Available online at www.sciencedirect.com

SciVerse ScienceDirect

ANNALES
DE LINSTITUT
HENRI
POINCARE

ANALYSE
NON LINEAIRE

s
ELSEVIER Ann. L. H. Poincaré — AN 30 (2013) 825-844

www.elsevier.com/locate/anihpc

Insensitizing controls for the Navier—Stokes equations

Mamadou Gueye
Université Pierre et Marie Curie-Paris 6, UMR 7598, Laboratoire Jacques-Louis Lions, boite courrier 187,
4 place Jussieu 75252, Paris Cedex 05, France
Received 29 February 2012; received in revised form 26 September 2012; accepted 30 September 2012
Auvailable online 16 October 2012

Abstract

In this paper, we deal with the existence of insensitizing controls for the Navier—Stokes equations in a bounded domain with
Dirichlet boundary conditions. We prove that there exist controls insensitizing the L2%-norm of the observation of the solution in an
open subset O of the domain, under suitable assumptions on the data. This problem is equivalent to an exact controllability result
for a cascade system. First we prove a global Carleman inequality for the linearized Navier—Stokes system with right-hand side,
which leads to the null controllability at any time 7' > 0. Then, we deduce a local null controllability result for the cascade system.
© 2012 L'Association Publications de I'Institut Henri Poincaré. Published by Elsevier B.V. All rights reserved.

1. Introduction

Let 2 c RY (N =2 or 3) be a bounded connected open set whose boundary 352 is regular enough (for instance
of class C?). Let @ and O be two open and nonempty subsets of £2 (resp. the control domain and the observatory)
and let T > 0. We will use the notation Q = £2 x (0, T) and ¥ =92 x (0, T). C stands for a generic constant which
depends only on £2, w, O and T'.

The Navier—Stokes equations describe the motion of an incompressible fluid such as water, air, oil. ... They appear
in the study of many phenomena, either alone or coupled with other equations. For instance, they are used in theoret-
ical studies in meteorology, in aeronautical sciences, in environmental sciences, in plasma physics, in the petroleum
industry, etc.

First let us recall some usual spaces in the context of Navier—Stokes equations:

V={yeHy("; V-y=0in £},
and
H={yeLl*@"; V.-y=0in£2, y-n=00nd0}.

To be more specific about the investigated problem, we introduce the following control system with incomplete
data
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yi—Ay+((y,V)y+Vp=f+vl, inQ,

V.-y=0 in Q,
y Qo 0
y=0 on X,
_ .0 =0 .
Y=0=Yy +7TYy in £2.

Here, y(x, 1) = (y; (x, 1))1<ign 1s the velocity of the particles of an incompressible fluid, v is a distributed control
localized in w, f(x,1) = (fi(x,))1<i<nN € LZ(Q)N is a given, externally applied force, and the initial state yj;—¢ is
partially unknown. We suppose that y* € H, 30 € H is unknown with ||3°| 12(2)v = 1 and that 7 is a small unknown
real number.

The aim of this paper is to prove the existence of controls that insensitize some functional J; (the sentinel) depend-
ing on the velocity field y. That is to say, we have to find a control v such that the influence of the unknown data 73
is not perceptible for our sentinel:

0Jz(y)

= 1. )

= 0 V3°eL?(2)" such that |5° ||L2(Q)N =
In the pioneering work [21], J.-L. Lions considers this kind of problem and introduces many related questions. One
of these questions, in non-classical terms, was the existence of insensitizing controls for the Navier—Stokes equations
(see [21, p. 56]).

In the literature the usual sentinel is given by the square of the local L2-norm of the state variable y (see [3,20,23]),
on which we will be interested here:

1
rw=3 ff yPdxdr. 3)
Ox(0,T)

However, in [16], the author considers the gradient of the state for a linear heat system with potentials and more
recently in [17] the same author treats the case of the curl of the solution for a Stokes system. Here we will focus on
the nonlinear control problem of insensitizing the Navier—Stokes equations.

The special form of the sentinel J; allows us to reformulate our insensitizing problem as a controllability problem
of a cascade system (for more details, see [3], for instance). In particular, condition (2) is equivalent to zj;—¢o = 0 in £2,
where z together with w solves the following coupled system:

w—Aw+ (w,VYw+Vpl=f+vl,, V-w=0 in 0,
-z —Az+ (2, V)w—(w,V)z+Vg=wlp, V-z=0 inQ, @
w=z=0 on X,
w0 =y,  zj=r =0 in £2.

Here, (w, p°) is the solution of system (1) for T = 0, the equation of z corresponds to a formal adjoint of the equation
satisfied by the derivative of y with respect to t at T = 0 (see (6) below) and we have denoted

N
((z. V)w), =Y zjdiw; i=1,....N.
j=1
Indeed, differentiating y solution of (1) with respect to t and evaluating it at 7 = 0, condition (2) reads

/f wyrdxdr =0 ¥3° e L2(2)" such that [|[7°] o v = 1, (5)
Ox(0,T)
where y; is the derivative of y solution of (1) at T = 0. Then, y; solves
Yer = Ayr + (e, V)y+ (», V)y: +Vpr =0 in Q,
V-y:=0 in Q,
Y ©)
yr =0 on X,

Yr|t= =?0 in §2.
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Hence, substituting wlp by the left-hand side of the equation of z in (4) and integrating by parts we obtain

/zn:o?(’dx - // wyrdxdr V3% e L2 (2)" such that [3] 2 o = 1. )
2 Ox(0,T)
We will prove the following controllability result for system (4):

Theorem 1.1. Let m > 5 be a real number and y° = 0. Assume that » N O # @. Then, there exist § > 0 and C* > 0
depending on w, 2, © and T such that for any f € L>(Q)N satisfying ||€C*/tmf||L2(Q)N < 8, there exists a control

veL*(wx (0,T)N and a corresponding solution (w, z) to (4) satisfying z;=o =0 in £2.

Remark 1.1. Furthermore, in addition to insensitizing the functional J; one can steer the state w to O at time t =T
just by paying an extra condition on f attime t =T

e T g <+ ®

for a constant C, that maybe different to the one given in Theorem 1.1.

Remark 1.2. The condition yp = 0 in the main theorem is due to the fact that the first equation in (4) is forward and
the second one is backward in time. Most of the insensitizing works in the parabolic case, even for linear equations,
assume this condition on the initial data. A study of the possible initial conditions which can be insensitized is made
for the heat equation in [9]. This work suggests that the answer is not obvious.

As announced, we have the following result.
Corollary 1. There exist insensitizing controls v for the functional J, given by (3).

Before going further, let us recall some of the results available in the literature. Most known results concerning
insensitizing controls are for parabolic systems. Nevertheless, one can cite the results in [6] for the 1-D wave equation.
In [23], the controllability of more general coupled wave equations is studied.

In order to get rid of the condition y0 =0, in [3], the authors consider e-insensitizing controls (i.e., v such that
[0z J7 (¥)z=0] < € for all € > 0) for the semilinear heat system, with C I and globally Lipschitz nonlinearities, and
prove that this condition is equivalent to an approximate controllability result for a cascade system which is established
therein. In [9], condition yo = 0 has been removed for the linear heat equation when O C w and when O = £2, if this
is not the case, some negative results are also given. In [8], the author proves the existence of insensitizing controls
for the same semilinear heat system. This last result is extended in [4] to super-linear nonlinearities.

For parabolic systems arising from fluids dynamics the first attempt to treat the insensitizing problem is [11] for a
large scale ocean circulation model (linear). In [17], as we have already mentioned, the author treats both the case of
a sentinel given by L2-norm of the state and L?-norm of the curl of the state of a linear Stokes system.

As long as insensitizing controls have been considered the condition wN O # @ has always been imposed. But, from
[7] and [22], we see that this is not a necessary condition for e-insensitizing controls. For instance, the authors have
proved in [22] that there exist e-insensitizing controls of J; for linear heat equations with no intersecting observation
and control regions in one space dimension using the spectral theory.

Furthermore, the insensitizing problem, as we have seen in this special case, is directly related to control problems
for coupled systems. In particular, one could ask whether it is possible to control both states of a coupled system just
by acting on one equation. In this spirit, the authors in [5] show some controllability results for the Navier—Stokes
equations with controls having a vanishing component. In [17] and [16], as well as some insensitizing problems, the
author studied this problem respectively for Stokes and heat systems in a more general framework. Also, for more
general coupled parabolic systems with only one control force, some results are available in [15] and [2].

Finally, recently in [25] the existence of insensitizing controls for a forward stochastic heat equation was proved
by means of some global Carleman estimates.

The rest of the paper is organized as follows. In Section 2 we give some results which will be useful for our
purpose. In Section 3 we prove the Carleman estimate. In Section 4 we treat the linear case. Finally, in Section 5 we
prove Theorem 1.1.
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2. Technical results

In the context of the null controllability analysis of parabolic systems, Carleman estimates are a very powerful tool
(see [14,18,13], ...). In order to state our Carleman estimate we need to define some weight functions. Let wp be a
nonempty open subset of w N O, and set

expk L 1771 00) — exp Ak (17”0 + 1°(x)) _exp k[l + n°(x))

> t = ] ) t ’ 9

o (X, 1) iy Em (X, 1) asnT ©)

for some parameter A > 0. Here, m > 4 and k > m are fixed and 170 € C?%(£2) stands for a function that satisfies
V| > K >0 in £2\@o, >0 inf2 and n°=0 onag. (10)

The proof of the existence of such a function 7o can be found in [14]. This kind of weight functions was also used
in [18]. In the sequel, for convenience, we will fix m =5 and k = 10. Thus, our weight functions read

_ exp(124[17°lo0) — exp A(10lI7°floo + 1°(x)) _expA(10n°lo + 7°(x))

1 , ) = 11
o(x, 1) ST 1) §(x,1) ST =15 (11)
and we shall use the notation
o’ (t) = maxa(x, 1), o(t) =mina(x, 1), §%(t) =miné&(x, 1), E(1) = max&(x, 1). (12)
xesf2 xef xef xesf2
We also introduce the following quantities:
Io(s,k;u)=s3k4f/ e_zs“53|u|2dxdt+sszf e 2% | Vu|* dx dr, (13)
0 0
Ii(s, A u) =s3k4// e ey 2 dx dr + sA2 // e e V| dx dt
o o
+s_1[/e_ss“(é)_l|Au|2dxdt, (14)
0
T(s, ;u) = s3A% // e %2 E3 12 dx df + 542 /f e 2% B g |y dx dt, (15)
o o

for some parameter s > 0.
First we state a Carleman-type estimate which holds for energy solutions of heat equations with non-homogeneous
Neumann boundary conditions:

Lemma 2.1. Let us assume that u® € L*(£2), fi1€ L2(Q), e LZ(Q)N, fz e L?(X). Then, there exists a constant
C (82, wo) > 0 such that the (weak) solution of

ur—Au=fi+V-fr inQ,

3
£+f2-n=f3 on X, (16)
Ujp=0 = u® in$2,
satisfies
Io(s,k;u)<C<s3k4 // e*zmg3|u|2dxdt+//e*2“*|f1|2dxdz
wox(0,T) 0
+s2A2//eng2|fz|2dxdt+m//e25“*5*|f3|2dadt>, 17)
0 x

forany A > C and s > C(T9 + TIO).
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In a similar form, this lemma was proved in [12], but with the weight defined in (9) for m = 1. In order to prove
Lemma 2.1, one can follow the steps of the proof in [12], just taking into account that

| <KTESS,  |of| <KT(6%)°,

for some constant K independent of s, A and 7.
The second estimate we give here holds for solutions of Stokes systems with homogeneous Dirichlet boundary
conditions:

| < KT2E75, and |og,| < KT?(E*)7, (18)

Lemma 2.2. Let us assume that u® € V, fa € LZ(Q)N. Then, there exists a constant C (82, wo) > 0 such that the
solution (u, p) € (L*(0, T; HX(2)N N V)NL>®(0,T; V) x L*(0, T; H'(2)), with oy P, ) dx =0, of

uy—Au+Vp=fy, V-u=0 inQ,

u=0 on X, (19)
Ujp=0 = uo in .Q,
satisfies
I()(S, )\” M) < C<Sl6)\,40 // e—8s@+6sa'(§)l6|u|2 d.x dt
wox(0,T)
+S15/2)\,20 /'/ e45&+2m*(€)15/2|f4|2dxdt), (20)
Q

forany . > C and s > C(T5 + Tlo).

This lemma, for the weight defined in (9) with m = 4, is the main result in [13]. Again, in order to prove it one can
follow the steps of the proof in [13], keeping in mind estimates (18).

The next result concerns the regularity of the solutions to the Stokes system which can be found in [19] (see
also [24]):

Lemma 2.3. For every T > 0 and every f € L>(Q)V, there exists a unique solution
ueL*(0,T; H*(2)N)NL®©0,T; V)NH'(0,T; H)
to the Stokes system
uy—Au+Vp=f inQ,

V U= O ln Q5
(2D
u=0 on X,
u(0)=0 in §2,
for some p € L*(0, T; H'(2)), and there exists a constant C > 0 depending only on §2 such that
1320, 22y + 1l Zoe 0. 75wy + 131 0.7 1229wy < I 720 (22)

To finish, we give further regularity result which will be very useful for our purpose.

Lemma 2.4. Let a € R and B € RY be constant and let us assume that fe Lz(O, T; V). Then, there exists a unique
solution u € LZ(O, T; H3(.Q)N NnNv)yn H! (0, T; V), together with some p, to the Stokes system
uy—Au+au+B-Vu+Vp=f, V-u=0 inQQ,
u=0 on X, 23)
ur=0=0 in £2,

and there exists a constant C > 0 such that
||M||L2((),T;H3(_Q)N) + ||u||H1(0,T;H1(Q)N) < C||f||L2((),T;H1(Q)N)- (24)

This result can be found in [19]. A proof is also given in [17].
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3. Carleman estimate

In this section, we will prove a Carleman estimate which leads to an observability inequality, which in turn implies
the null controllability of a linear system, similar to the linearized system associated to (4). This inequality will be the
main tool in the proof of Theorem 1.1.

Here, we consider the following coupled Stokes system:

—pr—Ap+Vr=ylpo+g., V-¢=0 inQ,

Yy —AY+Vk=g;, V-¥y=0 in Q, 25)
(p:'(ﬂ:() OnE,
Q=T = @0, Yjr=0="Y0 in £2,

where go, g1 € L2(Q)N and v, oo € H.
System (25) is the non-homogeneous formal adjoint of the linearized of (4) around (0, 0). We will be led to prove,
for an open set wg C O N w, the following kind of observability inequality for (25):

// (19 4 |y ?) drdr < ( f/ o] dxdt+//e—cz/"”(|go|2+|g1|2)dxdz), (26)
0

wox(0,T)

for some m > 0 and certain positive constants C, C1, C, depending on §2, wo and T but independent of 9 and ¢.
To prove such an inequality, usually, we use a combination of observability inequalities for both ¢ and v and try to
eliminate the local term in ¥ . Even in the simpler situation of the Stokes system (ggp = g1 = 0), due to the pressure
term, one cannot expect to achieve such an objective this way (see [17], for an explanation of this fact).

We will prove the following result:

Theorem 3.1. Assume that w N O # . Then, there exists a constant C > O which depends on 2, w, O and T such
that

T(s,x;vXw>+11<s,x;<p><c(s15xlﬁ // o110 4

wox(0,T)

+S5)\.6 // e—2SC{*—2XDl$5|gO|2 d.x dt +// e—ZS(x*|g1|2 dx dt), (27)
Qo Q

forany L. > C, any s > C(Ti—l— T19), any @o, o € H and any go, g1 € L>(Q)N, where (¢, ) is the corresponding
solution to (25). Recall that 1 (s, A; ) and I1(s, A; -) were introduced in (15) and (14) respectively and wg €@ w N O.

The proof of this theorem is divided in two steps. In the first step we derive a Carleman estimate for (V x i) with
alocal term in wy using the fact that, applying the operator (V X -) to the second equation of system (25), the resultant
system can be viewed as a system of 2N — 3 heat equations. In the second one, assuming that i is given, we apply
the Carleman estimate for Stokes systems given in Lemma 2.2. Finally we combine these two estimates and eliminate
the local term in (V x ) using the fact that wg C O N w. Each step will be proved in a separate paragraph.

3.1. Carleman estimate for

Observe that the equation of i is independent of ¢:
V=AY +Vik=g;, V-y=0 inQ,
Y =0 on X, (28)
Yir=0 = Yo in 2.

A Carleman inequality for (V x ) has been established in [17] but for g; = 0. The same analysis as in [17] no longer
holds here since (V x g1) ¢ L2(Q)*¥ 3. In order to get around this difficulty, we split ¥ (up to a weight function) into
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two solutions of Stokes systems. Then, we apply to the more regular one the same analysis than in [17] and classical
regularity estimates for the Stokes system to the other one.
For system (28), we can prove the following result:

Proposition 3.1. There exists a positive constant C depending on §2 and wq such that

T(s,;Vxy)<C (%4 /f “20 =25 g3y 5| dxdt—i—// 25 0] dxdt) (29)

wox(0,T)

forany x> C and s > C(T? + T1°). Recall that I(s, A; +) was defined in (15).

Remark 3.1. The jump in the weight functions between the left-hand side and the global term in the right-hand side
is quite important. It can be interesting to reduce this jump. To do so see the proof below.

Proof of Proposition 3.1. Since ¥ € H and g; € L2(Q)", there exists a unique solution (¥, «) € L%(0,T; V) x
D’(Q) of system (28). Now, let p(r) := e3¢ ¢ ¢1([0, T1). Then, since p verifies p(0) =0, (¥*, k*) := (py, pk)
solves the system

YU =AY+ Vit =pg1+ oy, V-¥*=0 inQ,

Yr=0 on X, (30)
Y=o =0 in 2.

We decompose (¥*, k*) as follows: (y*, k*) = ({ﬁ\,’K\) + (¢, %), where (1//;,7?) and ({, %) solve respectively
Ui — Ay +VR=pg;, V-¥=0 inQ,

=0 on X, (31)
Iﬁ‘;:():() in .Q,
and
Vi—AY+VR=p, V-¥=0 inQ,
v =0 on X, (32)
17/\\;=0=0 in 2.

We apply the operator (V X -) to the Stokes system satisfied by 1://\ ,
(VX )= AV xP)=Vx (py) inQ.

Observe that we do not have any boundary conditions for (V x ;ﬂ\). Nevertheless, we can apply Lemma 2.1:

Io(s, ; Vx ¥)<C (%4 // e BYE3V x | dxdt+// e *‘“) IV x ¥|>dxdr

wox(0,T)

+ sA //e da dt>, (33)
on
X
forany A > C and s > C(T° + T9).
We recall that |of| < CT(£*)%/° (see (18)), so
// e—2sa((e—sa*)1)2|v X wlz d.x dt < CS2T2 // e—ZSCKE—ZSOl* (g*)12/5|v X 1)0|2dx dt, (34)

Q

which will be absorbed later on.
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. ~ ~ .. 2 .
Now, using that ¥ = ¢* — ¢ and taking into account that (@ — b)2 > “7 — b2, we obtain

1 1
Io(s.3:V x ) > 250 // e 2|V x y*[Pdx dr + 52 ff e BUE|V(V x y*) [ dedr
0 0
— s // e 2ENV x Y2 dxdr — 522 // e BUEIV(V x 1/~f)|2dxdt. (35)
Q 0

Observe that the first term in the right-har}g side of (35) absorbs (34) aslongas A > 1and s > C T8.
We turn to the equation satisfied by . Using regularity results for system (31) (see [24, Proposition 2.2]) we
deduce that

2t //e—msﬂv X TP drdr < c/ IV x FRAxdr < CIFI2 0 7 o)
0 [¢)

c f/ e 3 g dx dr, (36)
0

~ 2 ~
sx2// T2EV(V x )| drdr < //|V(v x P drdr < CIV 130,72 2y

/ / ~297 o112 dx dr, (37)

for A > C and s > CT19, with possibly differents constants C. Indeed, the above constants do not depend on 7 for
A>Cands>CT'.

The next step is to estimate the local term which appears in the right-hand side of (33). Again, we put ¥ in terms
of ¥* and :

s34 // e 2|V x (Y — ) [ drdr < 25%24 // e 23|V x g P drde

wox(0,T) wx(0,T)

and

+ 25324 // e 2E3V x | dx dr.
wox(0,T)

Like previously

s34 /f e B3V x 2 dxdr < 3x4// 23|V % P dxdr < f/ =25 0112 dx dt. (38)

OX(O T)

At this point combining (33)—(38), we obtain

I(s,:;Vxy)<C (*x“ // e HUENV x Y| dxdt—i—// —25¢% o [ dx dt

wox(0,T)

+s)»//e

forany A > C and s > >C(T° +T119).
The last step will be to eliminate the boundary term in the right-hand side of (39). To this end, we introduce a
function 8 € C%(§2) such that

a0
on

’ o dt), (39)
on

=1 and 6 =constant on d$2. 40)
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Integration by parts leads to

T T

M/ “2sa* (/‘ ) S)\/ ~2sag *<fA(VX$)V(Vx$)-v9dx)dr
2

0 0

T
+sA/e—2W*g*(/(vveV(v X Y))V(V x @)dx) dr
0 2

T
+ %/ezm‘g*(/vmv x $)|2-v0dx> dr.
2

0

Thus, using Cauchy—Schwarz’s inequality, the above integral can be estimate as follows

T
sx/ —2se” (/‘ )dtgcs,\fe—zm*s*n@nm(mzv||1$||H2(Q>N dr. (41)
0
Thanks to the interpolation inequality ||1’/7||Hz(9)1v < ||$||}1/12(9)N||$||}1/32(9)N’ we obtain
T T
sk / e ENG | g 1 | 2y df < sk f Rl 2 A 7 oy 13 42)
0 0

b2 with % + % = 1) for p =4, the task reduces to estimate

Finally, using Young’s inequality (ab < ¢ -

T T
— 5 2 l 2
s / 2 (&) NG v df + 5122 / ) I s gy - (43)
0

For the first term, thanks to the fact that V - {/f\ () =01in £2 and 1,0 =y* — J, we have
”@(t) HHI(.Q)N < C‘”V X 1,p\(t)”LZ(_Q)2N73 < C(”V X 17’;(1‘)||LZ(_Q)2N—3 + HV X W*(f) ||L2(_Q)2N—3)-

The first term in the right-hand side is estimated like in (36) and the second one can be absorbed by the first term in
the left-hand side of (39), for A > C and s > CT°.
Let us estimate now the second term in (43). To this end, we introduce (¥°, «°) := (n(t)V¥, n(t)x ), where
n(t):s1/4)\’1/2efsot*(g*)1/4 in (O, T)

Then, (¥°, «°) fulfills
Yo =AYV =np + Y, Vey°=0 inQ,
wo -0 on X, (44)
Wﬁzo =0 in 2.

Let us prove that the right-hand side of this system belongs to L>(0, T; V). Then, we will be able to apply Lemma 2.3.
For the first term in the right-hand side of (44), we use again that i is a divergence-free function and we get

0

neey™
P

Imo: ¥l 20,7, 51 (2)N) =

e

L2O.T:H (@)N) LR

Taking into account that

< CTs 5/451/2 p=se (5*)6/5“/4

k]

‘ NPt
0
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forany s > C T10 we deduce that

ImeeV 20, 7: 11 (2)V ) < <CTsMN2 le s’ (& )29/20(V x ¥ L2(Q)2N-3 (45)

Thus, the square of this last quantity is small with respect to the first term in the left-hand side of (39) by taking A > 1
ands > CT®.
We turn to the second term in the right-hand side of (44). Similarly as before, we have

||77t1//||L2(0,T;H1(9)N) < CHT’lt(V X Ip)”Lz(Q)szy
Using again that @ =y* J we obtain
<

||7)t1//||L2(() T;H'(2)V) ” ﬁt(v X 1//*) ”Lz(Q)szs + ” n:(V x 12;) ||L2(Q)2N73’ (46)
with

|n[| < CTSS/4)\'1/26750(* (;;__*)29/20

)

forany s > CT'0.

Therefore, the first term is estimated like (45) and the second one can be estimated as in (36). Then it follows from
Lemma 2.3, that the solution of (44) satisfies ¥° € L2(0, T; H3(£2)N N V) and for all & > 0 there exists C, > 0 such
that

T
o2 l 2 ~ _ *
102 a0 gy = 572 / 20" () P12 o bt <T(s,2V x )+ C [ f 29 g P dx dr.
0

This, combined with (39) and (41)-(43), concludes the proof of Proposition 3.1. O
3.2. Carleman estimate for ¢ and conclusion

Here we prove Theorem 3.1, combining the results of last section and Lemma 2.2. Assuming that i is given, we
turn to the solution of

¢ —Ap+Vr=ylo+g, V-¢=0 inQ,
¢=0 on X, 47)
$l1=T = %0 in £2.

We choose 7 such that [ o 7 (t,x)dx = 0 and we apply the Carleman estimate given in Lemma 2.2, for the weight

function 57‘" (instead of o). We obtain

Il (S, )\,, (p) < C(slﬁ)\/‘o // 672056(\+15301*(§)]6|(p|2dxdt +S15/2)\,20 // e*losaJrSSO(*(g)lS/Z'wlz dx dt
wpx(0,T) Ox(0,T)

4 515/2)20 f/ e—losa+5m*(§)15/2|go|2 dx dt), (48)

forany A > C and s > C(T° + T'0), where I, (s, A; -) is given by (14). _
Then, the second integral in the right-hand side of (48) is bounded by 1 (s, A; V x ) for a suitable choice of A > C

ands > CT19,
Indeed,
§15/23,20 / / e~ 105" @) 157214 2 dx dr < Cs'5/220 / / ~10s34 550" @) 15/2) 2 dy de
Ox(0,T)

éel(s,)\; V x ),
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where we have used the fact that || || 2(o)v < CIV X || 12(y2v-3 and also that for all € > 0 and M € R, there exists
Ce¢.m > 0 such that

esa* <C, MSM)\M(/E\)MEX(I-'_G)&,
for any A > C and any s > CT!O,
Now, combining the obtained inequality with (29) we get

T, 25V x ¥) + 11 (5, 25 ) < C(s“)f“’ / f ¢ 20STHISSE" 16012 4

wox(0,T)
+S3)\.4 // —2sa —2SOt %- |V X w| dxdt+f/ —2sa* |gll2dxdt
wox(0,T)
+s15/2A20// e—10s3+53a*(§)15/2|g0|2dxdt>’ (49)
0

forany A > C and s > >C(T°+TY).
It remains to estimate the local term in (V x ), in terms of ¢. In order to do this, we use the first equation of (25),
where the coupling term appears. Since wg C O, we have

Vxy=—(Vxg)—ANVxp) —(Vxgy), inawyx(0,T). (50)

Thus, replacing in the second integral in right-hand side of (49), we obtain

3! // e B BUEY x P dx dt

wox(0,T)
=—s24 // e BB EI (Y X ) (V X @) dx dr
wox(0,T)
— st /f e BT E(V x ) (A(V x ) + V x go) dx dr.
wox(0,T)

We introduce an open set w; € w such that wy € w; and a positive function 8 € Cg (w1) such that 6 = 1 in wg. Then
the task turns to estimate

S3)\.4 // 96—2sae—25a'§3(v % w)(_(v X @)l — A(V X (p) —V x go) dx dr. (51)
w1 x(0,T)

Performing several integration by parts, in order to get out all the derivatives of (V x ¢), we get

s34 // efzsaef2sa*;§3|v x ¢|2dxdl < st // G(efzmeizsa*gz‘)t(v X Y)(V x p)dxde

wox(0,T) w1 x(0,T)

4534 // Be B2 E3 (Y x o) (V x g1)dx dt
w1 x(0,T)

— 25324 // THe IR Y (V x Y)(V x @) dxdr

w1x(0,T)

— st // e BB EIN(V x Y)(V x @) dx dr

w1 x(0,T)

— st // B B BUEIY x Y)(V x go)dxdr.  (52)

w1x(0,T)
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Here, we have used the equation satisfied by (V x ) and the fact that 6 has compact support in w;. We perform
another integration by parts and use Young’s inequality to obtain

s /f Be 2% 2 EI(V x ¢)(V x g1)dx dt
w1 x(0,T)
=5\t // V x (ee—zf%—z““*g%v X (p))g1 dx dr

w1 x(0,T)

<€ ( / f e g1 P dudr +5°4° / / eTHe L0 (Y x 2 + [V(V x 9)]) dxdt).
e 0

The last term in this inequality is estimated by €11 (s, A; ¢) for A > C and s > CT'9. An analogous estimate holds for
the term containing (V x go):

PRI // ee—Zsae—Zsa*%-3(V x ¥)(V x go)dxdr = —s4 [/ V x (96_2sa€_2sa*$3(v X W))go dx dr
w1 %(0,T) w1 x(0,T)

< CsoA8 f/ 722 10012 dx dt + €1 (s, A; V X ¥).
(0]

On the other hand we have the following estimates for the weight functions:
|(672s01672sot’*$3)Z | < CTS672sa672sa* ($)4+1/5 and |A(672xa672sa*§3) | < CSZ)LZeﬁZS(x6725'01*%-57

forany s > CT0.
Using these estimates for the first, third and fourth terms in the right-hand side of (52), we deduce that

SS)\.4 // e—2sae—2sa*$3lv X 1ﬂ|2dxdt

wox(0,T)

< e(IN(s, AV X))+ I(s, A; <P)) + Ce <s7k8 f/ e BB ET IV x o> dx dt
w1 x(0,T)
+ f/ e 2 g2 dx dr + 5720 // e 250 ES 6012 dx dt), (53)
w1 %x(0,T) o
forA>Cands > C(T>+T'9).

Furthermore, considering an open set w» € w such that w; € wy, one can prove that

578 // e*ZS“e*ZW'gHV X (p|2dx dr <es™! // 6755“571|A¢|2dx dr
0

w1 x(0,T)

+ slS)\'lﬁ // e—4SO['+SO{slS |(p|2 dx d[
3% (0,T)

This, combined with (53) and (49), gives the desired inequality (27).
4. Null controllability of the linear system

In this section we consider a linear coupled Stokes system with right-hand sides. More precisely, we look for a
control v € L%(w x (0, T))" such that, under suitable decreasing properties on f] and f>, the solution to
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—Aw+Vp=fi+vl,, V-w=0 1in0,
—Az+Vg=fr+wlp, V-z=0 inQ,

54
w=z= 0 on 2, ( )
W)= = Z)y=7 =0 in £2,

satisfies
2t=0 = 0 in £2. (55)

As we have already mentioned, an observability inequality for (25) will imply the null controllability of (54) with de-
creasing properties for the state(s) and the control(s) (see [13]). Here, we present a null controllability result for (54)
where we look for a more regular solution (w, z). This will be done by solving the controllability problem in spaces
depending on the previous weight functions. Furthermore, this result will be useful to deduce the local null controlla-
bility of the nonlinear problem (4) in the last section.

First let us prove a modified Carleman inequality, from (27), with weight functions that do not vanish at t = T'. To
be more specific, consider

; t(T—-1), 0<t<T/2, <
1) =
O=\z T/2<1<T, 0
and the following associated weight functions:
exp(124[17°|oc) — exp A(k[|1n° oo + 7 (x)) exp 2 (10[17° oo + 1°(x))
ot 1) = 57
Bx.1) = o y(x.1) 0 (57)
p*(t) = max B(x, 1), B(t) = min (x, 1), y*@®)=miny(x,t),  y(@)=maxy(x,1). (58)
xef xesf2 xesf2 xef

With this definition we have the following

Lemma 4.1. Let s and A like in Theorem 3.1. Then, there exists a positive constant C depending on 2, w, O, T, s
and A such that

// B () |y | dxdt—i—// =5 (%) o] dx dr
( // —HB 5B, 15112 dxdt—i—// ezsﬂ2A‘ﬁ*y5|go|2dxdt+//e%‘ﬁ*|g1|2dxdt), (59)
0

wx(0,T)

for any @o, Yo € H, where (¢, V) is the associated solution to (25).

Proof. First by construction « = 8 and £ = y in £2 x (0, T/2), so that

T/2

T/2
// —4se |¢| dxdt—l—//e Ssa |(p| dx dt
0 £

T/2 T/2
// P |¢| dxdt—l—// —3EY( |(p| dx dr.

Therefore, it follows from (27) (observe that e =" (y*)3 < e 228"y 3 =387 ()3 < ™3Py 3 and || [| 2 (o)v <
CIV x ¥l 2(0y2v-3)
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T/2 T/2

//e S () 1y dxdt+// =5 () |2 dx dr
0 2
C(T s, )\’)( ff —4sa* +sa 15|(p| dxdt+f/ —2sa* |g | dxdt+// —2sa— 250{5 |g | dxdt)

wx(0,T)

for any Yo € H.
Thus, by definition of 8, 8*, y and y* we have

T/2 T/2

f/ —HE (1) 1y dxdt+// =5 (%) o) dx dr
<C(T,s k)( f/ e PP 15 )2 dxdt—l—// “28"|g1)? dx dt

wx(0,T)

+ [ [ ey dxdr) (60)
0

We turn to the domain §2 x (T/2,T). Here, we will use well-known a priori estimates for the Stokes system.
Indeed, let us introduce a function ¢ € C 1([0, T]) such that

¢=0 inl0,T/4], ¢=1 in[T/2,T], l¢'|<C/T.

Using classical energy estimates for both ¢ and ¢ (see, for instance, [19]), which solve the Stokes system (25), we
obtain

2 2
||§¢||L2(T/4,T;H1(Q)N) + ||§¢||LOO(T/4,T;H) <||§g0”L2(T/4 T: LZ(Q)N) + ||§17”||L2(T/4 T: LZ(O)N)

2
+ 72 ||<P||L2(T/4,T/2;L2(9)N)>
and

1
2 2 2 2
||§1//||L2(T/4,T;H1(.Q)N) + ||§¢’||L00(T/4,T;H) < C<”§g1||L2(T/4,T;L2(.Q)N) + ﬁ”w”Lz(T/“»,T/Z;LZ(.Q)N))'

Combining these last two inequalities and keeping in mind the definition of ¢, we obtain
||¢||L2(T/2 T: LZ(_Q)N) + ||W||L2(T/2 T: L2(Q)N) (l|§g0||L2(T/4 T: LZ(Q)N) + ||§g1 ||L2(T/4 T: LZ(Q)N)

1 2 1 2
+ F||w||L2(T/4,T;L2(Q)N) + ﬁ ||¢||L2(T/4,T/2;L2(.Q)N)>'

Using (60) to estimate the last two terms and taking into account that the weight functions 8 and y are bounded in
[T /4, T], we get the following estimate

// S () |y dxdt+// =5 (%) o) dx dr

T/2 2 T/2 Q2

T T
gC(T,s,A)(f/e—ZSﬁ‘|g1|2dxdt+// —25B=25B1,5) 60| dxdt) 61)

T/4Q T/4Q
This, together with (60), gives us the desired inequality (59). O
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Now, we will use this Carleman inequality to deduce a null controllability result for system (54). In the same

spirit of [13], where the local exact controllability of the Navier—Stokes system is proved, we introduce the following
weighted space:

g5k — {(w,z, P4, ): esﬁ+sﬁ*(y*)—5/2w c L2(Q)N’ P e L2(Q)N7 e2sﬁ*—%sﬁy—15/2v1w c L2(Q)N’
e3P (§)7 152w e L2(0, T; H2()N) N L¥0, T; V),
2P (7Y 2 e 120, T; HA(@)V) N L®O, T; V),
5 .px _
3% (y*) 72w — Aw + Vp —vl,) € LAQ)V,
P (y*) P (=2 — Az + Vg —wlp) € LN (62)

Defined as we have seen, £5* is a Banach space for the norm

.22 o0 o = (1 (7)o gy + e

20 + ||ezs’3*7%‘“9)/*15/201

2
ol 2o
e%xﬁ*(?)fIS/Z

3 R* 2 2

+ ||ezsﬁ (}/) ]5/2w|}L2(0yT;H2(Q)N) + | wHLOO(O,T;V)
LB T (12 3B (517,12

+ e @2l 20 12000 + €27 OV 2w o0y

+ ”egsﬂ'( *)73/2(11), —Aw+Vp—vl,) ”iZ(Q)N

+ €27 () P~z — Dz Vg — wlo) T2 o)

QN
Remark 4.1. If (w, z, p,q,v) € &> then Zjr=0 = 0. But also notice that w|;—¢9 = 0. Moreover we have
* o -3,2
ST B, yiwe 2@V, (7)) Pw, V)ze LHQY,
X (y*) 7 (2, V) w e LA(Q)V. (63)

We will prove the following result:

Proposition 4.1. Assume the hypothesis of Theorem 3.1 and let fi, f» satisfy e%“ﬂ*(y*)_yzf] e L>(Q)N and

e>P” (y*)_3/2f2 € L2(Q)N. Then, there exists v € Lz(a) x (0, TN such that, if (w, z, p,q) is the solution of (54),
one has (w, z, p,q,v) € ES*.

Proof. Let us introduce the following constrained extremal problem:

inf = (// 2BH2B7 1, =5 2 dxdt+// 256" 212 dx dr + // eMB 5By =15y 2 dxdt)

0x(0,T)
subjecttov € L (Q)N, suppv C w X (O, T) and
—Aw+Vp=fi+vl,, V-w=0 1inQ, (64)
—Az4+Vg=for+wlp, V-z=0 inQ,
w=z=0 on X,
Wjt=0 = Z|;=T = Z|t=0 =0 in £2.

A~ A A A~

exist dual variables (w, zZ, p, g¢) such that

W=e P25 (—w, — AW+ Vp—zlp) inQ,

T=e¢ 23, — AT+ V] in Q, 65)
T= b +sby, 155 inw x (0,T),

W

e
7=0 on X.
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Let us set

7>o={<w,z,p,q>e0°°@>”“; V-w=V.z=0in Q, w=z=0o0n X and /q(x,wdx:o}
[20]

and

a((ﬁ, Z’ ﬁ? 6)’ (w’ Z, P, f])) = // 6_2‘”8_2‘%*)/5(—@, — Aw + Vﬁ - Zlo)(—wt — Aw + Vp - ZIO) dx dt
" .// e Mz — AZ+ V) (z — Az + Vg) dx dt

+ /f e BBy Bpwdrdr Y(w,z, p,q) € Po. (66)
wx(0,T)

With this definition, one can see that, if the functions w, Z and v solve (64), we must have

a((@,z,p,q). (w,z, p.q)) =l(w,z, p.q) V(w,z,p.q) € Py, (67)
where
l(w,z,p,q)=//f1wdxdt+/ Sfrzdx dr. (68)
9] o

P O O PN

using (65) and we will check that it fulfills the desired propertles.
Indeed, observe that the Carleman inequality (59) holds for (w, z, p, q) € Po,

//6_4‘”3( Yl dxdt+f/ 58 (*) 2P dx dr < Ca((w, z, p, ), (w, 2, p, q))
)

Y(w,z, p,q) €Po. (69)

In the linear space Py we consider the bilinear form a(.,.) given by (66); from the unique continuation property
for Stokes-like systems (see [10]) we deduce that a(.,.) is a scalar product in Py. Let us now consider the space P,
given by the completion of Py for the norm associated to a(.,.). This is a Hilbert space and a(_,.) is a continuous and
coercive bilinear form on P.

We turn to the linear operator /, given by (68) for all (w, z, p, q) € P, a simple computation leads to

(w2 p.) <[ () A1 gl () w2 gy
+ ||325ﬁ’ ()" 3/2f2 HLZ(Q)N Hfzsﬁ (y*)3/22||L2(Q)N‘
Then, using (69) and the density of Py in P, we have
1w, 2, 2.0 (|3 () i oy + 127 ) ™ Bl o) |, 2. . @) YO0, 2, p,9) €P.
Consequently / is a bounded linear operator on P. Then, in view of Lax—Milgram’s lemma, there exists one and only

one (w, Z, p, q) satisfying

{ a(w,z,p, 9, (w,z,p,q)) =l(w,z,p.q) Y(w,z,p.q) €P 70)

(wzpq)eP.

PO O O PN

D=e 2P 2w, — AW+ VP —Z1p),  T=e¢ PP (5 —AZ4+VE) and T=e PPy
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P O

// e2~vﬁ+2$ﬂ*y—5|w|2dxdr+//e2‘ﬂ'|?|2dxdr+ // PPy "B drdr < 400
0 0 wx(0,T)

and solves the Stokes system in (64). The first point is easy to check, since (w, z, p, g) € P and

ff e25ﬁ+2sf’*y—5|w|2dxdt+//e2”3*|?|2dxdt+ f/ P =By~ 15 1512 dx dr
0 0

wx(0,T)
=a((w,Z,p,q), W,Z,p.q)) < +00.
In order to check the second point, we introduce the (weak) solution (0, Z, p, g) to the Stokes system
W —AwW+Vp=fi+9l, V-w=0 inQ,
% — AT+ Vi=fr+wlp, V-7=0 inQ,

w=7=0 on X, 7
Wii=0 = Zji=T =0 in £2.
In particular, (w,7) is the unique solution by transposition of (71), in the following sense
(@.2), @, D) 2 gyon = {(f1 + 0Ly 2, (@) 2 gon ¥la,b) € L)Y, (72)
where (¢, 1), together with some (7, ), solves
{ P*(x,t; D)(¢,¥) = (a,b) in Q, 73)
Vip=V-y=0 inQ, ¢=¢¥=0 onlX.

Here, we have denoted by P*(x, t; D) the formal adjoint operator of P(x, t; D) given by
P(x,1; D)(W,7) = (W, — AW+ VP, =% — AT+ Vg — wlp)'.

From (70) and the definition of (w,Z,7), we see that (w,7) also satisfies (72). Consequently, (w,Z) = (w,7) and
(0,7, P, q) is the solution to the Stokes system (64).
It only remains to check that

3 7)1 2w e 12(0.T: HX(@)V)NL¥(O.T: V) and
P @Yz e L2(0,T; HA@V) VL&, T3 V).

To this purpose let us introduce ((w*, p*), (z*, ¢*)) = (e%sﬁ* )12 w, p), eésﬂ*(f/\ﬂ(z, q)). Then (w*, z*, p*, g*)
solves

w; — Aw*+Vp* = f + v, + (e%‘yﬂ*(’)?)_ls/z)tw, V-w*=0 inQ,

Legr ~ :
—Z; — AZ* + VC]* — f2* + w**lo _ (ezsﬂ (]/ )7)IZ’ V.7*=0 in Q, (74)
w* — Z* — O on 21
wrt=0 = zr,:T =0 in 2,
where
=@ Ph, et @Y =) and w = e ),

First we look to the equation satisfied by w*. We prove that the right-hand side of the first equation in (74) is in
L?(Q)N. Indeed, by the definition of 8, *, 7 and y* we have

o [V*1,| = e (7)1 ]ul,| < C(s, W)e2F 2By 1521, € L2(Q)V.

o [f1= e )12 i1 < Cls, e Py 22| fi] € LA(Q)V.

o [(e2F (7)715/2)w| < CTse" (7)~63/10w| < C(s, &, T)ePHF (y*) =52 w| € L2(Q)V.
Here, we have used the fact that P’ < Cees(l“)g for all € > 0 and some Cc(s, 1) > 0.
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Then, we can apply the regularity result for the Stokes system in Lemma 2.3, hence
w* e L*(0,T; H*(2)N)nL>(0, T; H' (2)V). (75)
Now we turn to the equation satisfied by z*.
| N * —
o 1131=e2P @)1/ < Cls, NP (y) 2 fol € LAV,
1.p*x *
o [wlol =2 (@) Jwllo < Cls, WP (y) 2 w| e L2 (Q)V.
o 12 7))zl < CTse ¥ )52 < C(s.h. T)e [2] € LA(Q)V.
Again, we have used the fact that eF < e, es(”e)ﬁ for all € > 0 and some Cc(s, A) > 0. We deduce that
e L*(0,T; HX(2)Y)nL>(0, T; H' (2)V). (76)
This concludes the proof of Proposition 4.1. O

5. Insensitizing controls for the Navier—Stokes system

In this section we give the proof of Theorem 1.1. Using similar arguments to those employed in [13], we will
see that the result obtained in the previous section allows us to locally invert a nonlinear operator associated to the
nonlinear system

w; — Aw+ (w,VYw+Vp=f+vl,, V-w=0 in Q,
—z: — Az + (z,V’)w —(w,V)z+Vg=wlp, V-z=0 inQ,
(77
w=z=0 on X,
w=0=0, z=r=0 in 2.

We will use the following form of Lyusternik theorem (see [1]) which is in fact an inverse mapping theorem:

Theorem 5.1. Let £ and G be two Banach spaces and let A : £ — G satisfies A € C 1 (&; G). Assume that eqy € £,
A(eog) = ho and A'(ey) : £ — G is surjective. Then there exists § > 0 such that, for every h € G satisfying ||h —
hollg < 8, there exists a solution of the equation

Ale)=h, ecf.

We will be led to use this theorem with the space & = &5* with fixed s and A like in Theorem 3.1 (so Lemma 4.1
holds),

G=G1 x Go= L3 () 2 L2@)Y) x L2 (v*) 2 L2 @)Y)
and the operator

Aw,z,p.q,v) = (w — Aw+ (w, V)w+ Vp —vly, —z — Az + (2, V)w — (w, V)z + Vg — wlp)
Y(w,z, p,q,v) €E. (78)

Since all the terms arising in the definition of A are linear, except for (w, V)w and (z, V))w — (w, V)z (which are
in fact bilinear), we only have to check that the terms (w, V)w and (z, V/)w — (w, V)z are well defined and depend
continuously on the data.

Proposition 5.1. A € C!(€; §).

Proof. We will prove that the bilinear operator

(w' pl 2t " vY), (w2 p2 22 g% %)) — (w' - V)uw?,
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is continuous from £ x &€ to G;. If (w, z, p, g, v) € £, notice that

e (7)1 e L2(0, T: HA(2)N) N L0, T; V). (79)
Then, we deduce that

e%sﬁ*()’/‘)’w/zwl € L2(O, T; HZ(Q)N) C LZ(O, T; LOO(SZ)N) and

e%sﬂ*(?)—15/2vw2 c LOO(O, T, LZ(Q)NXN)

thanks to the Sobolev embedding theorem. Consequently, we have

o3 )0 ) s

< C||e%5ﬁ* (57)_15/211)1 ”L2 3sp*

(0,T;L°°(.Q)N)”e (?)_15/2“)2||L°°(O,T;H1(.Q)N) (80)

and (w, V)w is bilinear continuous from £ x £ to Gj.
Arguing as before we are able to prove that

((wl’plvzl’ql’ o), (wzypz’zziqz’ vz)) - (w! ~V)z2
and
((w17p17zl’q1’ Ul)’ (wz,pz’zz’qz’ vz)) N (Zl .vt)wZ

are continuous from &£ x & to G,. Indeed, for (w, z, p, g, v) € £ we have

e (§)Vz e L®(0, T; L22)NN) and o2 () z € L2(0, T; L®(2)V). @81)
Therefore,

Hezsﬁ* (V*)_3/2(wl’ V)Zz HL2(Q)N < Cug%sﬁ*(?)_ls/zwl ”LZ(O,T;LOO(.Q)N) ”e%sﬂ*(?yf H L0, T: H! (2)N)
and

”ezsﬂ* (V*)_3/2(Zl’ Vt)wz ||L2(Q)N < C”e%sﬁ*(?ﬂzl “LZ(O,T;LOO(.Q)N) ”e%sﬁ* @)~ "Pw? ||L°°(0,T;H1(Q)N)’
since

() <@

Taking into account the continuous dependence with respect to the data, we have that these terms above are con-
tinuous from &€ x &£ to G,.
This ends the proof of Proposition 5.1. O

Finally, we can apply Theorem 5.1 for eg =0 € £ and ho = 0 € §. From the result obtained in Section 4, we deduce
that A'(0) : £ — G, which is given by

AO)(w,z, p.qg,v)=(wr —Aw+Vp —vly, —2z, — Az+ Vg —wlp) VY(w,z,p,q,v)€E, (82)

is surjective, that is to say Im(A’(0)) = G.

In particular, since yg = 0, there exists § > 0 such that, if ||ec*/ " £l L2V < 8, then we can find a control v and a
corresponding solution (w, z, p, g) to (1) satisfying z;—o = 0.

This concludes the proof of Theorem 1.1.
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