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ABSTRACT. Trajectory planning is considered for semilinear parabolic partial differential equations
(PDESs) with boundary control. For this, a novel flatness-based technique is proposed, which is based
on the reformulation of the boundary control problem as a Cauchy problem followed by a formal
integration. Solution existence is analyzed using a generalized Cauchy-Kowalevskaja Theorem in
suitable Gevrey classes and formal integration. This moreover enables to deduce efficient semi-
numerical design techniques, which are illustrated in a simulation scenario.

1. INTRODUCTION

Trajectory planning, i.e., the determination of a feedforward control to realize desired state or
output trajectories, is of fundamental importance in many applications arising, e.g., in chemical
engineering, mechatronics, and robotics. For this, flatness-based techniques have evolved into a
rather systematic design approach for finite-dimensional and certain classes of infinite-dimensional
systems governed by PDEs [3, 7, 16, 9, 12]. While there exists a rather broad catalog of applications,
given semilinear PDEs flatness is however still restricted to polynomial nonlinearities [9, 2, 12].

In order to address this limitation, subsequently a novel approach is presented for flatness-based
trajectory planning for boundary controlled semilinear parabolic PDEs in a one-dimensional spatial
domain. Herein, the boundary control problem is transformed into an initial value problem for a
semilinear second order PDE parametrized in terms of the flat or basic output. We investigate
the resulting Cauchy problem on a rigorous level and analyze the existence of a local solution for
nonlinearities satisfying a Gevrey class 2 condition. The approach relies on the reformulation of the
Cauchy problem as a first order system in scales of Banach spaces of Gevrey class functions, which
turns out to be an appropriate problem set-up (cf. also [19] for a comprehensive introduction).
The system is studied in integral form and a solution is obtained with the method of successive
approximation. This in addition enables to deduce efficient semi-numerical trajectory planning
techniques. For this, two algorithms, i.e., a discrete iteration scheme induced by the successive
approximation and an explicit algorithm using quadrature formulas, are proposed for the numerical
evaluation of the control input in terms of the basic output. Both algorithms yield highly accurate
results with the latter being computationally much less expensive. The applicability of our method
is confirmed by simulation results for a semilinear parabolic PDE with trigonometric nonlinearity.

The paper is organized as follows. Section 2 introduces the formal state and input parametriza-
tion in terms of a Cauchy problem. Mathematical preliminaries and the solution existence are
addressed in Section 3 followed by the semi-numerical realization in Section 4. Simulation results
are presented in Section 5. Final remarks conclude the paper.
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2. FLATNESS-BASED TRAJECTORY PLANNING

We study boundary control problems for semilinear reaction-diffusion equations with a Neumann
boundary condition at x = 0 and a Dirichlet input h at z =1, i.e.

dpu(x,t) = O2u(z,t) — flu(z,t),2) (1a)
0,u(0,t) =0, wu(l,t) =h(t), (1b)

where u is real valued and considered on the domain (0,1) x (0,7) for some 7 > 0. The system is
assumed to be initially in steady state

u(z,0) = up(z), = €][0,1] (1c)

with up a solution us(hs;-) of the boundary-value problem associated to (1a), (1b) for some fixed
hs = h(0), i.e.

agus(m) - f(us(x)a :L’) =0, (2)
O0,us(0) =0, wus(l) = hs.
Based on (1), the considered trajectory planning problem concerns the design of a feedforward
control h* to realize the transition from the initial steady state ug to a final steady state u; within
the finite time interval ¢ € [0, 7] along a predefined spatial-temporal profile u*.
For this, we proceed with a flatness-based approach by reformulating the initial-boundary-value
problem (1) as a Cauchy problem in the spatial variable = (see also [11] for the linear case). The
boundary condition at x = 0 is thereby interpreted as initial data, i.e.

O2u(x,t) = du(x,t) + f(u(z,t), x)

B,u(0,t) = 0. (3a)

Since (3a) is of 2nd order in x an additional linear independent boundary condition at =z = 0 is
required. Therefore, impose

u(0,t) = y(t) (3b)

with the function ¢ — y(t) serving a as degree of freedom. If a solution u(y;-) of (3) exists at x =1
for given y, then the input can be parametrized in terms of y by

h(t) = u(y; 1,1). (4)

Subsequently, y is called a flat or basic output formally parametrizing state v and input h. In
particular, by prescribing a desired path y* the solution of (3) yields the feedforward control h*,
which is required to track the corresponding spatial-temporal path u* in open-loop.

3. ANALYTIC RESULTS

It is well known that (3) even in the linear case admits a unique solution if and only if y is of
Gevrey class d < 2. For semilinear problems existence of solutions is verified in [4] on a small spatial
interval for nonlinearities of Gevrey class d < 2 in ¢ and analytic in the remaining variables. In
[18] this was further generalized requiring only continuity in x instead of analyticity. Subsequently,
we pursue a different ansatz and investigate (3) within the framework of the abstract Cauchy-
Kowalevskaja Theorem mainly developed in [15, 13, 14, 6, 5]. We show that a local solution can
be obtained if both the basic output and the nonlinearity satisfy certain Gevrey class conditions.
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3.1. Scales of Banach spaces. In the following, essential results on Gevrey class functions and
scales of Banach spaces are provided, which are required for the analysis of (3), where we restrict
ourselves to functions of Gevrey class d = 2. We abbreviate jt—zu(t) by u(™(t) and for n = 1 we

write u/(t) instead of u((t).

Definition 1. Let  C R be an open set. A function u : 2 — R is of Gevrey class 2 if u € C*°(2)
and for every compact subset I C () there exist positive constants v, M such that
n!?
max [u™ (¢)| < M—, Vn e Ng. (5)
tel 0k
To obtain a Banach space, Gevrey class functions have to be restricted to one single subset [
and the constant v in (5) has to be fixed [8]. However, it is impossible to formulate (3) on one
single Banach space due to the properties of the differential operator in ¢. This is illustrated in the
following Lemma, whose proof is given in Appendix A.

Lemma 1. Suppose u : I — R satisfies estimate (5) for fized v > 0 and some constant M > 0.
Then u' satisfies (5) only for o < ~. In particular, for any o € R with 0 < o < ~y there exists a
constant M' > 0 such that

n!?
max [u" V()| < M'—, neN,. (6)
tel on”
This problem can be overcome by introducing a one-parameter family of function spaces allowing
the respective constant in (5) to vary. On each single space a norm is defined according to [10].

Definition 2. For fixed constants 0 < og < o1 we define a scale function by o(s) = (1 —s)o¢+ soq,
where s € [0,1]. We say that u € G5 (where we drop the dependence on the interval I for notational
convenience) if u € C*>°() for some I C €2 and

> o™(s n
ulli= 3 T e ) (1) < o )
n=0 :

According to [10], Gs with norm |- ||s is a Banach space and a scale of Banach spaces can be defined
by {Gs}sejo,1], where G C Gy and ||ully < [Ju|ls, 0 < 8" < s < 1. Furthermore, each space s is a
Banach algebra. In particular, for u,v € G, it holds that uv € G5 and

[luv]ls < [lulls[[v]ls-

Note that the norm (7) differs from those in [1] and [5] and simplifies most of the proofs. The
Banach algebra property can be easily verified using the Leibniz rule. The next result is an abstract
version of Lemma 1. On G5 we define an operator D by (Du)(t) := u/(t).

Lemma 2. For 0 < s’ < s <1 the operator D : Gs — Gy 1is bounded and

C
|1 Dully < —2
S

WHUHs

for all u € Gs, where Cp = (2/e)*(1/a0)(01/ (01 — 00))?.
The proof of this result is omitted but is available in [17].
3.2. Abstract integral equation. Eqn. (3) is subsequently considered on an extended spatial

interval [0, L] for L > 1. By introducing new variables [u1,ug,us] := [u, dyu, Opu] we reformulate
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(3) as a first order system and formally integrate, which yields
w(e.t) = y(0) + [ ua(€, 00
0
us(o,t) = [ (ua(€t) + Flur,€))dg ®)

0
us(z,t) =o' (t) -l-/o Opug (&, t)dE

To obtain an abstract formulation the state variable is considered as a function of x with values
in a function space, i.e., we define U; : [0, L] — G5 by U;(x)(t) := wi(z,t). The above system of
integral equations can then be written as

Ui(z) = Uip + /OI Gi(U1(§), U2(€), Us(€))d€ (9a)

with U170 =y, UQ,O =0, UB,O = y/ and
G1(Ui(z), Ua(x), Us(z
Go(Ui(x), Ua(x), Us(
)

3.3. Local existence of solutions. In order to construct a solution of (9) we define a sequence
of functions (Ui[k} (x))ken, by UZ-[O] (x) = Uip and

U @) = Uio + /0 G:(U"(©).U,"(6). U3 (€)) de.

We consider a fixed scale of Banach spaces {Gs}c[o,1) and for the sake of simplicity we assume that
F(0,z) =0.
Assumptions.

(A1) Assume that y € G1, ¥’ € G;. In particular, this implies ||y|[1 < Ry < oo for some constant
Ry.

(A2) The nonlinear function F' : Bs(R) x [0, L] — G5 defines a continuous map, where Bs(R) :=
{u € Gs : ||u|]ls < R} for fixed R > Ry and s € [0,1]. In addition, the (local) Lipschitz
estimate

|F(u, 2) = F(v,2)|]s < Crllu—vl[s (10)
holds for u,v € Bs(R), 0 <z < L and a constant C'r > 0 independent of u, v, z, s.

Lemma 2 and the preceding assumptions allow for an application of [5, Theorem 2.1].

Theorem 1. There exits a constant r > 0 such that for every0 < s <1/2 and 0 < x <r(1—s) the
sequence (Ui[k} (x))ken, converges to a limit function U;(x) in G5 with convergence being uniform with
respect to x on compact subsets of [0,7(1 —s)). The functions U;(x) are continuously differentiable
with respect to x and u(x,t) := Uy(z)(t) solves the Cauchy problem (3).

For applications it is crucial to decide whether a given nonlinear function f satisfies Assumption
(A2). To address this, we provide a classification.

Lemma 3. Let R > 0 be fixed and let f : R — R be a function of Gevrey class 2 satisfying

12

M ()| < M. V¥neN 11
s, MW S M et 1)
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for constants My > 0 and vy > R. Let F' be defined by

Flu)(t) == (fou)t), tel=]0,T).

The function F maps Bs(R) into Gs, is differentiable (in the sense of Fréchet) at any u € Bs(R),
and for any u,v € Bs(R) there exists a positive constant Cr such that

[F(u) = F(v)|ls < Cpllu —vlls.

The proof of Lemma 3 is sketched in Appendix B. Having guaranteed the existence of a solution
to the Cauchy problem (3) in terms of a basic output the theoretical results are exploited to develop
efficient semi-numerical techniques to solve the trajectory planning problem.

4. SEMI-NUMERICAL REALIZATION

Two different algorithmic realizations are proposed to determine the control input A from (3) for
given y. In the following, the equation is studied on [0,1] x [0,7], where T' < 7 is determined by
the considered steady state to steady state transition. We define an equidistant grid with spacings
Az, At such that n,Az = 1 and n;At = T for some integers n,,ny and z; := [Ax, t; := jAL.

4.1. Discrete successive approximation. The analytic results presented in the previous section
suggest the implementation of a discrete analogue of the iteration sequence defined by

(2, 1) = wio(t) = / ", 1), ul (€, 1), ul (6 ) e (12)
0

for uEO] (x,t) =uip(t), i =1,2,3, k > 0, and functions g; formally defined according to the integrands
in (8). Let y(t;) and ¢/(t;) denote the numerical evaluations of the basic output and its time
derivative. The first iteration step is trivial and given by

Wl 2y, 1)) = y(ty), ul (2, 15) = 0, (@), 1)) = ' (1)
[k+1 ](

To compute the numerical value u, x,t;) given u[ ](xl, tj) the arising time derivative of usy in
(0,T) is approximated by finite differences of second order accuracy. Fort = 0 and t = T derivatives
are set to zero, which is justified since we only consider functions satisfying y(”)(O) =y (T)=0
for all n € Ny. It can easily be checked that these boundary conditions are propagated in the
iteration. To abbreviate notation, formally define D for the approximation of the time derivative
by

k
u; ](xl,thrl)fui (Il,tjfl)

Du (xl,t )i=4q Ik [k] , (13)
AL 7=1,..,ns—1.

For the evaluation of the integrals (12), approximated integrands are defined by g[lk} (x1,t5) =
k k k

u[Q](xl, ti), gg}(a:l, tj) = ug](ml,tj) + f(u[l](xl,tj),xl), and gg}(aﬁl,tj) = Du[z](xl,tj). In the fol-

lowing, I s ] denotes an approximation of the spatial integral with lower bound zg = 0 and upper

bound z; for a fixed time ¢;, which is obtained by standard quadrature formulas as described below.

For [ =1 the trapezoidal rule yields

- Az k
I (o) = S0 (o, t) + 9 @, 1)
For [ even we apply Simpson’s rule
A 1/2—1 1/2
Izl[ [k]] 3 <gz[k] $07 + 2 Z g I?’ma + 4 Z g .I‘Qm 17 ) z[ ](.Tl,t])> . (14)
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For [ odd an additional trapezoidal step is necessary, i.e.

Az (I-1)/2-1 (1-1)/2
I!'1g)"] = 3(£“@mw>+2 >0 0 (e ty) T4 Y dmﬁ%%hw>+iﬂwphw0
m=1 =1

+ 88 (o t) + o). (15)

Thus, the iteration reduces to
k+1 0 k
uf ) o= (@, 1) + I g,
The iteration is stopped once
max max|ul* (1, ;) — uM(1,)] < (16)
i

for user-defined € > 0. With k* := k+1 an approximation of the control input is obtained according
o (4) by

healt;) = ul N(1,85), §=0,... n. (17)

4.2. Explicit integration. The above presented algorithm is strongly connected to the analytic
method of proof and hence is a promising candidate to obtain reliable results. However, one can
ask for other methods to solve (3) numerically for a given basic output y. To this end we consider
an integral formulation based on the second order form of the equation, which reads

u@¢w=ww+[fKu@xawao+fW@¢»oma (18)

where K(x,§) := x — &. The numerical solution of nonlinear Volterra-type integral equations by
means of quadrature methods is in general complicated by the fact that for each grid point z; a
system of nonlinear equations has to be solved. However, the integral kernel in (18) allows for an
explicit scheme described in the following.

For this, assume that the time derivative vanishes at t =0 and ¢t =T, which is justified as we
consider transitions between steady states such that (13) applies for the discretized time derivative.
Set u(xo,t;) = y(t;) and apply the trapezoidal rule to (18), which yields

A
u(en,ty) = ylty) + E7 (Dy(ty) + F(y(t;). 20)).
Suppose that the values of u(xy,,t;) are available for m = 0,...,l —1 and j = 0,...,n;. Hence,
introducing g1 (a1, Zynst;) = K (21, 2)(ms ) and ga(wr, 2msty) i= K (21, 20) f (@@, 1), ) the
approximated solution to (18) follows as

u(xlv t ) = (t ')+IDI;Z [gl(xh ) ')]"’_Itil [g2{xlv ) )]

with the discrete integral operator le[] defined above and g;(x,-,-) indicating that z; is fixed.
Here, the order of integration and dlfferentlatlon was interchanged with the benefit that the time
derlvatlve has to be evaluated only once and does not have to be stored for further evaluations.
Due to the fact that K (xy, xl) = 0 an explicit expression for u(z;,t;) is obtained depending on the
values of u(xy,,t;) form=0,...,l—1and j =0,...,n. The control input hence follows from

hei(tj) :u(l,tj), _] :0,...,nt. (19)

5. TRAJECTORY ASSIGNMENT AND EVALUATION

The semi-numerical methods proposed above directly enable an efficient realization of the the-
oretical results and hence admit the explicit computation of the feedforward control A* given a
desired basic output trajectory y* to achieve finite time transitions between steady states.
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5.1. Trajectory assignment for the basic output. For the appropriate explicit assignment of
the basic output trajectory consider the following lemma.

Lemma 4. Let ¢ : R — R be defined by ¥(t) = exp(—1/[t(1 —t)]) fort € (0,1) and ¥(t) =0 for
t #(0,1). For T > 0 the function U7 : R — R defined by

0 t<0
Ur(t) ={ & [/To(ndr  te(0,T) (20)
1 t>T

is of Gevrey class 2, where Vg := fol Y(T)dT. In particular

(n) nl?
sup |Wr (t)] < My—, VneNg
teR "
with v =T/3 and My = 1/(3e¥y).

The proof is provided in Appendix B.1. Note that differing from [9], where implicit estimates for
(20) are obtained depending on an abstract parameter, our results are explicit. Moreover, note that
Up(t) is locally non-analytic at ¢ € {0,7}. This property can be exploited to solve the trajectory
planning problem. In view of (3), steady state profiles (2) can be equivalently defined in terms of

y, l.e.
agus(x) - f(us(x)a x) =0,

us(0) = ys,  Ozus(0) =0 (21)

for constant ys. With this, the following result applies.

Corollary 1. Let (ug)k=o,.. » denote a sequence of steady states (21) to be attained at successive
time instances (T )g=o0,..n. We define

n
V() =45+ Y Wi = Yi1) V1o, (= Tor1) (22)
k=1
with y; := ug(0) and 0<To <T1 <Tp <T3<Ty... <Tp,. Lemma 4 implies that y* : R — R is of
Gevrey class 2 such that max;> ]y*(”) ()] < Myn!2/7g for v, = %mink:L.”,n{Tzk — To—1} and

M, = nmax{ max |yn|, max My|y; _3/;;—1‘}'
k=0 k=1,....m

=U,...,

Due to the local non-analyticity of Up(t) it follows that derivatives y*(@) j > 1, vanish at t = Ty,
and t = Ty, for k = 0,...,n with u¥(0) = y*(Tors1) = v*(Tox), i.e., in view of (21) the steady
state u¥ is reached at t = Ty, and is held for ¢ € [Thy, Tog41]..

s

5.2. Trigonometric nonlinearity — analytical results. With these preliminaries, we consider
the boundary control problem (1) for a trigonometric nonlinearity defined by

f(u) := sin(u).

The system is assumed to be initially in rest, i.e., up = y§ = 0. Let uj(x) and uz(x) denote two
steady states governed by (21) with yj = 0.25 and y4 = 0.5. Flatness-based trajectory planning is
applied to determine the feedforward control to realize the smooth transition sequence ug — u; —
uo within prescribed time intervals. We consider this example for

To=0.25, T, = 0.5, T, = 0.75, T3 = 1.25 (23)
7



and assign the desired basic output trajectory y* according to (22). Corollary 1 yields v, = 1/12
and My = 1/2My. We set I := [0, T3] in Definition 2 and choose the constants in the scale function
as 09 < 01 < 7y such that
oo n M
Iyl = ¥~ T max |y ()] < 72— =: Ro.

12
ni< tel o
n= € 1/%/

Application of Lemma 1 shows ||y/[|1 < oo, which verifies Assumption (A1). Choosing o1 := 1/60,
0o := 01/2 yields Ry ~ 10.9. It is left to show that the nonlinearity is admissible by analyzing the
assumptions of Lemma 3. Since all derivatives of the sine function are bounded it is particularly
simple to obtain (11). For R := 12, v := 15 and M := 100 we obtain

!2
max |sin™(z)] <1< an—n, Vn € Np.
z€[—R,R] Vr
We conclude that Theorem 1 applies, which (setting s = 0) proves the existence of a local solution
u of (3) for x € [0,7), t € I, where u is a twice continuously differentiable function of z and

u(x,-) € Go.

5.3. Trigonometric nonlinearity — numerical results. We perform numerical simulations for
the domain [0, 1] x [0,1.5] with Az = At = 0.01 to compare the two algorithms presented in
Section 4. At first, discrete successive approximation is considered as described in Section 4.1,
where ¢ = 107% is assigned in (16). For the considered problem the resulting k* = 28 iterations
were evaluated in a normalized CPU time of ¢35, = 1. It is evident that the iterative discrete
successive approximation is computationally much more expensive than the explicit integration
proposed in Section 4.2. For the latter, the evaluation of the parametrization requires a normalized
CPU time tgim = tg5,/14 on the same machine.

The corresponding steady states ug and the numerically determined feedforward controls h, (t)
and h%;(t) according to (17) and (19) for y replaced by y* are shown in Figure 1 (top). Thereby,
max; [h%, —h¥(t)| < 107 is obtained, which confirms both the convergence and the accuracy of the
schemes. The original problem (1) was solved numerically by making use of the MATLAB routine
pdepe for h = h%(t). The resulting spatial-temporal evolution is depicted in Figure 1 (bottom, left)
in the (z,t)-plane. The profile confirms the precise realization of the desired finite time transition
starting at the zero initial state ug to the final steady state us via the intermediate state u;. A
further comparison of the obtained trajectory u(0,t) and the desired path y* is provided in Figure
1 (bottom, right), which illustrates the high tracking accuracy by means of the flatness-based
feedforward control.

6. OUTLOOK

In this contribution, a novel flatness-based technique is proposed to solve trajectory planning
problems for semilinear parabolic distributed-parameter systems with boundary control avoiding
presently existing restrictions to polynomial nonlinearities. The approach is based on the interpre-
tation of the governing equations as an (abstract) Cauchy problem in the spatial coordinate, which
enables the introduction of a basic output to formally parametrize the system state and input.
Existence of solutions is analyzed for Gevrey class functions in scales of Banach spaces by making
use of a generalized Cauchy-Kowalevskaja Theorem and formal integration. These results more-
over directly enable to develop efficient semi-numerical techniques to solve the trajectory planning
problem. Simulation results confirm the theoretical results and illustrate both the applicability and
the achievable high tracking performance. Future work includes explicit estimates on the interval
of existence of solutions to the parametrized Cauchy problem and addresses the case of coupled
systems of PDEs.
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F1GURE 1. Numerical results for (1) with nonlinearity f(u) = sin(u) and desired
basic output trajectory (22) with (23). Steady state profiles (top, left); comparison
of feedforward controls (top, right); state evolution (bottom, left); comparison of
obtained y = u(0,t) and desired trajectory y* (bottom, right).

APPENDIX A. PROOF OF LEMMA 1

Noting sup,>of{(0/7)*2?} = (2/eln(y/0))? for o, v € RT with ¢ < v, we obtain

on . 1 /o n+1 ,yn+1 .
Tl D@1 = 2 (D) et 02 o)

2 n+1 2
< 1 2 il ™D (1)| < My 2
ole(lny—Ino)| (n+1)P? o |e(Iny—Ino)

APPENDIX B. LEMMA 3: SKETCH OF PROOF

The first part of the proof is a one-dimensional version of a result in [10]. The assumption on f
implies that

R , M
E 7 () vy

—max | Y (z)| < = (). 24
jZOJ!Q m€J| ( )| 1_(R/7f) 0 ( )
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where J := [-R, R]. To obtain an estimate for the n-th derivative of the composition f o v the
following version of the formula of Faa di Bruno, cf. [10], is used

n o)) v J
) _ N~ ou n! (k2)
(fouw™=>""— > k]_!"’kj!gv

=

for n > 1. Furthermore, it can be easily verified by induction that j! < n!/(ki!---k;!) for j > 1
and ki,...,k; € N with > k; = n. This implies 1/(n!jlki! - k1) < 1/(jlk1!--- k)% Forn > 1 it
hence follows that

) e | 0 ) |<ZmaXt“'f(jO“)(m S T a0,

nl2 el

Taking the sum over n yields

o 0o I ki
Z g (8) max](fou S Z maxe 7 |(f) ou) (1)) H g (S) maX|U )(t)‘

12 g2 12
‘= nl® el i R S k;! tel
o0 o0 %
N @) o)t o (5) (k)
> ol ou><>|(’; 2 e ) )
o0 o0
<Y max|(fD ou)(t)] < max | f ()] < oo
7=1 7=1

Since maxyer |(f o w)(t)| < maxgey |f(x)| we conclude that

PO =3 T x| (70 0) (1) < o
n=0 '

Using similar arguments it can be shown that F': Bs(R) C Gs — G5 is differentiable at u € Bs(R)
in the sense of Fréchet with derivative F((u), where

[FO (u)o](t) = (f o u)(t) - v(h).

An application of the mean value theorem for the Fréchet derivative yields the existence of a
constant C'r such that

|F(u) = F(v)l]s < Crllu —v]ls.
For further details, the reader is referred to [17].

B.1. Proof of Lemma 4. We study the properties of 1 and restrict ourselves to ¢t € (0,1/2] for
symmetry reasons. The function v is real analytic on (0,1) and can thus be analytically extended
to a complex function in a small neighbourhood of ¢ for every ¢t € (0,1/2]. For n € Ny Cauchy’s
integral formula is applied to obtain

! z
= 5

where we set I' := {z € C: 2 = t+1t/2exp(ip), t € (0,1], ¢ € [0,2m)}. Note that Re(1/z(1—z))
Re(1/z) + Re(1/1 — 2) and for z € T the individual terms can be estimated by Re(1/1 — z)
10
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Re(1/z) > 2/(3t) such that |¢(z(¢,¢)] < (1/e)exp(—2/(3t)). This estimate and the change of
variables from z to ¢ in the above integral yields

! " ! " 123n
po <D (3) e B (2) < 2

e \['t e e e

where we use the fact that 2% =% < (a/eb)® for a > 0 and b > 0, as well as the estimate n™ < nle™.
For n > 1 this implies

(n—1) n12 n
o ) = WDl e (2

U™~ 3e¥y \T

Note that 1/(3e¥o) > 1 and since |U7(t)| < 1 we conclude that the above estimate holds for all
n > 0.

1]

[5]
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