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ABSTRACT. We consider a system of scalar nonlocal conservation laws on net-
works that model a highly re-entrant multi-commodity manufacturing system
as encountered in semi-conductor production. Every single commodity is mod-
eled by a nonlocal conservation law, and the corresponding PDEs are coupled
via a collective load, the work in progress. We illustrate the dynamics for two
commodities. In the applications, directed acyclic networks naturally occur,
therefore this type of networks is considered. On every edge of the network
we have a system of coupled conservation laws with nonlocal velocity. At the
junctions the right hand side boundary data of the foregoing edges is passed
as left hand side boundary data to the following edges and PDEs. For dis-
tributing junctions, where we have more than one outgoing edge, we impose
time dependent distribution functions that guarantee conservation of mass.
We provide results of regularity, existence and well-posedness of the multi-
commodity network model for LP-, BV- and W1P-data. Moreover, we define
an L2-tracking type objective and show the existence of minimizers that solve
the corresponding optimal control problem.

1. Introduction. We consider a system of nonlocal conservations laws that mod-
els multi-commodity flow on networks. This generalizes a model for supply chains
that has been introduced in [5] and — for unbounded space horizon — been studied
in [10]. In [2] the authors consider systems of nonlocal conservation laws, where
the “nonlocalness” is realized by a convolution, while in [8] scalar nonlocal conser-
vation laws are investigated, arising particularly in traffic flow modelling. Thereby,
the nonlocal modeling is again realized by a convolution over a neighborhood of a
given position z. For finite space-time horizon [11] offers regularity results for the

2010 Mathematics Subject Classification. 49J20, 93C20, 49N60, 35F61, 35165, 35L50.

Key words and phrases. Existence of minimizers, conservation laws, multi-commodity model,
conservation laws on networks, nonlocal conservation laws, optimal nodal control, optimal control
of conservation laws on networks, systems of hyperbolic PDEs.

Zhigiang Wang was partially supported by the National Science Foundation of China (No.
11271082), the State Key Program of National Natural Science Foundation of China (No.
11331004).

749


http://dx.doi.org/10.3934/nhm.2015.10.749

750 M. GUGAT, A. KEIMER, G. LEUGERING AND Z. WANG

underlying PDE and shows existence of an optimal control in an optimal control
framework for a single commodity. In [20] the authors use a formal Lagrange ap-
proach to compute an optimal control numerically. For the named finite time-space
horizon the model reads for T' € R+ as

p(tﬂx) - 7>‘(W(t>p))pr(t7z) (tvx) € (OaT) X (07 1)
p(0,z) = po(x) z € (0,1)
/\(W(t,pr(ta 1) = a’(t) te (O7T)
W(t,p) = /p(t,s) ds te[0,T].

0

Here, we have A € C'(R>0;R>) and py and a are given data of a certain regularity.
A typical example for A is A(W) = see [5],][20]). The function W (¢, p) is called
work in progress.

p(t,z) denotes the partial derivative with respect to the first variable, which
we call ¢ and identify it canonically as time variable, while p, denotes the partial
derivative of p with respect to the second variable z, identified as space variable.
The “nonlocalness” of the model is due to the work in progress W (¢, p) that takes
into account the load of goods on the entire lane, parametrized by = € (0,1). We
extend this model to a multi-commodity flow model on networks.

For the extension to networks we name [17, 18]. In [16] the authors consider
the extension of stationary isothermal Euler equations on pipeline networks for gas
transportation. Multi-commodity models come primary from linear min-cost-flow
problems as given in [6, 12, 19, 4].

For first order informations and the (formal) Lagrange approach to compute
optimality conditions and to obtain the adjoint PDEs we refer to [20] and [15],
where the authors also study the regularity of the emerging adjoint PDE.

In Section 2 we introduce the named multi-commodity model and propose a
detailed analysis of the regularity with respect to initial and boundary data (L?, BV,
W1P). We illustrate the dynamics and the introduced interdependence for two
commodities in Section 2.4.

Furthermore, we show the well-posedness of the model in Section 3.3 if gen-
eralized to networks as performed in Section 3. Thereby, the distribution of the
multi-commodity flow on dispersing vertices will be realized time-dependent (see
Definition 3.2), while in the concerning literature the distribution is often constant
in time [17]. Also the named distribution functions will be subject to optimization,
such that we have a model, optimizing the inflow and outflow with respect to a
given demand, and also the routing of goods in the supply chain. We refer to the
objective functional in Definition 3.6.

To show existence of minimizers we have to choose the distribution functions from
the set of functions with finite BV -norm as done in Section 3.4. In application, this
set seems to be a good choice since it still allows jumps in the distribution functions
with respect to time but not infinitely many — assuming the height of the jumps
is not converging to zero sufficiently fast. The work is finalized by a conclusion in
Section 4.

1
7w (

2. The multi-commodity model. First, we will concentrate on one single edge
and generalize the results to networks in Section 3, afterwards.
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Definition 2.1 (Number of commodities). In the following N € N denotes the
number of different commodities and 9 := {1,..., N} the set of commodities.

Definition 2.2 (Assumptions on the velocity functions). For N € N let A €
C'(R>0; RY)) be a vector of velocities and A € C!(Rso; RY¥Y) with

(A(.))i,j = 5z,j)\z() fOI‘ Z,] e ‘ﬁ
a diagonal matrix (J; ; represents the Kronecker delta).

Then we consider for T' € R+ the initial boundary value problem

p(t,x) = =AW (L, p))p,(t ) (t,z) € (0,T) x(0,1), (1)
p(0,z) = po() ze(0,1), (2
AW(t, p))p(t,0) = a(t) te(0,T), (3)

using the integral expression, the so called generalized WIP (work in progress),

1
Wt.p) =Y / p.(t,5) ds re[, 7] (4)
0

i=1

Thereby, the functions p and p, are vectors of dimension N, A(W(t, p))p,(t, ),
AW (t,p))p(t,1) and A(W(t,p))p(t,0) denote the usual matrix vector products.

Remark 1 (Invertibility of A(W (-, p))). Due to the assumption in Definition 2.2
we can invert A(W (t, p)) and write

p(t,0) = A(W(t,p)"ta(t)  Vte[0,T],
where A(W (-, p))~! is given by
1
YN (-, p))

Let us notice at this point that the PDE model is nonlinear, since A(W (-, p))
itself also depends on the solution of the PDEs system. Let us furthermore notice
that the expression

(AW (- p)));; =0 i,j €.

Wit.o) =Y [ pilts)ds

iEM

collects the load of all commodities at time ¢ € [0, 7] and is still called WIP (work
in progress). We refer also to Remark 3. The modeling is reasonable since one
can expect from a processing unit, processing several goods simultaneously that the
load of one single commodity influences the processing velocity of any remaining
commodity in the processing unit. This behavior is the reason to call the dynamics
nonlocal.

In the following we will propose a strict and rigorous analysis study concerning
regularity of the system of PDEs with respect to the regularity of initial and bound-
ary values. To this end we have to define the weak solution of the PDEs system
and come up with the canonical definition as was for instance proposed in [11] for
the single-commodity model.



752 M. GUGAT, A. KEIMER, G. LEUGERING AND Z. WANG

1. Weak solution for the multi-commodity model.

Definition 2.3 (Weak solution of the PDE system). Let N € N, T' € Ry, p, €
LY((0,1);RY), a € L*((0,T); RY) and X € C1(R>0; RY)) be given. A weak solution
to the system of PDEs given in Equation (1) - Equation (4) is a function p €
C([0,T); L*((0,1); RY)), satisfying the following condition:

V7 €0,T), Vo € ®,, VieN:

o1
/ [ pulti) (d1(t.2) 4 MW (e, (1. 0)) o
0

T

1
—i—/aZ ;(t,0) dt+/p07i(x)¢i(0,a:)dx:().
0 0

Thereby,
@, :={pecC'([0,7] x [0,1))V : ¢(r,2) =0 Vz € [0,1] and ¢(t,1) =0Vt € [0,7]}

represents the space of test functions, depending on 7 and

W(t, p) :Z/ t e [0,7).

We prove existence of a solution for boundary and initial data of LP regularity
(p € [1,00)). In the corresponding proof of Theorem 2.7 we construct the solution
with the help of the method of characteristics. That solution can used to deduce
regularity results for BV-data and even W'P-data (again for p € [1,00)).

2.2. Preparations for the proof of the main theorem. For a better under-
standing and shorter notation we collect some definitions:

Definition 2.4 (Definitions regarding A). Let N € N and A be given as in Defini-
tion 2.2 and M € Rs(. Then we define for i € N

XOD= s NOV) AGM) =t A

A(M) := max A;(M) A(M) = min A;(M)

di(M):= sup |X/(W)] d(M) := maxd;(M).
0<W<M ien

For the proof of Theorem 2.7 we need the following Lemmata:

Lemma 2.5 (A property of the weak solution). If p € C([0,T]; L*((0,1); RY)) is a
weak solution as defined in Definition 2.3 to the initial boundary value problem given
in Equation (1) - Equation (4), we obtain for every T € [0,T], for every ¢ € ¥,
and for every 1€N

T

/ / pilt, ) (43(0.2) + (W (1. p))aby, (1,2) ) ddt + / ai(t), (1, 0) dt

0

1 1
= [orowra ar+ [ o @,0.0) a0 0.
0 0
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where

U, = {4 € C([0,7] x [0, 1))N 1 9p(t,1) =0 V¢t € [0,7]}. (5)
Proof. We refer to [11, Lemma 2.2]. Although we consider a system of PDEs coupled
via the multi-commodity property the proof is almost identical. O

Lemma 2.6 (A property of LP functions). Let p € [1,00),I := (a,b) C R an open
and bounded interval and f € LP(I) be given. Then we have

b—a . 13 —
V€>0, e < 5 }llléT%)Hf("i‘h)*f”Lp(a,b_e) =0
Proof. The proof can easily be carried out by using the density result

Coo(a,0) 1 = 12 (a,b)

as for instance stated in [23, Theorem 6.3.15], and approximating f by compactly
supported smooth functions. O

2.3. Existence, uniqueness and regularity of solutions. In this section we will
prove the existence and uniqueness of a weak solution and will provide regularity
results for LP-data, BV-data and W1P-data, where p € [1,00) is given.

Theorem 2.7 (Existence, uniqueness and regularity for LP-data). For N € N,
p € [l,00) and T € Rxq let py € LP((0,1);RY,) and a € LP((0,T); RY,) be given.
Then the initial boundary value problem defined in Equation (1) - Equation (4)
admits a unique weak solution p as defined in Definition 2.3 with regularity

p € C([0,T]; LP((0, 1)5RN)) N C([o, 1]; LP((0, T);RN))'

Furthermore, the solution p is component-by-component nonnegative almost every-
where in (0,T) x (0,1).

Proof. Let us begin with citing the reference [11, Proof of Theorem 2.3]. Therein
the claimed result is shown for p = 1 and N = 1, i.e. for only one commodity in
the Banach space L'.

Although the proof that we will provide for the multi-commodity case N > 1,
has a similar structure and uses the same tools as in the given reference, there are
substantial differences to consider:

e We will construct a solution of the initial boundary value problem with the
methods of characteristics. Due to the nonlocal flux the characteristics are
solutions of a fixed-point equation. For N > 1 the existence of a solution
of the named fixed-point equation has to be shown simultaneously for all
commodities, since the change of one characteristics influences every remaining
characteristics. We solve this problem by considering the appropriate product
space in Equation (12) for the system of fixed-point equations and by applying
Banach fixed-point theorem in Equations (16),(17).

e Another difficulty consists in extending the results to an arbitrary time 7' as
done on Page 760. For one commodity we have to iterate the solution scheme
as soon as the characteristic £ arrives at 1, since henceforward the solution is
just dependent on the boundary value and independent on the initial value.
For N > 1 we have N different commodities and for any of these commodities
we have to deal with the problem that every corresponding characteristic —
sooner or later — arrives at 1 for the first time. Once every characteristic
has arrived at 1, the solution, henceforward, is again just dependent on the
boundary values.
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Existence of Solutions: The main strategy of proving existence relies on showing
the existence of characteristics. This is done in the following. With the help of these
characteristics it becomes quite easy to construct the solution for every commodity
i € 91. We define for 6 € [0,7] and N € N

QY = {s e C(0,a)" : £0) =0, A, < SU =80 o34y

Vi € N, Vt,te[O,é],t>t}, (6)

where we refer to Definition 2.4. In the Definition of Qé\f a the M is given by
M =" (laillromym) + ool o.1)m) - (7)
€N
Let us point out that we will name & as characteristic curve. Furthermore, we define
the following mapping, depending on initial and boundary data p, and a:

F: Q v — C([0,0)Y,
t N s 1-¢,(s)
FZ(§)(t)=/)\Z<Z(/ 0+/p )ds t€10,0], 7€M
0 i=1 0

As one can observe, this equation will become a fixed-point equation in £ (assuming
that F' will again map onto QgM as a subset of C([0,6])Y). For t,t € [0,6] and
t > t we obtain by the Definition of Qf;YM in (6)

t s 1-€;(s)
Fie)() - / ,\Z<Z / o)do + / pos(2) dx)) ds
=1 0
< / X (M) ds = (t— )X (M) (8)
and t
t N s 1-€;(s)
Fi(€)(t) - /*Z<Z / da+/p0j< )dw))ds
> / A (M) ds = (t—)A,(M), (9)

recalling Definition 2.4 and M as defined in Equation (7). The latter estimation is
€;(s)
only valid if the expression f Py ; () dz is well defined, i.e. 1—§;(s) > 0. This is

certain if § < W’ but the afore mentioned estimate has to hold for every j € N,
SO we assume

d < 1;%19111 Y (M) (10)
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and, hence, we obtain by Inequality (8) and Inequality (9)

an < POO-F@0 54y g iem

which results in
for 6 € (0,7 and

b < min (11)

Note that such a § > 0 always exists since A;(M) is a strictly positive continuous
function which attains its maximum and minimum over a compact set. Now we
have F' to be a self-map and it remains to show that F' is a contraction map on
Qé\’] a With respect to a certain normed space. To this end we define a norm of the
product space C([0, 5])N

1€llcgo.on~ = Z 1€;1lco.61) = Z max |£;(t)| for & € C([0,4])". (12)

te[o 4]

This makes the space C([0,6])"V a normed space, actually a Banach space.
In the following we will show that with respect to this norm the mapping F' is
contractive. We have the following estimate for i € 0, ¢',£% € Q(Is\f o and ¢ € [0, 4]:

[Fi(€%)(t) — Fi(€)(1)] =
1-€(s) 1-€1(s)

/t/\i(i\’:/s% da+/p03 Z/aJ do—i—/poj()dx)d
o =1}

Using a Taylor expansion up to order 1 to linearize A;, i.e. using the mean value
theorem, the latter expression can be estimated as

N F N
< /)\/(Z aj(a)da—i—/p()’j(x)dx—s—e)z po i (z)dxds
o =t 0 =g o)
where
N 1-€5(s)
0 e <o,z Po;(2) dx> (13)
I=hg2(s)

and (-,-) is defined as
() {RXR — 2%
’ (a,b) + (min{a, b}, max{a,b}).
Using the triangle inequality and pulling out the supremum of X}, we estimate:
t Ny 17E06)
)0 - Fe)ol <a0n [ |3 [oy@ddds a9
0

]:11—5 (s)
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Thereby, we recall Definition 2.4 and the definition of M in Equation (7) and remark
that

2
s 1-&5(s

N
Z(/a da—i—/p +6<M
0 0

j=1
for every 6 as given in Equation (13).
To eliminate the absolute value in the integral we define

&(t) == min{€' (1), £*(t)} and &(1) == max{€' (1), £*(t)}.

Thereby max and min are meant component-wise and obviously § ,€ are elements
of Qf;\fM. This is due to the fact that the functions (x,y) — min{z, y} and (z,y) —

max{z,y} are continuous itself and the restrictions in Q(];\f A are also satisfied. We
can furthermore estimate Inequality (14)

1— 2(5

t t 7
di(M)/‘iv: poJ(x)dx‘dsgdi(M)zN:/‘ Po. dx‘ds
L 10 I=H0 1-gl(s)
N g
M)Z/ po () dzds,
=10 18 (o)

since po is nonnegative by assumption. Changing the order of integration and using
that & ],E i I3 I3 E are strictly monotonically increasing for all j € 91 and, therefore,
invertible, we obtaln

‘ 1 § (s)
N
Z/ /Po; )da ds
=10 1-€;(s)
N EO N 1 &
—a,0ny poj(x) dsdz + d(M) S / /poj(@dsdx
o wE (1 Theg g e
1-£ (¢)
N J
= (M) [po,@) (t-& (1 -2)) dz
“hgm
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1

N
+ a0 [, (610 -0 - € 1~ ) ds

j=1
1-¢ (1)

]:11—2(75) ze[1-€
N 1
1 =1
<a0ny. sw (6'W-&'w) [po,@)de
= velog (1)

1-€;(t)

Thereby, we have used that Ej_l(lfx) is decreasing and £ (1 ) >€; (5‘ (1)) Vx €
1-&(0).1- ¢, (1)
=1

It remains to estimate the expression  sup (E’fl(y) =&
velog, (] V7

in the following way for given t € [0,6], j € M and y € [0,§j )]:
_ ——1 _ £ W+E (W) £ WHE (W) =1
026w -E W = (g0 - LT L (S _gr,)

Using t — t < W(SJ (t) — §;(t)) for t > ¢ according to Definition (6), i.e. the

(y)) We do this

definition of Qé\j > we furthermore estimate

<£j_1(y)_£ ') <y)> ( 1(y+s & ()>
MM) <£J< 1(y>+s ) ( 1(y>+s (u)))

<x M)Hﬁ — & llew.s) < xanllé; — & oo -

For the latter inequality see Definition 2.4. Altogether we have for every ¢ € 91 the
estimate

N 1
FU€)(t) - Fil€) )] < L0 Zn — &) /p
g=1 1-§,(t

| /\

N
SG0 2 1€5 = Eleqo.n /Po,j(x)dff,
Jj=1

1-X(M)s
using Inequality (10). Since we have e LP((0,1 :R¥)and a € L? 0,7 'RN , we
g Inequality (10). Po

can choose 0 € (0, b M)> sufficiently small such that for every j € 91 and Vz € [0, 1]
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sufficiently large as well as for ¢ € (0,7T) sufficiently small we have

30D,
aodit [ post)dn < g (15)
t z—A(M)é

The existence of such ¢ > 0 uniformly in z and ¢ is guaranteed by [25, Theorem
8.18]. Therein the uniform continuity of the Lebesgue integral with respect to the
measure of integration is stated, i.e. for a function f € L'(I;R) with I C R a real
interval we have

Ve>036>0VI CI:pu(l) <6 = ||fllpm <6

where p(I) denotes the one dimensional Lebesgue measure of a measurable set

I c R. Therefore, choosing € = % we obtain such a ¢ for p,; and also

uniformly in j (91 is a finite set), since A(M) and A(M) are constant. The same

holds true for a; such that we can take the smallest § > 0, § < mi‘}tl %, satisfying
S i

Inequality (15) for every j € 1.
By that inequality we obtain for ¢ € 9T and x =1

N
IFi(€%) = Fi(€) o < 2 D€ — Elleo.s) = 1€ — E oo,y (16)
j=1

and, thus,
IF (&) — F(EH) ey < 31€" — Ellcqo.s) - (17)

Therefore, F' is a contraction in Qg o and by the Banach fixed-point theorem and

the closedness of Qf;\)[ o we know that there exists a unique fixed-point £ satisfying
the equation

§=F(§).
Since £ € Qf;\f u we know furthermore that £(¢) is component-wise increasing with

respect to ¢ € [0,0]. Also, by the definition of F(&)(t), we can compute for ¢ € [0, ]
the derivative by the fundamental theorem of calculus as

N t 1*&3‘ (t)

Z (/aj(a) do +/p07j(:c) dx))

Jj=1 9 0

wF @) A(

Obviously, this is a continuous function for ¢ € [0, §] and, therefore, we can conclude
that &€ € C1([0,6])" and

E(t)=LF(€)t) fortel0,0].

As mentioned above, we are now able to give the explicit solution of the initial
boundary value problem using the constructed characteristic, and state the solution
for i € M as:
Po,i(f —&;(1)) for 0 < &,(t) <
Pi(t:2) = 4 ase €0 —2)) (18)
P18 18 <z <Eg,
geTem o r0sTs&)

IA A
IA A

0<t<d
0<t<y,
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where
¢
€0 = [ AW (s.p)) ds
0
is by the latter fixed-point results for sufficiently small t € [0, 6] unique. For ¢ € [0, d]
we can compute W (t, p) and upon substituting t = &; *(&,(t) — s), s = s — &;(t) for
1 € M we estimate
N 1 N £:(t) 1
B _ as(g] (&) = s
Witp) =Y [altods=Y | [ sérsasy / Po(s — £,(1) ds
=17 =1 0 A0
N t 1-¢;(¢)
= | @i [y (e)as (19)
=1 \0 0
N
< Z (laillLro.rym) + leillLrco.1ym)) = M. (20)

Therefore, we have

0< A (M) <€) = M(W(t,p) < N(M) ¥t [0,], i €M
The further steps to show that solution (18) is indeed a weak solution of postulated
regularity will be omitted. Considering every single commodity on its own, this can
be done exactly as in [11, Theorem 2.3].
Uniqueness of the solution: Let us assume that we have another weak solution
p to the initial boundary value problem stated in Equations (1)-(4). Then we can
apply Lemma 2.5 to obtain the following integral equation for every 7 € [0, 4],
1 € ¥, as defined in (5) and ¢ € 9 :

T

// (t.2) (s(t.2) + MW (1. 9)ebr (1)) dxdt—l—/ai(t)%(t,o)dt

X X 0 (21)

- [ raira) o+ [ oy (o 0.0)d0 =0
0 0
The approach to show uniqueness is to define the “right” test function @ € ¥, .

Therefore, let €(t) f A(W (s, p))ds and 9, € C1((0,1))". Furthermore, let for

ieNand0<t <7 the function 1 : [0, 7] x [0,1] — RY be defined as

ot {¢ (& -&t) +2) for0<a<E&i(t)-&(n)+ )

0 for 0 < €,(t) — E()—|—1<x<1

The function 1, obviously belongs for every i € 0N to C1([0, 7] x [0, 1]). However, it
also belongs to W, since it also has the property 4(0,x) = 0 for every = € [0, 1]. So
it is a suitable test function. Furthermore, this test function satisfies the following
end boundary value problem,

P(t, ) + AW (L, ), (t,z) =0 (t,z) € [0,7] x [0,1]  (23)
P(1,2) = Py(x) z €10,1]
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Y(t,1)=0 tel0,7]

which can easily be verified. If we insert this function into Equation (21) as a test
function, we obtain by integration by substitution (the first term vanishes, since 1
satisfies the afore-mentioned PDE (23)) and the definition of 1, in Equation (22)
fori e N

1 1
/ () (7, 7) d = / (7, )b ()
0 0

T

1
— [aittwit.0)dt+ [ py @, 0,.0)do
0

0

1-¢,(7)
ai(t)¢(],i (é( ) — é )) dt+/p0,i(x)¢0,i (éz(T) "‘35) dz
0

I
s O\ﬂ

—~

)
—1
a1(€ ( (T)=y)) 1[;01

S (€ (E,T —y))

(T)%o,:(y) dy

Il
o\
f\\#

Since this equation is true for every 7 € [0, 5] and 1/10 € C1((0,1)), we can use the
fundamental lemma of calculus of variations in [9, Corollary 4.24] and the fact that
Cs°((0,T)) € CL((0,1)) to conclude that the solution p € C([0,d]; LP((0,1); RY))
can be stated for ¢ € M and t € [0, J] as

. Po,i(x - éz (t) for
pi(t, ) = ¢ ai(€, " (€,()-2) 3 (24)
&€ (€ (t)—2) e

Now the solution p can be used to compute é , since

=1 £:(s)
t N s 1-€,(s)
—/A(Z( az(t)dt+/Poz(5)d‘5>> ds = F(£)(t)
0 =19 0

Also é satisfies the fixed-point equation and é € Qf;v - This directly implies é =¢

since the Banach fixed-point theorem guarantees a unique fixed-point of F' in 95 M-
Therefore, we see by the construction of p that we have p = p in (0,d) x (0,1)

for ¢ sufficiently small.

Extension to time ¢ € [0,7]: Since we know that for §; := § > 0 small enough

we have a unique weak solution p! := p of regularity C([0,8;]; L*((0,1); RY)), we

can define another initial boundary value problem in p

P*(t2) + AW (t, )Pt x) = 0
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pZ(O,:C) = pl(élvgj)
AW (t, p*)p*(t,0) = a(t + &;).

As a result of the regularity of p! we have p'(d1,-) € L1((0,1); RY) and also a(- +
§1) € LY((0,T — 61);RY). So the new initial boundary value problem in p? with
the afore-mentioned initial and boundary data is of the same type as the initial
boundary value problem in p'. We again apply the fixed-point argument and can
find 2 > 0, such that

p? € C([0,62); L*((0, 1); RV)).

Iterating this procedure, illustrated in Figure 1, we obtain a sequence p* and §;, > 0,
k €N, k > 2, satisfying the weak formulation in Definition 2.3 of

ph(t ) + AW (L, p"))ph(t,x) = 0 (t,2) € [0,6x] < (0,1)
P (0,2) = p* (01, 7) xz € (0,1)

k—1
AW (t, p))p*(t,0) = a(t + Z@) t € [0, 5]

with regularity
p* € C([0,8:) L1 ((0,1);RY)).

k
Of course, we stop the procedure if >~ ¢; > T. The solution on the whole time
j=1

k
horizon can then be written for ¢ € [O, > (5]-] as
j=1

pt(t,x) for (¢,x) € (0,01] x (0,1)
pQ(t — 51,17) for (t,ﬂ?) S ((‘517 51 + 52] X (0, 1)

k—1 k—1 k
poF <t Z(;k,:r) for (t,x) € (Z (%,Zéj] x (0,1).
j=1 j=1 = j=1

Therefore, we must make sure that we can exhaust the full time horizon, i.e. the

sum Y O is unbounded.
o

To guarantee the named property we provide a proof using mathematical induc-
tion:

Considering p?, the initial value is for z € [0,1] and i € M piecewise defined as

Po,z‘($ —£,(0)) x>¢&,(0)
P(0,2) = § aie, (€,(5)—))

(25)
ey LS80,

where & denotes the characteristic curve corresponding to the existence interval
[0,6] and p'. By Equation (25) and the estimate in (20) we obtain — whenever

1—=X(M)dy < &;(6) —fori e N
1 £€;(9) 1
> _ [ e €0 —a) .
[ sy [ B g [ ko)
1—X(M)5; 1=X(M)é2 £:(9)
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& (&:(8)—14+X(M)d2) 1-£,(9)

= / a;(y)dy + / Po,i(y) dy. (26)

If 1 — X(M)dy > &;(0) then p?(0,7) is in a sufficiently large neighborhood around
x = 1 only dependent on the initial data and we can apply Inequality (15) with
09 = 0.
Now we show that also for the case 1 — XA(M)dy < &;(0) we can choose dy = 6.
We estimate the area of integration and obtain the estimate
A(M)

—1 ~
T (&;(0) — 14+ A(M)d2) < ——=0
Ez (57,( ) + ( ) 2) = A(M) 2
since ¢ € (0, X(%\/{)) and, therefore, &,(§) < 1. Thus, we can indeed set d2 = .
Let us furthermore mention that the area of integration in the second integral
in Equation (26) is at most A(M)d, such that we can apply Inequality (15) on
Equation (26) and obtain for i € 9

1
A(M)
2 < =)
1—=X(M)§

Therefore, we have shown that also in the second iteration for extending the time
we have for 02 = § a contraction as demanded in Inequality (17) with contraction
factor % and can prolongate the existence interval to 24.

If we do this for p3, we obtain as initial data for i € 9

Poi(w —£1(0) —€10))  &i(6) +€(0) s
3 > ai (€D (EL(O)+€2(0)—x)) g2
p;(0,z) = p;(0,6) = 63/(55(5%);)1(ﬁ(g)(:;g?((;;_x)) HORS

a; +E¢ B E»L -z 2

7€) (€ 0)-2) &) ze

i

where &' and &2 denote the characteristics on [0, 4], [, 20] respectively. Applying
the fixed-point argument again, we end up with showing that the estimate

1
3
) < - 7
1-X(M)d3

is true for sufficiently large 63 > 0 to guarantee that we can exhaust the full time
horizon with a sequence of these initial boundary value problems.
We have to distinguish two cases:

o £1(6) 4 £7(6) < 1: We obtain for Equation (27) the estimate

- X0
1 A(M)d3 A %3 (M)
A
3 . < . . < —— 7 2
[ as [ pumars [ ama< gmags e
1-X(M)d3 0 0

when choosing 63 = § and applying Equation (15). Furthermore, we have
used that 5;1 is for every i € 91 Lipschitz-continuous with Lipschitz constant
1

[>

(M)*
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o £(8) + £2(6) > 1: Then, the initial value p?(0,z) is not explicitly dependent
on p, and we have just to perform the analogous estimate as in Inequality (28)
omitting the first summand.

This procedure can be iterated arbitrarily and we can choose, by induction,

O, = 0 for every k € N.

Altogether, we can extend the solution to a unique solution on the full time
horizon ¢ € [0,T] for finite but arbitrary 7> 0 and i € 9N to

poi(x—&(t) for0<&(t)<z<1,0<t<T
@& &) o <E() <1 0<t<
pi(t,x) = 52('5;11(&(15)—%)) for0<z<&(t) <1, 0<t<T
ai(§; (&i(t)=2)) << 11y < 4 <
fe e oy Lr0sz<l g)<tsT
X
1 y 3 (Ta 1)
: : S &
pl(t7x) E p2(t,:17) :'pg(tvx)
: . Lew —e6n)
Po(2) | P6r.e) = p2(0.2) pP(52,2) = p3(0,2)
a : § £(t) — £(52)
; 2 L .
(0,0) &1 a(t) & T

FIGURE 1. Decomposition of the PDE on the time horizon [0, T
into a finite number (here 3) of initial boundary value problems on

smaller time horizons

(29)

LP-regularity and nonnegativity: Let us assume that p, € LP((0, 1);Rgo) and
a € L”((O,T);RJZVO) are given and let ¢,t € [0,7], t > ¢ be fixed. We obtain for
i € M, inserting the explicit solution for p as stated in Equation (29),

lp;(t,) — p;(t, ')HIEP((OJ);R)

i(t)

1

- / il 5) — py(t, 5)[P ds
0
E,

(et —s a;i (671 ()—s)) |P
a6 (€:(0-9) _ ase €= |"

- / &(&; T(€:(0-9))

0

&/(&; (&:()—9))
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£, (t)
+ / pi(t.s) — pilt, )P ds

+ / 190.4(5 — £:() — po.s(s — &,(0)[" ds.

Now, applying Lemma 2.6 and recalling that £ is continuously differentiable and

strictly monotone, therefore invertible, we can easily conclude that for ¢ — t the first
£i(t)

and third term converge to zero, while the second term [ |p;(t,s) — p;(t,s)[P ds
£:(t)

tends to zero for ¢ — t due to the measure of integration tends to zero and the

integrand is bounded in the LP-norm.

Altogether, we obtain the claimed regularity for every good i € M, and finally

p € C([0,T]; LP((0,1); RY)).

The result p € C([0,1]; LP((0,T); RY)) can analogously be proved. We omit the
details. Finally, due to the explicit construction of the solution in Equation (29) by
characteristics, it is easy to verify the nonnegativity of the solution. O

Remark 2 (Existence of a weak solution for arbitrary large time). One might ask
why we can expect global solution and not only local solutions for the pde system in
Equation (1)-Equation (4) in time as it is, generally, for nonlinear conservation laws
and why we do not need any smallness assumptions on initial data and boundary
conditions. This is due to the fact that the velocity function X is not dependent on
the space domain and is - for finite W - strictly positive. Additionally, the work
in progress W(t, p) is not increasing over time as can be seen in Inequality (20).
Both conditions prevent any blow-up and we can expect a global solution in time
as stated in Theorem 2.7.

Remark 3 (The work in progress “WIP” W (-, *)). To be more precise about the
definition of W (-, *) we can define it for N € N and T € R+ as

0,7] x C([0, T} L*((0,1); RY,)) = C([0,T; R0)
) N (30)
(t.p) = 3 [ pilt) s

Thereby, the necessary regularity in the Definition 2.3 for W(-, ) is justified by
Theorem 2.9.

The following Theorem contains regularity results for BV-input data:

Theorem 2.8 (Regularity for BV-data). For N € N and T € Rsq let p, €
BV ((0,1);RY,) and a € BV((0,T); RY,) be given. Then the initial boundary value
problem, defined in Equation (1) - Equation (4) admits a unique weak solution p as
defined in Definition 2.3 with the additional regularity

p € L>((0,7); BV((0,1); RN)) N L>=((0,1); BV ((0,T); R™)).
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Proof. Recall the definition of the BV-norm ||| gy () := || |L1() + |- |v(q), where
Q c RY for d € N open and bounded and V is the total variation, i.e.
Iflvi) = sup /f )div(¢(x)) de.
PeCL(RY)

”¢HL°°(Q &y S

Note that |- |y (q) is only a semi-norm (take f = const) and we denote it by |- | and
not by || - ||. Coming back to our estimate, we only have d = 1 and to prove

el Lo 0,78V ((0,1):m3)) < 0,
ie.
o1l Lo (0,721 ((0,1);-)) F |PlLoe ((0,7);v7((0,1) ) < 00
Since BV (I) — LP(I) for all p € [1,00] and I C R an open bounded interval (see
[3, Corollary 3.49]), and the trivial embedding
C([0,T]; L1((0, 1); RY)) < L¥((0,T); L (0, 1);RY)),

we can easily conclude the regularity with respect to the L°((0,7); L(0,1); RY))-
topology by Theorem 2.7.

For the regularity with respect to L>((0,7); V((0,1);RN)) let t € [0,T], i € M
fixed, assume for simplicity and without loss of generality 7' < &;'(1). Then, the
following estimate yields

SN
ai(& (&() — @)

(t,- < L "(z)d
pltvon = S ] geem-—a" 0
Pl oo 0,1)<1
1
+ swp / posz— &)@ dx |, (1)

$€CL((0,1))
Il oo (0,1) <1 £(t)

To be able to estimate the second term by the variation, we first extend p, ; to

. poi(z) forx>0
e :={ 04(%)

0 for x < 0.
and obtain
1 1-€,(t)
sup / pos(z — £ (@) dr = sup Po.s(1) (y + £,(1)) dy
$€CL((0,1)) $€CL((0,1))
6]l 0w 0,1y <161 (1) H¢Hm0 <&
1-€,()
< sup Poi(y)V' (y) dy

YECH((—€;(1),1-€,;(1)))
H"NILO"’( &;(t),1—¢&; (,))<1 g (t)

< |P0,i( )
Thereby, the boundary value p ;(0) can be defined for i € 0N as

h

Pmi(o) = lim ; /Po,i(w) dz (33)

h—0 h
0
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as done in [14, 2.10 Theorem]. For this definition, the behavior of the function in a
neighborhood of 0 is crucial. A very similar approach can be used to estimate the
first term in Inequality (31) to obtain the estimate

&(t)
su ai(é;l(gi(t) —))
p /¢e—1
pecton) \J &(& (&) — )

loll Loo 0,1y <1

¢'(z)dz | <ai(0)| + |aiv 1) (34)

Thereby, similar to Equation (33), the boundary value can be defined for ¢ € 91 as
(see again [14, 2.10 Theorem))

Since both estimates (32) and (34) are uniform in ¢, we finally have

eSS[()Slﬁ 1pi(t, )lvo,1) < 1ai(0)] + |ailvio,r) + 1P (0)] + |po i lv0,1)-

telo,

The boundedness of the right hand side for every i € 91 concludes the proof. Let us
point out that we did not show the claimed regularity L>°((0,1); BV ((0,T);R ))
However, the proof is very similar to the case of proofing L>((0,T); BV ((0,1); RY))
regularity and will be omitted. O

Remark 4 (C([0,T]; BV (0,1)) and C([0,T]; L*°(0,1))). Assume for simplicity N =
1, although the following argumentation is still valid for the multi-commodity cases:
One might ask why we cannot expect regularity of the solution in Theorem 2.7 for
p = oo. Since the LP-norm for p € [1,00) smoothes jumps, the LP-norm in space
changes continuously in time. For p = oo this is not true. For instance, jumps
in the space domain could vanish over time, such that the L*°-norm would change
discontinuously.

With the same argumentation one can explain — and give counterexamples —
why we cannot expect C([0,T]; BV (0,1)) regularity but only L*°((0,T); BV (0,1))
regularity in Theorem 2.8.

Remark 5 (The evaluation of p for every ¢t € [0,7T], « € [0, 1] respectively, BV).
Let us point out that the regularity result for BV data in Theorem 2.8 does not
guarantee that taking any x € [0, 1] the solution is BV regular with respect to time
and — vice versa — taking any ¢ € [0, 7] the solution BV regular with respect to the
space. To prove that, one can use the solution - constructed by the characteristics
- and verify it explicitly, or one can use the following result:

Corollary 1 (BV regularity for every z € [0,1] and for every ¢ € [0,T]). For
N €N, T € Ry let ¢ € C([0,T]; L'((0,1); RY)) 0 L®((0,T); BV((0,1); RY)) be

given. Then we have
q(t,") € BV((0,1);RY) vt e [0,T].

Proof. Without loss of generality we chose N = 1. A generalization to arbi-
trary N € N is evident. Therefore, let ¢ be an element of C([0,77]; L'(0,1)) N
L*>((0,T); BV(0,1)). Then for every ¢ € [0,T] there exists a sequence (t;)ren C
[0,T], ty — t such that for every k € N g(tx,-) € BV(0,1).
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Since ¢ € C([0,T7]; L*(0,1)), the limit Jim, q(tx, ) is an element of L'(0,1). Now
k>

using [3, Proposition 3.13], we obtain ¢(¢,-) € BV(0,1). The arbitrary choice of
t € [0,T] concludes the proof. O

For the sake of completeness we provide — as a last regularity result — regularity
for W1P-data:

Theorem 2.9 (Regularity for WP-data). For N € N,p € [1,00) and T € Rsg
let po € WHP((0,1); RY)) and a € WhP((0,T); RY,) be given. Let furthermore the
compatibility condition B

a(0) = A(W(0, p))po(0) (35)
be satisfied. Then the initial boundary value problem defined in Fquation (1) -
Equation (4) admits a unique weak solution p as defined in Definition 2.3 with
additional reqularity

p € C([0,T); WHP((0,1);RY)) N C([0, 1; WHP((0,T); RY)).
Proof. We know by the proof of Theorem 2.7 and Remark 3 that at least
W (-, p) e C(0,T];Rx0)
and since WP < LP this is also true for Theorem 2.9. As in the proof of [15,

Theorem 4.7] we can obtain for every i € N the postulated regularity result. O

Remark 6 (The Compatibility Condition and the Continuity of the Solution). Let
us mention that the compatibility condition in Equation (35) is reasonable due to
the Sobolev embedding theorem

WHP(I) < C(T) and p € [1, 0]

in [1][Theorem 4.12, Part I and Part II, p. 85]) for I C R an open bounded interval.

Let us furthermore mention that the regularity of the solution p in the latter
Theorem 2.9 allows to choose a continuous representative p, such that the positivity
of the solution is satisfied for every (¢,x) € [0,T] x [0,1].

2.4. An example. To get a better understanding of the proposed multi-commo-
dity coupling and the resulting dynamics, we give an easy example. Let N = 2 and
T = 2 and consider the two conservation laws

Pt ) = =MW (L, )y (tx) Pt 2) = =Xa(W (L, p))py 2 (t: )

)
P0,1($) =0 Po,z(x) =0
al(t) =1 a2<t) =2
M(W) = 2 A(W)=14+W

coupled by the “work in progress”

Wit.p) =" [olto)ds= [ o)+ ptes)ds,
0 0

i=1

Thereby, we define the outflow at the right hand side x = 1l asy = AW (-, p))p(+, 1).

Since we assumed p, = 0, we do not have to solve a fixed-point equation to
state the solution and — using Equation (29) and the expression in Equation (20)
for W (t, p) — come easily up with W (¢, p) = 3t and, thus,

5 = M(W(t, p)) L+ 3t = Xa(W(t, p))
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0 for ¢ > A+ 0 for z > (1+3é)2_1
pl(t7 ,’.E) = 143t 1 - 3 p2(t7x) = 2 else
e3T else V (143t)2 -6z
0 for t < ¥7=1
= "3
Yy, (1) =0 Yo(t) = 2(143t) else
\/(1+3t)2—6 ’

Figure 2 shows the graphs of p; and p, on (0,7) x (0,1) for T = 2. As one
can see, the more goods are passed on the supply chain the more the velocity for
commodity 1 decreases, since we have chosen as velocity function ﬁ The velocity
becomes so slow that no good actually arrives at x = 1. This is completely different
for commodity 2. Since we have as velocity function 1+ W the more goods we have

‘/?3_1 goods

on the supply chain the higher the velocity becomes, such that for ¢ >
arrive at x = 1.

FIGURE 2. p; and p, for given inflow a; =1 and as =2, py =0

Changing as = 0, i.e. we do not have any goods for the commodity 2, also
the dynamics for p; changes due to the coupling in the WIP W and we obtain
W (t, p) =t and, therefore,

M(W(tp) = 15 Xo(W(t,p)) =1+t
0 for z > In(1 +¢)
pl(tvx) = {1+t else p2(ta ZC) = 0
0 fort<e—1
Yy (t) = {1 olse Yo(t) = 0.

Figure 3 illustrates these solutions. Since in comparison with the aforementioned
example, illustrated in Figure 2 the amount of goods on the supply chain is signif-
icantly lower, the propagation speed of commodity 1 is higher, and goods arrive
at the boundary z = 1 for ¢ > e — 1 as can be seen in Figure 3. The density of
commodity 2 is identically zero, since initial and boundary data are zero.

3. The multi-commodity model on networks.
3.1. Some definitions regarding the network setting.

Definition 3.1 (Definition of the network). A network is a directed acyclic graph
® = (€,9) (DAG) as for instance defined in [13, Definition B.14] with a set of edges
€ and a set of vertices *U. The set of edges can be decomposed into
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FIGURE 3. p; and p, for given inflow a; =1 and as =0, py =0

¢=¢,U¢U¢E,,

where € is the set of starting edges, &, the set of ending edges, and &, the set of
edges which are connected at the corresponding start and end node to other edges.
Furthermore U can be decomposed into

Y =V UDyy,,

where U are the vertices with only outgoing or only incoming edges, the start
and end vertices (sources and sink), and U, the set of vertices with at least one
incoming and one outgoing edge.

The set Ugq is the set of vertices with more than one outgoing edge. Let &;(v) be
the set of edges which end in v for given v € U and &,(v) the set of edges which
start in v. We define

Vg :={veV:E()>1}
and, additionally,
Ys:={oeV:E(v) =0V E(v) =0} and Y, := {vo € U : |E(v)]-|&(v)] # 0}.

In Figure 4 we give an example of such a network.

u Y
Y
-
S 2
N2
»n
7N
K
”
A\ o
Ui Y
u Y

FI1GURE 4. A typical supply network with two commodities, € =
{ei,i = 1,...,11}, 0 = {Ui,i = 1,...,8}, By = %\ {01707.08},
Va = {v1,02,03,06}, € = {eio,e11}, & = {er,ea}, E(v2) =
{21,67}, @0(02) = {23, 24}, e
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Definition 3.2 (The set of distribution functions). Let N € N, T' € R+, a network

as defined in Definition 3.1 be given and D := )  |&,(v)|. Then we define the set
veVgy
of distribution functions as

5= {0' € (0, TERY): 0 (1) 2 0, 3 () = 1
cEGO(U)

vVt € (0,T) a.e.,0 € Vg, e € L’Eo(n)}
and for an arbitrary subset X C L>((0,7); RY)

Yy = {a eX:0""c X VoeYy, Vec Qfo(n)}.

3.2. The dynamics on the network.

Definition 3.3 (The dynamics on the network). Let N € N, T € Ry and a
network as defined in Definition 3.1 with edges € and vertices U be given. For
e € € let pf as initial load on every edge be given as well as the velocity functions
A € CY(Rx0;RY)). Eventually, for ¢ € € let the inflow a® be given. Then the
dynamics on the network for (¢,2) € (0,7T) x (0,1) can be stated as

Ppi(ta) = —A(W(tp)pi(ta)  ece
p'(0,2) = pi(a) cee
AW (t, p)p"(1,0) = a*(t) cee,

using the integral expression as defined in Equation (30) in Remark 3

1
W(t, p°) = Z/p;(t, s)ds ¢ €€,
i=1 0
and the node conditions with X as defined in Definition 3.2
o =D>
AR W (t, p))p P (1,0) = D AW (L p)P (1) 0 € T\ Va

e€€;(v)

o' (t) O AE(W(t,pz))pE(t, 1) = A"(W(t, p%))p°(t,0) v € Vq,¢ € C(v)

tEC;(v)
for t € [0,T] a.e.. For the abbreviations considering the network topology we again
refer to Definition 3.1. The symbol ® denotes the component-wise multiplication
and is for V € N defined as
RN xRN S RN
ab;
©:
(a,b) =
aNbN

For a better understanding of the dynamics in Definition 3.3 and Definition 3.2
we add an interpretation:

The set of vectors pf, gives the load of goods at the time ¢ = 0 on every edge
¢ € €. Since in a general network there is most likely more than one inflow, & is
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the set of starting edges, and the corresponding vectors a® represent for ¢ € € the
influx of goods into the network. The functions a® will be subject to optimization
in Section 3.4, for instance, to track a certain demand. Furthermore, the equation

S AN (W (L, p9))p(t, 1) = AS(W(t, p*))pt(t,0) Vt € [0,T] a.e. stands for the con-
€eCi(v)
serv;tion of goods and is defined for every vertex which has ingoing edges and one
outgoing edge (otherwise we would have to distribute the good in a certain way), i.e.
for every v € 0, \ Bg. Thus, the equation o*°(t) ©@ > A (W(L, p%))p(t,1) =

€eCi(v)

AS(W(t, p*))p°(t,0) ¥t € [0,T] a.e. states with the help of the distribution vectors
o’ for every good which amount should be distributed and on which distribut-
ing edge. This equation is only defined for vertices, where there is more than one
outgoing edge, v € Uy,. The distribution functions o*° are nonnegative and sum-
marize to 1 for every distributing edge v € U4 and for every good to ensure that
every single good is also conserved in the case of distributing edges. Of course, the
distribution functions are also subject to optimization in Section 3.4.

Altogether, the model simulates for a given network the flow of N (possible)
different goods. The generality of the model allows distributing and collecting
edges as well as N different goods. Coupling of the different goods only consists of
the collective load W (t, p°) at time ¢ € [0, 7).

3.3. Well-posedness of the network-model for different spaces.

Theorem 3.4 (Well-posedness for LP-data). Let N € N be the number of com-
modities, T € Rsg, p € [1,00) and let a network with edges € and vertices U as
defined in Definition 3.1 be given. For e € &g let furthermore a® € Lp((O,T);RJEVO),

for e € & the initial values p§ € LP((0, 1);Rg0) and o € X as defined in Defini-
tion 3.2 be given. Then there erists a unique nonnegative solution p = (p*).ce on
the network with regularity

p € C([0,T]; LP((0,1);R™)) N C([0,1]; LP((0, T);RY)) Ve e €.

Proof. This result can easily be established by induction over the set of edges.
Therefore, since a® € LP((0,T); RY;)) and p§ € LP((0,1);RY,), we have for ¢ € &
by Theorem 2.7

pt € C([0,TT; LP((0, 1); RN)) N C([0,1]; LP((0,T); RN))'
Furthermore, we have p(-,1) € LP((0,7);RY,) and thanks to the boundedness
of A% also A*(W (-, p%))p°(-,1) € L”((O,T);R]go). These values are the boundary

values for the following edges possibly weighted by the distribution functions o *°.
Since for v € {v € U : |€;(v)| > 1} the Lh.s. boundary data for ¢ € &,(v) consists

of the sum
Y ATW(,pT)p(-1) € LP((0,T); RY)
ec¢i(v)

— depending on the vertex — multiplied by o®° € L>((0,T); RY)), we can conclude
that the boundary values of the following edges are also in LP ((0,7);RY,). By
induction (recall the Definition 3.1 of the network structure under consideration)
this can be extended to the whole network. The solution is unique since the solution
of every single edge is unique, again as a result of Theorem 2.7. O

Theorem 3.5 (Well-posedness for BV-data). Let N € N be the number of com-
modities, T € Rsq, and let a network with edges € and vertices U as defined in
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Definition 5.1 be given. For ¢ € € let furthermore a® € BV ((0,T);RY,), fore € &
the initial values p§ € BV ((0,1);RY,)) and o € gy as defined in Definition, 3.2 be
given. Then there exists a unique nonnegative solution p = (p¢)cce on the network
with additional regularity

p° € L>=((0,7); BV((0,1);RN)) N L>°((0,1); BV((0,T); RY)) Ve € €.

Proof. For the BV regularity the proof can be carried out almost as in the LP case
in the proof of Theorem 3.4 using Remark 5. The only crucial question is when we
have distributing edges. Thus, let v € Uq4 be given and ¢ € €,(v). We then have
for the left hand side boundary data on the edge ¢ the equation

AS(W(t,p*)p(t,0) = () @ D> AW (t,p))p*(t,1) for t €[0,T] ace..
TEC;(v)

By induction and Remark 5, for ¢ € & (v) every summand A*(W(-, p%))p°(-,1)
is BV regular and therefore also the sum. Furthermore, by assumption we have
o € Yy, such that for every v € Uq,¢ € E,(v) the functions o*° are BV regular.
Now, the product of two BV functions defined on the same domain is again in BV,
which can easily been established by [21, Theorem 13.48 (2)]. Therein it is stated
that for I C R open we have

u € BV(I) <= u € L*(I) and liin\i(r)lf / de < 00. (36)
{z€l:x+hel}

So let u,v € BV (I) be given. Then we know by the embedding BV (I) — L*>(I)
in [3, Corollary 3.49] that u - v € L'(I). Therefore, let us consider the second
condition, fix h sufficiently small and estimate by adding a zero and by using the
triangle inequality

u(z+h)-v(z+h)—u(z)v(z v(z+h)—v(z
/\<+> () ()()\dw§||u”m(1)/|<+z @I 4y

{z€l:x+hel} {z€l:x+hel}

+ ol [ Rt g,

{zel:z+hel}
Applying the operation liminf,\ o on both sides gives the claimed result since the
right hand side is bounded thanks to the characterization of BV functions in (36)

(recall that we assumed u,v € BV(I)). Moreover, by [21, Theorem 13.48 (1)] we
also obtain the estimate for the variation of the product of two BV functions

lu-vlyry < lullzery - Wlvy + vllze ) - Tulv-

Altogether, the product of two BV functions is again BV regular, such that we
have

o) ® Z AS(W (-, p%))p(-, 1) € BV((0,T); RY)
eeCi(v)
and, thus,
AW (-, p))pS(-,0) € BV((0,T);RY) for e € & (v),0 € Yy.

By mathematical induction, we can extend the BV -regularity to the entire network.
O
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Remark 7 (Problems with W!P-data). A similar result cannot be deduced so easily
for WlP-data, even if we assume o € 1., since in general the Compatibility
Condition (35) in the interior of the network will not be satisfied.

However, assuming for every ¢ € € that p§ = 0 guarantees this condition on
every edge except the starting ones, where we would have to impose additionally
for every ¢ € € the condition a®(0) = 0.

But these assumptions on the initial values would restrict the model significantly,
such that we will not study them furthermore. Of course, we could also give even
more complicated conditions on which that compatibility conditions would be sat-
isfied even for p§ # 0. However, this conditions would also involve the velocity
functions on each edge as well as the distributing functions o and would be even
harder to be realized.

3.4. Existence of a minimizer for a typical L2-tracking type objective. We
define a typical L? objective tracking type functional as

Definition 3.6 (Definition of the objective). For N € N and a network as defined
in Definition 3.1 we specify the objective functional as

J: L2((0,T); RV)I®! 5 33 5 L2((0,T); RM) Il - R-g

(a,0,y)— Z aella® — O’EIHQLQ((O,T);]RN) + Z Yelly® — yf1||2L2((o,T);1RN)
ec ceC,

D s

vEVq e€C4(v)

o —o§” ”%’-’((O,T);RN)'

For ¢ € € we furthermore assume o, € Rso, a5 € L?((0,T);RY), for ¢ € €, we
assume v, € Rso, y5 € L%((0,7); RY) and, eventually, for v € Ugq,¢ € &, (v) we
assume s, € R>g and oy € L?((0,T); RY). For simplicity, let in the following
e =Y. = Sp,. = 1. Eventually, y is a vector, consisting of the outflow of the network
and will be, therefore, uniquely determined by a and o, where a := (a%).ce¢, and

o= (Uem)ue%d,eeeo(ny
For the proof of the main Theorem 3.10 in this Section 3.4, we need the following

Lemmata:

Lemma 3.7 (Xpgy,, weakly-* closed). For a network as defined in Definition 3.1,
N € N commodities and M € Rxq let

BVy = {f € BV : ||fHBV < M}, (37)

i.e. the scaled BV -ball. Then, the set Xpv,,, defined in Definition 3.2, is weakly-*
closed, in particular we have

YV(ok)ken € Xpvy, On, )ken and 0o € Xpy,, : Opn, — oo in LP, p € [1,00).

Proof. The proof follows partially from [3, Theorem 3.23] or [7, Proposition 10.1.1].
Therein it is stated that for every sequence which admits a uniform BV estimation,
we also have a limit in BV and by the lower semi-continuity of the variation, the
variation of the limit is bounded by the same uniform BV bound M. The strong
convergence of a subsequence in LP can furthermore be deduced by the compact
embedding ([3, Corollary 3.49])

BV(I) <% LP(I) for p € [1,00) and I C R a bounded interval.
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We also refer to the Rellich-Kondrachov Theorem in [21, Theorem 13.32] for the
strong convergence of a subsequence in BV with respect to the LP-norm. It remains
to show that the inequality constraints in 3 gy, are fulfilled when passing o, to the
limit. This can easily been established by contradiction or by using the convexity
of ¥ py,, and will be omitted here. O

Lemma 3.8 (Weak convergence of the outflow for weak convergent inflow). As
archetype of a network as illustrated in Figure 5 we only consider one edge. For a

P> Poso

FIGURE 5. Archetype of a network — weak convergence of a,, im-
plies weak convergence of y,,

sequence of inflows (an)nen € L2((0,T); RY), weakly converging in L*((0,T); RYN)
to as € L?((0,T);RY), the outflow y,,, defined by

will also weakly converge to y., i.e.
Yn = Yoo in L2((0,T); RY).

Thereby, p,, and p, respectively, are defined as the solution of the initial boundary
value problems

p(t,z) + AW (t, p))p,(t,z) =0
p(0,x) = po(z)
and left hand side boundary data

AW (t, p))p(t,0) = an(t),
AW (t, p))p(t,0) = as(t),
respectively. py € L*((0,1);RY) is given data and
Yoo = AW(, ps)) P (1)
Proof. We refer to [11, Theorem 3.1] and consider the characteristic &,, defined by

t

(0= [ AW (s.p,)) ds (39)
0
and the generalized WIP as defined in Remark 3

N 1
Wit.p)i= 3 [ pualts)ds
0

i=1
Inserting the solution of p; ,, for i € M with the help of the characteristics stated in
Equation (24)

Po,i(x - gi,n(t)) for 0 < fi,n(t) <z
Pin(t,T) = ain(€ L€ . (H)-2))
9 > i,m s < < i
T 0= Eg,(),
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we obtain for t < mi;tl min{&; }(1), T} — using Equation (20) for W (-, *) —
ic '

AN 1€, . (5)

£ (1) = / Ay / ain(t) dt + / pos(s)ds | | ds. (39)
0

0 =1 \0

Since by assumption a, is weakly convergent in L2((0,T);RY), it is uniformly
bounded. Furthermore, we know from Theorem 2.7 and Remark 3 that W(t, p,,) is
continuous with respect to t. A Holder estimate and Equation (20) yields

1 El ’VL

/|a2n |d’t—|—/|p02 )| ds

<> (\/5|\%n||L2<<o,t>;R>> +4/1- €i,n(t)||Po,z'HL?((OJ—&,A@%R))

=1

< \/THGnHL%(O,T);RN) + HPOHL?((O,l);RN)-

W(t,p,)l

= HMZ

The L? function p, is given data, therefore, 2ol £2((0,1);r ) is bounded and — taking
into account the uniform boundedness of a,, in L? — we altogether obtain

Wit <C
tnﬁ]I (t,p,)|

with a given constant C' independent of n. By C € R we denote several, possibly
different, constants. Furthermore, we have for i € N

||£'anC1 [0,T]);R <C

by the uniform boundedness of W (t, p,,) and the boundedness of the continuous
function A(+) on a bounded set such that also

1€ llc o, mmyy < C (40)
is uniformly bounded with respect to the C'-norm. Now define the set
E:={¢, :n €N and ¢, defined by Equation (38)} (41)

and observe that 2 is bounded with respect to the uniform topology (i.e. the C°-
topology) and equicontinuous. Thereby, the equicontinuity is a direct consequence
of the uniform estimate in the C'-norm as stated in Equation (40) and thus of the
uniform (with respect to n) boundedness of the first derivative of &,,,

N
€] = MWV (8, p,))| < AM) with M= (llaill o) + lPoill0) -
i=1

Thus, the sequence (§,,), o is Lipschitz continuous and hence equicontinuous.
So we can apply Arzela-Ascoli’s Theorem (for instance see [9, Theorem 4.25])
which then states that = in (41) is relatively compact in C([0, T]; RY). Thus,

3. € O([0,T);RY) 3¢, hien : €, — € in C([0,T);RY), (42)

i.e. there exists a subsequence of £,, and &, € C([0,T];RY) such that the subse-

quence converges to £ in the C%-topology.
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~ Note that up to now we do not have that E in (41) is closed so it is unclear if
& is the corresponding characteristic to the inflow a~,. Let

C = sug llan L o,ymyy + [1Poll L1 ((0,1)mN)
ne
< VTSUg llan L2 o,y + 1PollL2((0,1)mN) < 00,
ne

since L2(Q) < LY(Q2) for Q@ C R? open and bounded, d € N, by a simple Holder
estimate. Then we have for all i € 91 — recalling Definition 2.4 —

0< A (C) < €, .(t) = M(W(tip,) SN(C) VE€[0,T), neN  (43)

as well as for ¢ € 91 — in the following denoting an appropriate subsequence again

as sequence —
M(O) & e (@) = Ea(@)] < |6 (Erme(@)) = €0 (€7a ()]
. —1

= |60 (Eimo@)) — & (8 @)

— 0 forn — o

uniformly for z € [0,€,, ;(T)] thanks to Equation (42). Therefore, we get the
convergence — at least for a subsequence —

_ =1 .
Ein = &i oo i C([0,20). (44)
Now, for ¢ € [0, r_ni‘}tl min{&;, }(1),T}] in Equation (39) we pass n — oo and obtain
i€ ?

by the weak convergence of a,, and the uniform convergence of §,,

t N s 17£'i,oc(s)
E_(1) :/,\(‘ 1 (/ai,m(t)du/po,i(s) as)) ds, € [0, minmin{&.,(1), T}
0 =0 0

Of course by definition we also have for &
assumption (Lemma 3.8),

o0, 1.€. the characteristic to p., in the

t s 1—51‘,90(3)
6= [A(Y ([ arn@ars [pyi(e)ds)) ds, ¢ € [0, mipmin{e (1. 7))
0 =1 0

Now it is evident that p,, = p., for small ¢ (for this see the proof of Theorem 2.7)
and by the extension procedure in the proof of Theorem 2.7 this is also true for
larger ¢t. Thus, we have

Poo = Py Tor (t,z) € (0,T) x (0,1),
&, — & inO([0,TERY),
€, — & inCH[0,T;RY).
Finally, we show the postulated weak convergence
Y, — Yoo in L2((0,T); RY).
By definition, this means we must prove
T

Jim [ (g, (1) —y () g()dt =0 Vg € L2((0,T);RY).
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We divide the remaining proof into different cases and show without loss of gen-
erality the claimed result only for one commodity i € 91. Let i € 91 be given and
€, (T) < 1. By uniform convergence there is n sufficiently large such that we have
also &, ,,(T) < 1 and obtain by Equation (24) for arbitrary g € L*((0,T); RY)

T
[ @) = w0 g0
. 0
= / ()\i(W(L Pn))Po (1 —§&; () — )‘i(W(t7poo))pO,i(1 - £i,oo(t))) g;(t)dt
0

i.e. the outflow only depends on the initial data (and through W (¢, p) also on the
initial data of the remaining commodities as well as possibly on the inflow of these).
By integration by substitution and the assumption &, ,,(T') > §; .. (T') we have

T
/ (N (W () Poi(1 = & () = Xi(W (s pog))Po,i (1 = &i o (1)) @:(t) dt
0

1

1
= / Poi(1)g;(&5, (1 —y))dy — / poi(1)g: (& (1 —y))dy

1-¢; ,.(T) 1-€; o (T)
1
< / poi (W) (9: (€201 —9) — gi(€7L.(1 — 1)) dy (45)
1-¢; o(T)
1-€; o (T)
+ / po()gi (€71 —y)) dy | (46)
1-&; ,(T)

Now by Holder’s inequality we estimate Expression (45)
1
[ poa) (g€ = 0) - ai€r k- )
1-¢; o (T)
< ||Po,z'||L2(0,1)||9¢(€;,7}L(1 —) = 91‘(5;,010(1 = MDrza-¢ .m0,
which converges for n — oo to zero by the uniform convergence of &, to &, the
result in (44) and Lemma 2.6. The Expression (46) can also be estimated by Holder’s

inequality to (assuming that &; ,(T) > &, .. (T), otherwise we have to change the
boundary of the integral)

1-&; o (T)
[ eoitwgiesio -y
1-¢; ,.(T)
< lpo,illza-¢, .)€, . IAW (s p )l L 0,7) 19l 20, 7)-

For n — oo the integration measure tends to zero in ||pgllz2(1—¢, , (7),1-¢, (7))
due to the uniform convergence of §,, — &€, while the remaining terms are bounded
with respect to n (see Inequality (43)).
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Now let for i € M fixed, &, (T') > 1. Then we also have for sufficiently large
n€NE,  (T) > 1 and we can write by Equation (24) for sufficiently large ¢

S aio0 (€70 (100 () —1) I ain (€5, (&0 ()=1)
yi,oo = AZ<W( ’poo)) ﬁgyoo(s;)io(ghm(_),l)) ) yi,n - Az(VV( apn)> gg,n(gf,}z(si,n(')*l)) )

i.e. the outflow depends explicitly on the inflow (since the initial conditions have
already passed the boundary) and implicitly on the remaining commodities. Similar
estimations as already performed will thus show the weak convergence of the outflow
Y, toy, in L2((0,T); RY). We will not carry out these straightforward estimations.

O

Lemma 3.9 (Weak and strong convergence and its product). As archetype of a
network with distributing vertices we consider one vertex v with one incoming edge
0 and m € N> outgoing edges {1,...,m} as illustrated in Figure 6. Therefore, let

AW )P () =0 () 0y°()

y°(-) AT (W (-, p™)p™(,0) = oy°()
FIGURE 6. A diverging vertex, v € Uq, with edges {0,1,...,m}

M € R>o, N € N, T € Ry be given and — for simplicity —

m

Shy,, = {a’ € BV((0,T);RV)™: 0 < o°(t) a.e, Y o) =1 ace.
e=1
lolsvomymny < M Ve e {1,...,m}} (47)
with . Let (Y,)nen C L2((0,T);RY) be a weakly convergent se-

quence with weak limit y., € L?((0,T);RY) and let (o) nen C XBv,, be a strongly
convergent sequence in L2((0,T); RN) with limit o%, € Xpgy,,. Then, we have for
every e € {1,...,m}

ob Oy, — ol Oy, in L2((0,T);RY),
where ® is the component-wise multiplication defined in Definition 3.3.

Proof. We use the definition of weak convergence in L2((0,7); R") and compute for
given g € L2((0,7); RY), noticing that for any Hilbert space H, (-, %), denotes
the inner product,
‘<Ufl OYn = 0% OYoor 9)12((0,7)RN)
= ‘<U’$L Oy, _Ugo Oy, +U<e>o Oy, _o'ze)o OYs s g>L2((O,T);]RN)‘

< ‘( (0h—0%)OY,, g>L2((O,T);RN)‘ + )<0§o O (Yn — Yoo) s g>L2((O,T);]RN)‘ :
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First, let us consider the second term, which can be transformed into

(0% O Un —¥Yss) g>L2((O,T);RN)‘ = ‘<yn ~ Yoo Too O G) r2((0,7)RY)| -

Since of, € L>((0,T);R™) by the embedding [7, Theorem 10.1.3] and Defini-
tion 47, and g € L2((0,T); RY), the product of, ® g is again in L?((0, T); RY) such
that we can use the weak convergence of y,, to y., to conclude that

n—roo

lim (Y, =Y, 05 © g>L2((0,T);RN)' =0.
Second, let us consider the first term
(08 = 08 O, 9) ooy (48)

Since we have the convergence of of, — o only in LP((0,T); RY) for p < co and

y,, € L2((0,T);RY) as well as g € L2((0,7); RY), we cannot conclude directly that

this term will also converge to zero. Thus, we use a smoothing argument as follows.
By [25, Theorem 17.12] we have for T' € Ry the very famous result that

for every p € [1,00) : C’([O,T])H'”LP(O’T) = LP(0,T7),

i.e. the continuous functions on a bounded interval are dense in LP and so also
C([0,T);RY) is dense in LP((0,T);RY). Therefore, we can find for every g €
L2((0,T); RY) a sequence (g,,)men C C([0, T]; RY) such that

mlgnoo ||g - gm||L2((O,T);]RN) =0.

We can use this result in Expression (48) and obtain by applying Holder’s inequality

(07, —05%) QY g>L2((O,T);RN)‘

= ‘<(J:L - O';o) Qynﬂ 9g—9n +gm>L2((O,T);RN)’

< ((oh—0%) OYns 9= G )20, | + ‘<(‘Tf«b = 0%) OUns G ) 12((0,7):RY)
<oy, — UgoHLoo((o,T);RN)||yn||L2((o,T);RN)H9 - gm||L2((0,T);RN)
+Hloy, — ot ll 2o,y 1Yn © gl L2(0,1):r)
< 2C|g = gmllr20,1)rn) + Cllog, — ol L2 (0,0)&™) | gml Lo ((0,7):RY)»
where C' = sup ||y, || .2 ((0,7)r~)- C is bounded since (y,,)nen is a weakly convergent
neN
sequence in L*((0,T);RY) and ||}, — 0% || L=((0,1);r~) has been estimated by 2,
since o}, and o, are by assumption in 3 and therefore essentially bounded by 1.
Then let € > 0 be given we obtain by the convergence and density results

IMy(e) € N: |lg — g 20, 1)irY) <€

Furthermore, we choose n € N sufficiently large to guarantee
oy, — osll2o,m)m™) 19 ar, | o (0, 1)mN) < €
and obtain for n sufficiently large altogether
(05 = 7%) © Yo 9)paomyem)| < 3Ce.

Since € > 0 was arbitrary we can conclude that

lim (0% = 0%) © s ) 2 0 rym) | = 0,

n—oo
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the missing link to show the weak convergence of the product of a strongly conver-
gent sequence (¢ )neny C Xpr and a weak convergent sequence (y,,)nen- O

Theorem 3.10 (Existence of a minimizer for a € L? and o € ¥py,,). Let N € N,
M € R>g, T € Ry and a network as defined in Definition 5.1 be given. Consider
the optimal control problem with objective as defined in Definition 3.0 subject to
the dynamics on the network as defined in Definition 3.3 and replace the condition
o € X as defined in Definition 3.2 by o € Xgy,, with BV as in (37). Then, there
exists a minimizer

Jas € L*((0,T);RY)®!, 00 € Bpvy,, Yo € L2<(0,T);R§O)‘@el
such that

J(aoo’a-oo7y00) = J(a7 o-7y)7

inf
acL?((0,T);RY)! %!
ocEXpv,,
yeL?((0,T);RY)! !

i.e. (Goo,Oo0,Ys) SOlves the corresponding optimal control problem.
For e € &, the outflow y* is defined by

Y = A (W(,p%))pt(-, 1),
and is — as already mentioned — completely determined by a and o.
Proof. Since we have by Definition
J(a,o,y) >0 for every (a,o,y) € L2((0,T);R§O)‘@S| X X gy, x L2((0,T); RV)I€!
we can find a minimizing sequence
(@n, 00, Yp)nen C L2((0,T); RY) & x By, x L2((0, T); RY)€!
of J such that

lim J(a,,on,y,) = inf J(a,o,y).
noree a€L?((0.T):RY,)! ¢!
O'GEBVJ\;

yeL?((0,T);RY)!¢e!
Therefore, there exists C' > 0 so that
J(an,on,y,) <CVneN.
Recalling Definition 3.6 of J, we conclude in particular that for every ¢ € &
larllz2(o,r)ry)y <C VneN

uniformly in n.
Since every uniformly bounded sequence in L? admits a weakly convergent sub-
sequence there is ao, € L?((0,7); Rgo)‘%‘ such that

a,, — 0y in LQ((O,T);R]ZVO)‘@S‘ for k — oo.

k

Furthermore by Definition 3.2 of Xpy,, and the results of Lemma 3.7, for every
v € Ygq, ¢ € € (v) we can find a subsequence and o8 € L?((0,7); RY) such that

ol = ol in L*((0,T);RYN) for | — .

As we will see, the strong convergence is crucial at this point. For simplicity we
denote the subsequences again as sequences.
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For ¢ € € let pf be the weak solution of the initial boundary value problem
stated in Definition 2.3 for (¢,x) € (0,T) x (0,1)
pit,x) + A(W(t, p)p.(t,z) =0
p*(0,z) = py(x)

complemented by the boundary value depending on the edges in the network

AS(W(t,p))p(t,0) = a(t) ¢ €€

> AW p)P (1) = AW (t, p))p (t,0) 0 € Vi \ Va, ¢ € Eo(v)
cEC;(v)

e > A(W(tp)pt(t,1) = A (W(t, p))p'(t,0) 0 €V, e € E(0).
TEE;(v)

For ¢ € & let W(-,p%) : [0,T] — R be defined as in Remark 3 and &°, : [0, 7] — RY
as characteristic

1
Wit.p5)i= - [ piato)ds
0

t

£n(t) == /Ae(W(s,p;))ds.
1=1 )

In the proof we consider the different types of edges, separately, and use mathemat-
ical induction over the set of edges:
The initial or starting edges: For ¢ € &; we can use Lemma 3.8 and obtain for
a; — aZ also

AW p)ps (1) = AS(W (-, poc))pS (1) in L2((0,T);RY).
The non-distributing edges v € U, \ Yy, ¢ € €,(v): For those edges in the network
we have as inflow the sum of some weakly convergent outflows, i.e.

AW p))ps(0) = D ASW (- p,))p5 (5 1)
ee€i(v)
Assuming inductively that every inflow converges weakly, we obtain by Lemma 3.8
Z Ac 7pn n K Z A ?poo)) oo('71>7
e€Ci(v) e€€i(v)
and, thus,
AW (-, p,))P5 (5 0) = AT(W (-, pog))PE (-, 0)  in L2((0,T); RY).
The distribution edges v € Uq, ¢ € E,(v): Here we have as inflow of a given edge
AQ(W(,pn))p;(,O) = U;m Z Ae vpn )pr(vl)
€i(v)
By Lemma 3.9 we obtain the weak convergence of

© Y AWEp))PL (1) = o) Y AN W(,pu)pi(51)
ec¢i(v) BAC)
such that by Lemma 3.8
AW (-, 0,))P5 (5 0) = AT(W (-, pog )P (5,0) i L2((0,T); RY).
For the weak convergence of y,, to y., we just note that y,, and y., are uniquely

determined by a,, 0, @, 0 respectively. So we have constructed a minimizing
sequence (@, 0, Y, )nen and have shown its (weak) convergence on the network.
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As a result we obtain by the special structure of the cost functional J in Defini-
tion 3.6 and the weakly lower semi-continuity of J the inequality

J(@o0: 000, Yoo) = Z lag — aé”%Z((O,T);]RN) + Z lyse — yfi“%?((O,T);]RN)
ec €y ecC,

Y D e = ot o mya

DEV g e€C,(v)

< lim inf Z las, = adllZz(o,rm)
e€Cy

o 2
+ liminf Z lyn — vallzz(0,7)rm)
ecC,

. 02
+ lim inf ot —of )
i E E oy d z2(0,m)mM)
vEVg e€Ey(v)

<liminf J(an,on,y,) = J(a,o,y).

inf
n— 00 aELQ((O,T);Rgo)‘GS|
oc€Xpv,,
yeL?((0,1);RN) !

Hence (@00, 00, Yo ) is indeed a minimizer of the cost functional and we also have

linrr_1>iolgf J(an,0n,9,) = nh_}rr;o J(an,on,9,).

Due to the fact that
an, = as in L*((0,7);RY,)!%!
and also
||anHL2((0,T);Rg0)I@s\ - HaooHLZ((o,T);Rgo)I@sh
we additionally have strong convergence of the chosen subsequence, i.e.
an — @ in L2((0,T); RY)I!

since convergence in the norm and weak convergence imply strong convergence in
Hilbert spaces. The same argumentation is also valid for y,,, such that we can also
deduce for a chosen subsequence

Y — Yoo in L2((0,T); RY)IE.
0

Remark 8 (A modification of ¥ py,,). One may ask why we do not optimize over
the set ¥ as the set of distribution functions in Theorem 3.10. In the proof of
that theorem we needed for v € Uy and ¢ € €,(v) the compactness of {o%®: v €
Yg,e € E(v), S0, 0°(t) =1, o(t) >0 ae} in L2((0,T); RY) to make a weak
convergent sequence in ¥y (i.e. in the BV ball) strong convergent in L2((0,T); RY)
(see also Lemma 3.7 and Lemma 3.9).

This compact embedding is not true for X as defined in Definition 3.2 as the
following theorem of Jacques Simon [22, Theorem 1] illustrates. Therein it is stated
for a Banach space B that a subset M of LP((0,7T); B) for p € [1,00) is relatively

compact (i.e. M lercomin 4o compact) if and only if

to
e the set {f fyde: fe M} is relatively compact in B for every 0 < t; <
t1

tao < T
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e sup Hf( + h) — f(')”LP((O,T);B) —0 for h — 0.
feMm
In our case we have B=RY, p=2and M = X.
The first statement can easily be proved to be true since the functions belonging

to
to X are essentially bounded and therefore the set { [f)dt:feM } is bounded
31

in B and by the Heine-Borel’s Theorem the closure is compact.
Nevertheless the second statement is not true and in [24] one can find a coun-
terexample.

Remark 9 (A change of the objective functional). As one can easily see in the
proof of the existence Theorem 3.10, we have for the distributing edges a product
of distribution functions and weak convergent boundary values. To guarantee the
weak convergence of the product it is crucial that we have the essential boundedness
of the distribution functions o and also the strong convergence in LP, in particular
in L? (see Lemma 3.7 and Lemma 3.9). This strong convergence is underwritten
by the compactness of BV); in LP, i.e. by assuming o € Xpgy,, as defined in
Definition 3.2. Therefore, we could also change the objective in Definition 3.6 to

Jay) =3 acla® = aglTaomzm + 3 ¥ely* = ¥illZa(o.mymm),
ec €y ecC,

even with the choice v, = 0 for all ¢ € &,. In either case Theorem 3.10 would still
hold.

We have already mentioned that the compactness of BV is essential in the proof
of Theorem 3.10. The uniform boundedness of the set ¥ py,, with respect to the
BV-norm could also be achieved by measuring the distribution functions in the
objective with respect to the BV -norm, i.e. by changing the objective — for instance
—to

j(a?o'vy) = j(a’vy) + Z Z SU,EHO-QVU - UEI’DH2BV((O,T);]RN)'
vEYq e€C,(v)

Then, we could drop the assumption o € Xpy,, in Theorem 3.10 and could choose
as set to optimize the distribution functions ¥ gy (Definition 3.2).

Remark 10 (A change of the objective functional from L? to LP with p € [1,00)).
Lemma 3.8 will still hold, if we replace the objective in Definition 3.6 by the cor-
responding LP-norms for p € [1,00) and assume that o € Xpy,, as defined in
Definition 3.2, since the key ingredient to prove the result is convergence of the
characteristics in the uniform topology, which is — due to the smoothing of the
generalized WIP — true for every p € [1,00).

Also Lemma 3.9 holds for p € [1,00) and, thus, also Theorem 3.10. The only
difference for p # 2 is that we cannot prove the strong convergence of a, — @, in
LP((0,7); RY,)!®:I, since convergence of the norm and weak convergence does not
imply strong convergence in Banach spaces.

4. Conclusions. In this paper we have shown the well-posedness of a PDE model
for multi-commodity flow on networks. Furthermore, we have proven existence of
an optimal control in a suitable analytical framework.
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