148)
Ar 2r(z0) Ar,r(z0)

where C' > 0 is a constant depending on the a priori data only.

Corollary 5.11 (A, property on the boundary). Let u be the solution to
the problem (1.8), then there exist p > 1, A > 0 constants depending on the a
priori data only, such that, for every xo € I'7 and every r € (0, §), the following
holds

p—1
1 1 2
_— lul2do | [ ———— lu| "7 do < A.(5.149)
<|A1,r(5170)| Ar (o) |A1,r($o)| Ar - (z0)
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Proof.  Let zgp € I} and let r € (0, %), then by a trace inequality, (see for
instance [1], Chap. 5), it follows that

lullaa; (zo)) < Cllullar (v, (20))s (5.150)

where C' > 0 is a constant depending on the a priori data only. By the Cac-
cioppoli inequality we deduce that

C
Hu||L4(AI,r(iEo)) < 7 ”u”Lz(Fl,'n(ro))' (5151)

Applying the Doubling inequality (5.106) on the right hand side of (5.151), we
obtain that

= Q

lullzaar, (zo)) < —llullery., (2o))s (5.152)

where C' > 0 is a constant depending on the a priori data only. Combining
(5.146) and (5.152) we have that

C
lullLaar , (zo)) < WHUHH(AI,%(IO))v (5.153)

where C' > 0 is a constant depending on the a priori data only. Thus by the
doubling inequality (5.140) we have

C
lullLaar, (zo)) < WHUHLZ(AI,T(IO))- (5.154)

Hence, we infer that for every r € (0,%) and for every zo € I')°, the following

holds
b }
1
™ Jar, ™™ Jar.,

obtaining a reverse Holder inequality.
The result in [28] assures the existence of some p > 1 and A > 0 depending on
the a priori data only such that (5.149) holds. O

Proof of Theorem 5.1. Let o be a point in I'}°. Let us pick r = g, thus
by (5.146) with u = ugy it follows that

/ lua|*do > C/ |us|*de, (5.155)
Al,g(ﬂco) r, =

1,15 (=0)

where C' > 0 is a constant depending on the a priori data only.
Let Py and ps > 0 be, respectively a point and a radius, such that B,, (Py) C
['f, = (4,)- By rephrasing the argument leading to (5.138) we deduce by (5.155)

716

that

/ lus[2do > C, (5.156)
A; z(2o)
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where C' > 0 is a constant depending on the a priori data only.
Combining (5.149) and (5.156), we have that for every zo € I'}" the following
holds

p—1

/ lug| "7 Tdo <, (5.157)
A]yg (z0)

where C' > 0 is a constant depending on the a priori data only.
Let us now consider « € A; r (20), then it follows that

o) mle) | 1 (Oule) oo

Ma(z) — dolz)] = \—w)

uz () iug(z) ov ov
|ug () — ua(x)] 1 Ous(z)  Oui(x)
< M@0 @) | ov | ow

Then by Theorem 5.6 and by (5.4) we have that, if 0 < € < &g, then

() = do(2)] < (A + Dew(e) \u;x)\ . (5.158)
Hence denoting by 6 = p%l, (5.158) yields to
) . )
[ m@-xer ] <@arnee | [ e R

1,L(x0) 1,Z (=g

By (5.157) and by a possible replacement of the constant C' in (3.11), we have
that

/ A (2) = Ao(@)]° ] <wle). (5.160)
AL (ag)

By the a priori bound (5.4), we can infer that

A1 (2) = Aa(2)] < A () = Ao()[2(20)173 (5.161)
Integrating the above inequality with respect to x over A I,E(z) W€ have
3

@) = Ae@lzza, g .,y < (28)17F / A(z) = (@) | (5.162)

’ A

I%(wo)

Hence, by a possible further replacement of the constants C, 6 in (3.11), we can
infer that the last inequality and (5.160) yield to

IM(2) = da(@)r2ca, 4, S w(E) - (5.163)
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By an interpolation inequality, see for instance [8, p.777], we have that

1
) S C”)\l - )\2||12’2(A1.

5.164
o) 5:164)

1
|)\1 - )\ZHéO’l(AI .

AL — A2/
A1 = Azl (a, £ (o)

$ (@0) )
where C' > 0 is a constant depending on the a priori data only. Hence by (5.4),
it follows that

[A1 = A2l Lo (a ) < C(2A)2 A — Aol f2a (5.165)

1,L(20) I%(ro)).

Combining (5.163) with (5.165) we obtain, by a possible further replacement of
the constants C,6 in (3.11), that

||/\1 — )\QHLOO(AI,%(mO)) S w(s). (5166)

Let us cover I'}° with the sets Al,g(xj), j=1,...,J, with z; e T"°.
Let ¢ be an index such that
1A = Azllzee(a, ¢, ) = 1A = Azl oo o). (5.167)
Thus, by a further possible replacement of the constant C, 6 in (3.11), we deduce
(5.14) by combining (5.167) and (5.166) with z¢ = ;. O
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