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A PRIORI ERROR ESTIMATES FOR SPACE-TIME FINITE
ELEMENT DISCRETIZATION OF PARABOLIC OPTIMAL
CONTROL PROBLEMS PART I: PROBLEMS WITHOUT CONTROL
CONSTRAINTS*
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Abstract. In this paper we develop a priori error analysis for Galerkin finite element discretiza-
tions of optimal control problems governed by linear parabolic equations. The space discretization
of the state variable is done using usual conforming finite elements, whereas the time discretization
is based on discontinuous Galerkin methods. For different types of control discretizations we pro-
vide error estimates of optimal order with respect to both space and time discretization parameters.
The paper is divided into two parts. In the first part we develop some stability and error estimates
for space-time discretization of the state equation and provide error estimates for optimal control
problems without control constraints. In the second part of the paper, the techniques and results of
the first part are used to develop a priori error analysis for optimal control problems with pointwise
inequality constraints on the control variable.
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1. Introduction. In this paper we develop a priori error analysis for space-time
finite element discretizations of parabolic optimization problems. We consider the
following linear-quadratic optimal control problem for the state variable v and the
control variable ¢:

T T
(1.1a) Minimize J(q,u) = 1/ /(u(t,x) —a(t,x))* dr dt + g/ / q(t,x)*dx dt
2Jo Jo 2 Jo Ja

subject to

Ou—Au=f+gq in (0,7) x Q,
(1.1b)
u(0) = ug in ,

combined with either homogeneous Dirichlet or homogeneous Neumann boundary
conditions on (0,7") x 9. A precise formulation of this problem including a functional
analytic setting is given in the next section.

While the a priori error analysis for finite element discretization of optimal control
problems governed by elliptic equations is discussed in many publications (see, e.g.,
[12, 15, 1, 16, 22, 4]), there are only a few published results on this topic for parabolic
problems; see [20, 28, 17, 19, 24].
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FINITE ELEMENTS FOR PARABOLIC OPTIMAL CONTROL 1151

In this paper, we will use discontinuous finite element methods for time discretiza-
tion of the state equation (1.1b), as proposed, e.g., in [7, 10]. The spatial discretization
will be based on usual H!-conforming finite elements. In [2] this type of discretiza-
tion is shown to allow for a natural translation of the optimality conditions from the
continuous to the discrete level. This gives rise to exact computation of the deriva-
tives required in the optimization algorithms on the discrete level. In [21] a posteriori
error estimates for this type of discretization are derived and an adaptive algorithm
is developed.

Throughout, we will use a general discretization parameter o consisting of three
discretization parameters o = (k, h,d), where k corresponds to the time discretiza-
tion of the state variable, h to the space discretization of the state variable, and d
to the discretization of the control variable g, respectively. The space and time dis-
cretizations of the control variable may differ from the discretizations of the state.
Therefore, the discretization parameter d consists of the discretization parameters kg
and hg for the time and space discretizations of the control variable. In this paper we
will derive a priori error estimates of optimal order with respect to all discretization
parameters, where the influences of different parts of the discretization are clearly
separated. Moreover, the temporal and spatial regularity properties of the solution
to the continuous problem (1.1) are separated as well.

For the discretization error between the solution of the continuous optimization
problem (g, 4) and the solution of the discretized problem (g, @, ), we will prove error
estimates of the following structure:

(1.2) |§—Gollz2(0,m)x0) < C1(@, 2) K™ +Ca (1, 2) KT+ C5(q) KLt 4 Ou(q) R

where r,74 are the highest degrees of the polynomials in the time discretization of
the state and the control variable, respectively, and s, sq are the highest degree of the
polynomials in the space discretization of the control and the state variable. The con-
stants C (@, z) and Cy(1, Z) depend on the temporal and the spatial regularity of the
optimal state @ and the corresponding adjoint state z, respectively; cf. Theorem 6.1.
The temporal and spatial regularity of the optimal control ¢ determines the constants
C5(q) and C4(q), respectively.

In [19] a similar result is proved for the case r = 0, s = 1, and under the as-
sumption k ~ h?. We would like to emphasize that the discretization parameters
k,h,kq, hq in estimate (1.2) can be chosen independently of each other.

The purpose of this paper is twofold. The first goal is to derive a priori error
estimates for optimal control problem (1.1) of the above structure. The second goal is
to provide techniques which will be used in the second part of the paper for derivation
of a priori error estimates for problems involving pointwise inequality constraints on
the control variable.

The paper is organized as follows. In the next section we recall the function
analytic setting and optimality conditions for the optimal control problem under con-
sideration. In section 3 the space-time finite element discretization is presented. Based
on stability estimates developed in section 4, we provide a priori error analysis for the
state equation in section 5. The main result on the error analysis for the considered
optimal control problem is given in section 6. In this section error estimates for the
error in the control, state, and adjoint variables are developed. In the last section we
present a numerical example illustrating our results.

2. Optimization. In this section we briefly discuss the precise formulation of the
optimization problem under consideration. Furthermore, we recall theoretical results
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1152 DOMINIK MEIDNER AND BORIS VEXLER

on existence, uniqueness, and regularity of optimal solutions as well as optimality
conditions.

To set up a weak formulation of the state equation (1.1b), we introduce the
following notation: For a convex polygonal domain Q C R™, n € { 2,3 }, we denote V
to be either H'(Q) or H} () depending on the prescribed type of boundary conditions
(homogeneous Neumann or homogeneous Dirichlet). Together with H = L?(€2), the
Hilbert space V and its dual V* build a Gelfand triple V < H — V*. Here and in
what follows, we employ the usual notion for Lebesgue and Sobolev spaces.

For a time interval I = (0,7") we introduce the state space

X ={v|veL?I,V)and g € L*(I,V*)}
and the control space
Q = L*(I, L*()).

In addition, we use the following notation for the inner products and norms on L?()
and L2(I, L*(2)):

(v,w) = (’U,w)m(n), (v,w)r = (an)L2(I,L2(Q))7
vl = ||UHL2(Q)a vl = ||UHL2(1,L2(Q))-

In this setting, a standard weak formulation of the state equation (1.1b) for given
control ¢ € Q, f € L*>(I,H), and uy € V reads as follows: Find a state u € X
satisfying

(Oru, o)1 + (Vu,Vo)r = (f + ¢, 90)1  Vp e X,

u(0) = up.

(2.1)

For simplicity of notation, we skip here and throughout the paper the dependence of
the solution variable on x and t.

For this formulation of the state equation, we recall the following result on exis-
tence and regularity.

PROPOSITION 2.1. For fized control ¢ € Q, f € L?>(I,H), and ug € V there
exists a unique solution u € X of problem (2.1). Moreover, the solution exhibits the
improved reqularity

we LA(IL,H*( Q)N V)N HY(I,L*(Q)) — C(I,V).
It holds the stability estimate
10cullr + [|Vullr < C{IIf + allr + | Vuoll}-

Proof. The proof of existence and uniqueness is given, e.g., in [18] and [29]. The
improved regularity relies on the fact that 2 is polygonal and convex and is proved,
e.g., in [11]. The embedding of L2(I, H2(Q) N V)N HY(I, L*(Q2)) into C(I,V) can be
found, for instance, in [6]. O

The weak formulation of the optimal control problem (1.1) is given as follows:

1
(2.2) Minimize J(q,u) = §||u — A% + %Hq”? subject to (2.1) and (q,u) € Q x X,

where @ € L%(I, H) is a given desired state and o > 0 is the regularization parameter.
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FINITE ELEMENTS FOR PARABOLIC OPTIMAL CONTROL 1153

PROPOSITION 2.2. For given f,u € L*(I,H), ug € V, and o > 0, the optimal
control problem (2.2) admits a unique solution (q,u) € @ X X. The optimal control
possesses the reqularity

g€ L*(I,H*(Q))NnHYI,L*(Q)).

Proof. For existence and uniqueness we refer to [18]. First order necessary op-
timality conditions and Proposition 2.1 imply the stated regularity of the optimal
control. O

The existence result for the state equation in Proposition 2.1 ensures the existence
of a control-to-state mapping ¢ — u = u(q) defined through (2.1). By means of this
mapping we introduce the reduced cost functional j: Q — R:

3(q) = J(q,u(q)).
The optimal control problem (2.2) can then be equivalently reformulated as follows:
(2.3) Minimize j(q) subject to ¢ € Q.
The first order necessary optimality condition for (2.3) reads as

(2.4) 7'(@)(6q) =0 Véq € Q.

Due to the linear-quadratic structure of the optimal control problem this condition is
also sufficient for optimality.
Utilizing the adjoint state equation for z = 2z(¢) € X given by

(9, 02)1 + (Vo, V2)r = (p,ulg) @)1 Ve € X,
(2.5)
2(T) =0,

the first derivative of the reduced cost functional can be expressed as

(2.6) 7'(q)(6q) = (g + 2(q),69)r.

3. Discretization. In this section we describe the space-time finite element dis-
cretization of the optimal control problem (2.2).

3.1. Semidiscretization in time. At first, we present the semidiscretization
in time of the state equation by discontinuous Galerkin methods. We consider a
partitioning of the time interval I = [0,T] as

(3.1) I={0}UlLULU---Uly
with subintervals I, = (¢;,—1, tm] of size k,,, and time points
O=to<ti < - <ty_1<tpm=T.

We define the discretization parameter k as a piecewise constant function by setting
k L, = km for m = 1,2,..., M. Moreover, we denote by k£ the maximal size of the
time steps, i.e., kK = max k,,.

The semidiscrete trial and test space is given as

X, = {vk € LQ(LV)"UI@‘I € Pr(I;m,V), m= 1,2,...,M}.
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1154 DOMINIK MEIDNER AND BORIS VEXLER

Here, P,(I,,,V) denotes the space of polynomials up to order r defined on I,, with
values in V. On X[ we use the notation

(v, )1, = (v,w)r2(1,, L2()) and vl = [[vlL2(z,. 22(2))-

To define the discontinuous Galerkin (dG(r)) approximation using the space X},
we employ the following definitions for functions v, € X}

+

V= tli%1+ Vg (tm + 1), Vg = tli%1+ Vp(tm —t) = 0k(tm),  [Vk]m = v,‘;m ~ Vo

and define the bilinear form B(:,-) for ux, ¢ € X} by

M M
(32) B(uka SD) = (atUk, @)Im + (VUk, VQO)I + Z ([uk]m—l, 807—17—1—1) + (u-]:,07 508_)

m=1 m=2

Then, the dG(r) semidiscretization of the state equation (2.1) for a given control
q € @ reads as follows: Find a state uy = ux(¢) € XJ, such that

(3.3) Bluk, ) = (f +¢,9)1 + (v, 05) Vo € Xj.

The existence and uniqueness of solutions to (3.3) can be shown by using Fourier
analysis; see [27] for details.

Remark 3.1. Using a density argument, it is possible to show that the exact
solution u = u(q) € X also satisfies the identity

Thus, we have here the property of Galerkin orthogonality
B(u—ug,p)=0 Ve X[,

although the dG(r) semidiscretization is a nonconforming Galerkin method (X}, ¢
X).

The semidiscrete optimization problem for the dG(r) time discretization has the
following form:

(3.4) Minimize J(qx,ux) subject to (3.3) and (gg,ux) € Q x X}

PROPOSITION 3.2. The semidiscrete optimal control problem (3.4) admits for
a >0 a unique solution (G, ux) € Q x XJ.

Proof. The proof is done by translating standard arguments from the proof in the
continuous case and by employing the continuity of the mapping ¢ — ux(q) provided
by the stability estimates derived in the next section (cf. Theorem 4.3). a

Note that the optimal control g is searched for in the continuous space ) and
the subscript k indicates the usage of the semidiscretized state equation.

Similar to the continuous case, we introduce the semidiscrete reduced cost func-
tional ji: @ — R:

Je(a) = J(g,ux(q))
and reformulate the semidiscrete optimal control problem (3.4) as follows:

Minimize j(qx) subject to g € Q.
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FINITE ELEMENTS FOR PARABOLIC OPTIMAL CONTROL 1155

The first order necessary optimality condition reads as

(3.5) Je(@k)(8q) =0 Véq € Q,

and the derivative of j, can be expressed as

(3.6) Jx(@)(89) = (aq + zk(q), 6q)1-

Here, z;, = z;(q) € X}, denotes the solution of the semidiscrete adjoint equation

(3.7) B(p, z) = (g, uk(q) — )1 Vo € Xj.

Note that by using integration by parts in time, the bilinear form B(:,-) defined
by (3.2) can equivalently be expressed as

M M-1
(38) B(@vzk) == ((p?atzk)f (V(pvvzk Z SOm; Zk? (@XJ’ZI;M)
m=1

m=1

3.2. Discretization in space. To define the finite element discretization in
space, we consider two or three dimensional shape-regular meshes; see, e.g., [5].
A mesh consists of quadrilateral or hexahedral cells K, which constitute a non-
overlapping cover of the computational domain 2. The corresponding mesh is denoted
by 7;, = {K}, where we define the discretization parameter h as a cellwise constant
function by setting h’ = hx with the diameter hx of the cell K. We use the symbol
h also for the maximal cell size, i.e., h = max hg.

On the mesh 7, we construct a conforming finite element space V;, C V in a
standard way:

Vi = {UGVMK € Qy(K) for K € Ty, } .

Here, Qs(K) consists of shape functions obtained via (bl /tri-)linear transformations
of polynomials in O, (K ) defined on the reference cell K = (0,1)™, where

n
QS = span H loj € Ng, o <'s

Remark 3.3. The definition of V;’ can be extended to the case of triangular
meshes in the obvious way.

To obtain the fully discretized versions of the time discretized state equation (3.3),
we utilize the space-time finite element space

Xih = {omn € PV owal ;€ Pl Vi) } € X
Remark 3.4. Here, the spatial mesh and, therefore, also the space V7 is fixed for
all time intervals. We refer to [25] for a discussion of treatment of different meshes
T, for each of the subintervals I,,.

The so-called ¢G(s)dG(r) discretization of the state equation for given control
q € Q has the following form: Find a state ugp = ugn(q) € X;Z such that
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1156 DOMINIK MEIDNER AND BORIS VEXLER

Remark 3.5. The notation cG(s)dG(r) is taken from [7] and describes a method
with conforming (continuous) discretization in space of order s and discontinuous
discretization in time of order r.

Then, the corresponding optimal control problem is given as follows:

(3.10) Minimize J(qgn,ukr) subject to (3.9) and (qxp, urn) € Q X X,:‘;'L,
and by means of the discrete reduced cost functional jgp: @ — R,
Jrn(q) = J(q, ukn(q)),
it can be reformulated as follows:
Minimize jrn(qrn) subject to qrn € Q.

The uniquely determined optimal solution of (3.10) is denoted by (Gkn, dkn) € Q %

The optimal control g, € @ fulfills the first order optimality condition
(3.11) Jrn(@kn)(8g) =0 Véq € Q,

where j;, (¢)(6q) is given by

(3.12) Jrn(@)(6q) = (aq + zkn(q), 6q)1

with the discrete adjoint solution zgp, = zxn(q) € X,:‘;’L of

(3.13) B(p, zen) = (g, urn(q) — @)1 Vo € X7

3.3. Discretization of the controls. To obtain the fully discrete optimal con-
trol problem we restrict the control space ) to a finite dimensional subspace Q4 C Q.
The optimal control problem on this level of discretization is given as follows:

(3.14) Minimize J(qy, us) subject to (3.9) and (¢o,us) € Qa x X5 -

The unique optimal solution of (3.14) is denoted by (G,,u,) € Qg X X,:Z, where
the subscript o collects the discretization parameters k, h, and d. The optimality
condition is given using the discrete reduced cost functional jx, introduced in the
previous section by

(3.15) Jen(Ts)(6q) =0 Yéq € Qq.

Most of our results presented below hold true independently of the choice of the
control discretization; see Theorem 6.1. However, we present here some possibilities
for construction of the discrete control space ()4, which will play a role in the discussion
of the error in the state and adjoint variables (see section 6.2) and which will be
employed for the numerical example in section 7.

For the construction of Q4 it is possible to use spatial and temporal meshes, which
are different from those employed for the discretization of the state variable. However,
for simplicity of notation we will use the same time-partitioning (3.1). Using a spatial
mesh 75, we consider two corresponding finite element spaces:

Vit = {v € C(Q)|v|, € Qu,(K) for K € Ty, }
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FINITE ELEMENTS FOR PARABOLIC OPTIMAL CONTROL 1157

and
Vit = {v e P(Q)]o] ; € Q,(K) for K € T}

The space V} + consists of continuous cellwise polynomial functions of order sq4, whereas

the functions in the space 17,5 o are discontinuous. Using these spaces we define two
possibilities for the choice of Q.

The first possibility is similar to the construction of the state space X,Z:Z, consist-
ing of functions which are continuous in space and discontinuous in time, and results
in the following definition:

Qa = {Ukh e L*(I, V;f:)

We will refer to this control discretization as ¢G(sq)dG(rq). If the control mesh 7,
coincides with the state mesh 7; and one chooses the same order of polynomials
(r =714, s = sq), then the state space X,:; coincides with the control space ()4 in case
of homogeneous Neumann boundary conditions and is a subspace of it, i.e., X;"} C Qq
in the presence of homogeneous Dirichlet boundary conditions. In this case one can
show (cf. the discussion in section 6) that Gk, = §,. This means that a complete
discretization of the optimal control problem is achieved already after discretization
of the state equation; cf. [16].

For the second possibility we employ the space ‘N/hs o of discontinuous cellwise
polynomials and obtain the following definition:

Qu = {vwn € LAV ownl ;€ Pra(ln, Vi) }.

We will refer to this control discretization as dG(sq)dG(r4). The special choice s4 =0
leads to cellwise constant discretization in space.

vknl;, € Pry(Ln, V;;)}.

4. Stability estimates for the state and adjoint equations. The first step
in proving the desired a priori estimate is to prove stability estimates for the solution
of the semidiscrete (3.3) and the fully discretized (3.9) state equation. Throughout
this section we discuss the uncontrolled situation and set therefore ¢ = 0.

In the following theorem we provide a stability estimate for semidiscretization in
time, which has a structure similar to the estimate on the continuous level given in
Proposition 2.1. A comparable estimate is shown in [8, 9] for the case f = 0.

THEOREM 4.1. For the solution uy € X| of the dG(r) semidiscretized state
equation (3.3) with right-hand side f € L*(I, H), initial condition ug € V, and ¢ = 0,
the stability estimate

M M
Do lovunl,, + 1Aukll7 + >k lwrdm-l* < CLIFIT + [ Vuol*}
m=1 m=1

holds. The constant C depends only on the polynomial degree r and the domain €.
The jump term [uglo at t =0 is defined as uzo — ug.

Proof. By means of the definition [ug]o = u; , — uo, the solution uy, € X} of (3.3)
fulfills for all ¢ € P.(I,,,V) the following systerﬁ of equations:

(4.1) (Opug, )r1,, + (Vug, Vo), + ([uklm-1,90,_1) = (f,)1,,, m=1,2,..., M.

The proof of the desired estimate consist of three steps—one for each term of the
left-hand side of (4.1). The steps are based on consecutively testing with ¢ = —Auwy,
© = (t — tym—1)0ug, and ¢ = [ug]m—1.
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1158 DOMINIK MEIDNER AND BORIS VEXLER

Step (1). At first, we want to choose ¢ = —Auy. For applying integration by parts
in space to (4.1), it is necessary to prove Auy |1 € Pr(Lim, H). This assertion

follows immediately from applying elliptic regularity theory (cf. [11]) to the
transformed time stepping equation

(Vug, Vo), = (f — Our, 0)1,, — ([Uk)m—1, 015 _1)-

The fact that wuyg | I is polynomial in time with values in V' C H implies that
the right-hand side is in H for almost all ¢t € I,,,. Thus, Auk’Im is also in H
for almost all t € I,,,, and since uk| I is polynomial with respect to time, this
yields Auy|, € Pp(Ln, H).

Consequently, it is feasible to integrate (4.1) by parts in space to obtain the
formulation

(4.2)
(Brur, @)1, — (Aur, @)1, + ([Wklm—1, 08 1) = (f, )1, m=1,2,..., M.

The arising boundary terms vanish for both homogeneous Neumann and ho-
mogeneous Dirichlet boundary conditions.

Since there are no spatial derivatives on the test function ¢ anymore, formu-
lation (4.2) holds not only for all ¢ € P.(I,, V) but by the density of V in
H also for all ¢ € P,.(I,,, H). Hence, we may choose ¢ = —Auy, as a test
function and get, by applying integration by parts in space a second time,

(0:Vug, Vug)r,, + (Aug, Aug)r, + (Vurlm-1, Vi, 1) = (f, =Aup)r,.

Again, the arising boundary terms vanish due to the prescribed homogeneous
boundary conditions of Neumann or Dirichlet type.
By means of the identities

1, 1
(4.3a) (00, 0)1,, = Sllvl1 = S lloh 117,
2 2
+ Lov 2,1 9 1, _ 2
(4.3b) ([Vlm—1,v5-1) = Sllomoi 17+ S Vlm—1 1" = 5 o117
2 2 2
we achieve

1 _ 1 1 _
SV 2 + SVl = 51V P+ (A

%vn = (f’ _Auk)lnz'

Summation of the equations for m =1,2,..., M leads to
1 1 & 1
IV a7+ 5 S Tkl P + 1 8uellF = (7, ~Aui)s + 5 Vol
m=1

Using Young’s inequality for the right-hand side, we obtain the first interme-
diary result

(4.4) [Auel|7 < 17 + [ Vuoll*.
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Step (ii). To bound the time derivative d;ux, we will use the inverse estimate

(4.5) loxll3. < Okt / (t— tans) s dt,

I,

which holds true for all vy, € P,.(I,,, V). To obtain this estimate one trans-
forms both sides of the inequality into the reference time interval [0, 1], uses
equivalence of norms for finite dimensional spaces, and transforms the in-
equality back into the real interval I,,.

We choose ¢ = (t — t,,—1)0ruy, and obtain, utilizing the fact that 50;;71 =0,

/ (t =t ) Bl dt = / (t = tm 1) (f + Aug, Oyup) dit
I

m Im

< (/Im(t—tm_1)||f+Au1~c||2dt)2 (/Im(t—tm-l)llatukll2dt>2.

The inverse estimate (4.5) yields, by means of Holder’s inequality,

10ull7,, < Ck;f/ (t = tm—0) | f + Aug|* dt < C{IIFIIT, + 1AurlF,, }-

m

Then, (4.4) implies the second intermediary result

M
(4.6) > 0wk, < C{UIAIF + [ Vuol?}.

m=1

Step (iii). It remains to estimate the jump terms. To this end, we choose ¢ =
[tg]m—1 constant in time on I, and obtain

||[Uk]m—1||2 = (f + Auy — Oug, [uk]m—l)lm

k 1
< A+ Ay = Byupe |17, + o [lur]m-1l7,,-
2 2k,
Since [up]m—1 is constant in time, we have |[[ur]m—1l7, = Emll[usr]m—1]>.
This implies
-1 2 2
K uklm—1ll” < 1f + Aug — Opuel|7,,-

The results (4.4) and (4.6) yield the remaining estimate
M
Y ksl < C{IFIF + IVuol?}. O
m=1

The result of the previous theorem will also be applied to dual (adjoint) equations.
Let g € L?(I, H) be a given right-hand side and 27 € V a given terminal condition;
then the corresponding semidiscretized dual equation is given by

(4.7) B(p, 2) = (¢, 9)1 + (pap,27) Vo € X
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1160 DOMINIK MEIDNER AND BORIS VEXLER

Note that the semidiscrete adjoint solution defined in (3.7) can be obtained by setting
g =uk(q) — 0 and zr = 0.

COROLLARY 4.2. For the solution z, € X[ of the semidiscrete dual equation
(4.7) with right-hand side g € L*>(I, H) and terminal condition zr € V, the estimate
from Theorem 4.1 reads as

M M
D N8ezell7, + 1Azl + Dk aklwl® < CLIgIE + V22)7}

m=1 m=1

Here, the jump term [zi|y at t =T is defined as zp — z;_,,.
Proof. Let z, € X} be the solution of (4.7). Then formula (3.8) implies that it
also fulfills for all ¢ € P,.(I,,,, V) the following system of equations:

7(907815216)11” + (V(p, vzk)fm - (So:nn [Zk}m) = (ga (p)Im’ m= 17 27 ceey M.

Based on this representation, all steps of the proof of Theorem 4.1 can be repeated
similarly to obtain the stated result. a

For proving a priori estimates for the control problem (2.2), we will additionally
need stability estimates for the L?(I, H)-norm of the solution ||u||; and of its gradient
|[Vug ||, which are given in the following theorem.

THEOREM 4.3. For the solution u, € X] of the dG(r) semidiscretized state
equation (3.3) with right-hand side f € L*(I, H), initial condition ug € V, and ¢ = 0,
the stability estimate

lurll? + I Vurll7 < CLUFIT + [IVuol® + lluol® }

holds true with a constant C' that depends only on the polynomial degree r, the domain
Q, and the final time T.

Remark 4.4. In the case of homogeneous Dirichlet boundary conditions, the
estimate can be proved by means of Poincaré’s inequality with a constant independent
of T

Proof. The proof is done using a duality argument: Let Z € X be the solution of

—(0,0:2)r + (V, VZ)1 = (p,up)r Vo e X

together with the terminal condition 2(T") = Zr = 0. Thus, due to Remark 3.1, which
applies similarly to dual or adjoint equations, Z also fulfills

B((p,g) = ((pvuk)f v@ € Xl:
By means of this equality, we write

lurl = B(u, 2)

M M
=D (Beur, ), + (Vu, VI + Y ([urlm—1: 2(tm—1)) + (uf . 2(0)).
m=1 m=2

Using the setting [ug]o = UZO — ug we obtain

M
l[ugl|F = Z(@tukﬁ)lm + (Vug,VZ)r +

m=1

([ur)m—1, 2(tm—1)) + (uo, 2(0)),

iygb

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.



FINITE ELEMENTS FOR PARABOLIC OPTIMAL CONTROL 1161

from which we get, with integration by parts in space and Holder’s inequality,

1
M 2
lurl? < (Z IIGtUkII?m> 1207 + [ Aulr]| 2|z
m=1

2

M M
+ (Z km1||[uk]m—1||2> (Z km||5(tm—1)||2> + [[uoll[[2(0)]I-
m=1 m=1

The stability estimate for the continuous solution z € X

1
2

max [|Z(8)[| < Cllugl|r,
tel

which makes use of the continuity of the mapping uy + Z (cf. [18]) and the continuous
embedding of X into C(I, H), implies

1
2

M
lukllr < CVT (Z 8tuk||§m) + CVT|| Aug | 1
m=1

u :
+CVT <Z k,glll[uk]m1||2> + Clluoll,

m=2

from which the desired estimate for ||uy||? follows by application of Theorem 4.1.
To prove the estimate for |[Vug||?, we proceed similarly to the proof of Theo-
rem 4.1 and test (4.1) with ¢ = ug. We obtain for m =1,2,..., M

(Osur up) 1,, + (Vug, Vug), + (ulm—1,uy . ) = (f,ur)r,,-
The identities (4.3) lead to

1, 1 1, _
Sl 4 ka2 = 5l oo I+ [0k, = (£,
After summing up these equations for m = 1,2,..., M and by application of Young’s

inequality, we have
1
IVurll7 < S{IFIT + llunll7 + lluol*}-

Insertion of the already proved estimate for ||ux||? completes the proof. a

COROLLARY 4.5. For the solution z,, € X| of the semidiscrete dual equation
(4.7) with right-hand side g € L*>(I, H) and terminal condition zr € V, the estimate
from Theorem 4.3 reads as

2217 + 1Vl < C{llgl7 + 1 Verl® + [z}

Proof. The proof is done similarly to the proof of Theorem 4.3. ]

All the estimates proved in this section hold true also for the fully discrete
¢G(s)dG(r) solutions ugp, zin € X,j almost without any changes. Only two dif-
ferences have to be regarded: We have to replace the continuous Laplacian A by a
discrete analogue Ap: V)% — V;? defined by

(Apu, @) = =(Vu, V) Vo e V7,
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and the jump terms [ugp]o and [zpn]ar are given here by means of the spatial L2-
projection I, : V — V7 as

[ukh]o = u;h’o — Ijug and [Zkh]M =1Ilpzr — Zk_h,M'

Here, 2, € X,Zfl is the solution of the fully discretized dual equation with given
right-hand side g € L?(I, H) and terminal condition z7 € V' given by

(4.8) Bl(p, z1n) = (,9)1 + (eap 27) Voo € X

For convenience of the reader, we state here the estimates for the fully discrete
solutions.

THEOREM 4.6. For the solution uyy, € X}, of the discrete state equation (3.9)
with right-hand side f € L?(I, H), initial condition ug € V, and q = 0, the stability
estimate

M M
> N0eurnll7, + 1 AnurnllF + > ke lfurnlm -1l < C{ILIT + [ VIThuol}

m=1 m=1

holds. The constant C depends only on the polynomial degree r and the domain €.
The jump term [ugplo at t =0 is defined as u',:h)o — IIpug. Furthermore, the estimate

lurn |7 + I Vuen 7 < LT + IV ol + [Mauol® }

holds true with a constant C' that depends only on the polynomial degree r, the domain
Q, and the final time T'.

COROLLARY 4.7. For the solution zxy € X, of the discrete dual equation (4.8)
with right-hand side g € L?(I, H) and terminal condition zp € V, the estimates from
Theorem 4.6 read as

M M
D M0ezenl,, + IAnzenll7 + D kit lllzenlmll* < C{llglF + IVTTzr |}
m=1 m=1

and
lzinll7 + IV2enl17 < C{lIgl7 + V2 ||® + [ Ma2r |}

Here, the jump term [zgp]ar at t =T is defined as Ipzr — 2z, 3

5. Analysis of the discretization error for the state equation. The goal of
this section is to prove an a priori error estimate for the discretization error of the (un-
controlled) state equation. Due to the choice of the control space Q = L?(I, L*(Q)),
we will need error estimates for the error in the state (and adjoint) variable with
respect to the norm of L%(I, L%(Q)); cf. the discussion in section 6. Similar error
estimates with respect to the L>°(I, L?(Q))-norm can be found in [8, 9], and with
respect to the L2(I, H'(2))-norm in [13].

Let v € X be the solution of the state equation (2.1) for ¢ = 0, uy € X, be the
solution of the corresponding semidiscretized equation (3.3), and ugy, € X;; be the
solution of the fully discretized state equation (3.9). To separate the influences of the
space and time discretizations, we split the total discretization error e := u — uyy into
its temporal part e; = u — u; and its spatial part e := up — ugp. The temporal
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discretization error will be estimated in the following subsection, and the spatial
discretization error is treated in section 5.2.

Throughout this section we will assume that the solutions u € X and u; € Xj]
possess the regularity 9 "tu € L*(I, L*(Q)) and V**'u;, € L*(I, L*(Q)). Note that
Proposition 2.1 and Theorem 4.1 ensure this assumption for s = 1 and r = 0 for
convex polygonal domains Q. Better regularity results (r > 0, s > 1) usually require
stronger assumptions on the domain 2 and additional compatibility relations.

5.1. Analysis of the temporal discretization error. In this section, we will
prove the following error estimate for the temporal discretization error ey.

THEOREM 5.1. For the error e, := u— uy, between the continuous solution u € X
of (2.1) and the dG(r) semidiscretized solution u, € XJ, of (3.3), we have the error
estimate

lerllr < CE™ 07l 1,

where the constant C' is independent of the size of the time steps k.

For clarity of presentation, we divide the proof of this theorem into several steps,
which are discussed in the following lemmas.

Before doing so, we define a semidiscrete projection m: C(I,V) — X for m =
1,2,...,M by 7rku|1m € Pr(I;n, V) and

(5.1a) (mpu —u, )1, =0 Vo € Pr_1(Ip,V) forr >0,
(5.1b) mru(t,) = u(t,).

In the case r = 0, mpu is defined solely by condition (5.1b). The projection 7 is

well-defined by these conditions; see, for instance, [27] or [26]. By Proposition 2.1 the

solution u of (2.1) belongs to C(I, V), and therefore 7, is applicable to the state wu.
To shorten the notation in the following analysis, we introduce the abbreviations

Nk =u— 7y and & = mTpu — ug
and split the error e as
ek = Nk + k-
LEMMA 5.2. For the projection error ny defined above, the identity

Bk, ) = (Vie, Vo)1

holds for all ¢ € X7,.
Proof. By means of (3.8), we have

B, o) == > (0 0e0) 1, + (Vs VO) I = D (e s [21m) + Ol ags Prong)-

M M-—1
m=1 m=1

The term (1, )1, vanishes due to (5.1a), and n, . = 0 for all m due to (5.1b).
This completes the proof. 0

LeEMMA 5.3. The temporal discretization error e, = u — uy is bounded by the
projection error i, with respect to the L?(I, L*(Q))-norm, that is,

lexllr < Cllnkllz-
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Proof. We define z;, € X to be the solution of
B(p,zk) = (p.ex)1 Vo € X

Thus, we obtain by Galerkin orthogonality the relation B(&x + 1k, 2x) = 0 (cf. Re-
mark 3.1) which implies

lexll? = (Ekren)r + (i, en)r = B(&k, Zk) + (e, er)r = —B (i, Z) + (M, €x)1-

Using Lemma 5.2 and integration by parts in space, and the stability estimate from
Corollary 4.2, it follows that

=Bk, Zk) = =(Vk, VZr) 1 = (e, AZk)1 < |nellr|AZllr < Clingllrllexllz-

Note that the arising boundary terms vanish for both homogeneous Neumann and
homogeneous Dirichlet boundary conditions. This leads, by means of Cauchy’s in-
equality, to the desired assertion. 0

LEMMA 5.4. For the projection error ny = u — miu the following estimate holds:

Inelr,, < CkyFHI07 s, -

Proof. Similarly to [27], the proof is done by standard arguments utilizing the
Bramble-Hilbert lemma from [3]. O

After these preparations, we are able to give the proof of Theorem 5.1.

Proof of Theorem 5.1. From the Lemmas 5.3 and 5.4 we directly obtain

M M
lexllF < ClmllF = C D lmll7, < © Y kart210; Hull?, < Ok +2(10; ul 3,

m=1 m=1
which implies the stated result. a

5.2. Analysis of the spatial discretization error. In this section we give a
proof of the following result.

THEOREM 5.5. For the error e, = up — ugp, between the dG(r) semidiscretized
solution u,, € X}, of (3.3) and the fully cG(s)dG(r) discretized solution ugy, € X5
of (3.9), we have the error estimate ’

llenllr < CRFHV* |1,

where the constant C is independent of the mesh size h and the size of the time steps
k.

Similar to the previous subsection, the proof is divided into several steps which
are collected in the following lemmas.

We define the projection m,: Xj — X, by means of the spatial L*-projection
I : V — V¥ pointwise in time as

(mhur)(t) = Mpug(t).

For the solutions of the semidiscrete and fully discretized state equations uy € X},
and up, € X7, and for Z;, € X being the solution of the dual equation (4.7) with
right-hand side g = e;, and terminal condition zZp = 0, we use the abbreviations

— — * .z z
M = Uk — ThUk, &p = TRUE — Ukn, and ny, = Zx — Tp2k,
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and split the error e, as
en =nh + &n.
LEMMA 5.6. For the projection errors mp and n;; defined above, the identities
B(n, ) = (Vin, V)1 and  Blp,n;) = (V, Vi1
hold for all p € X},

Proof. As in the proof of Lemma 5.2 we obtain

M M-—1
B, ) == > (10, 0:0) 1, + (V10 VO T = D (M s [2lm) + (15 g0 01
m=1 m=1

= (vnha V@)I
by means of the definition of 7. The assertion for B(y, 7)) follows directly when

employing representation (3.2) instead of (3.8). O
LEMMA 5.7. For the error &, and the projection error ny, the estimate

IVl < IVnnllz

holds.
Proof. As in [13], we have for all v € X} by (3.2) and (3.8)

M M—1

B(v,v) = Z (Opv,v)1,, + (Vv,Vv)r + Z . o)+ (v ),
m=1 m=1
M M—1
Z v, )1, + (Vou, Vo) + Z s Wlm) + (Vars Vap)-
m=1 m=1

We arrive at
B(Uv U) > (V’U, VU)I

by adding these two identities. Utilizing the Galerkin orthogonality of the space
discretization, we obtain

IVERF = (Vén, VE)T < B(&r, &) = =B, n) = —(Vn, VE) 1 < IVl VEn|lz-

Division by ||V&||1 leads to the asserted result. |
LEMMA 5.8. For the projection errors n, and 1, we have the intermediary result

B(nn, ) < IVaullrIVaglls + Clinlillenllr-

Proof. Since 7,2, € X}y, it holds by (3.8) and the definition of 7, that

M M-1
B(nn,my) = — Z(nh»atgk)l + (Vin, V)1 Z (7, m’ 2 (n;;Mvgl;M)~
m=1 m=1
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Using 2z = 0, we subtract the term (), ,,, Zr) and obtain by means of the definition

[Zlae = 20 — 2

M M
(52) nh7 nh Z Thy atzk I, (anu vnh Z nh ma z
m=1 m=1

Now, we separately treat the three terms on the right-hand side above: For the term
containing spatial derivatives, we have immediately

(5-3) (Van, V)1 < AVl Vg1

For the term containing the time derivatives, we achieve by Cauchy’s inequality and
with the stability estimate from Corollary 4.2

M M %
(5.4) =D (01, < s (ZatZk ) < Cllnnllrllenllr-

m=1 m=1

For the jump terms, we obtain again by Cauchy’s inequality
v : :
el = (3 b))
m=1

Utilizing the inverse estimate (cf. [8])

I

which holds true for polynomials in time, and the stability estimate from Corollary 4.2,
we finally obtain

M
(5.5) =D s [Elm) < Climnllzllenllr-
m=1

We complete the proof by inserting the three estimates (5.3), (5.4), and (5.5) into
(5.2). |

We are now prepared to give the proof of Theorem 5.5.

Proof of Theorem 5.5. The solution Z, € X defined above satisfies

B(p, Zk) = (p,en)r Vo € Xi.

Due to Galerkin orthogonality, which is applicable for 7,7, € X’ k. »» the identity

lenll? = Blen, 2x) = Blen, Zx — mnZx) = B(&n,my) + B(1n,17)
is fulfilled. For the first term we obtain, using Lemma 5.6 and Lemma 5.7,

B(&nsmp) = (V& V)1 < V&I IVaillr < IVanllr[[ Vgl
This yields, together with Lemma 5.8,

(5.6) lenll7 < 20l IVl + Clinallzllen]lr-
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Due to the definition of 7j,, well-known a priori estimates for the spatial L?-projection
IT;, can be employed to directly obtain estimates for 7, and 7;. We have

lnellr < CRFIV s, [ Vanlls < CREIVH |z, (Va5 llr < CRV2Zl7
These estimates applied to (5.6) lead to
leall? < CRFH IV g |l {IV2Z0]lr + llenllr}-

Due to the fact that the domain €2 is polygonal and convex, elliptic regularity theory
yields

V22l < Cll Az,

and we obtain the stated result by the stability estimate from Corollary 4.2. a

6. Error analysis for the optimal control problem. In this section, we prove
the main results of this article, namely, an estimate of the error between the solution
(g, u) of the continuous optimal control problem (2.2) and the solution (g,, @, ) of the
discretized problem (3.14).

Throughout this section, we will indicate the dependence of the state and the
adjoint state on the specific control ¢ € @ by the notation introduced in section 2 and
section 3, that is, u(q), z(g) on the continuous level, u(q), zx(¢) on the semidiscrete
and ugkn(q), zkn(q) on the discrete level.

6.1. Error in the control variable. In this section we analyze the error with
respect to the control variable and prove the following result.

THEOREM 6.1. The error between the solution § € @ of the continuous optimiza-
tion problem (2.2) and the solution G, € Qq of the discrete optimization problem (3.14)
can be estimated as

C - _ r _
1g = Gollr < k{107 (@) + 10, 2(@) }

c c
7hs+1 s+1 — s+1 = 2 ~ inf ~
I @ 19 e @)+ (24 7)o [l pallr

where ¢ € Q can be chosen either as the continuous solution q or as the solution Gp
of the purely state discretized problem (3.10). The constants C' are independent of the
mesh size h, the size of the time steps k, and the choice of the discrete control space
Qa C Q.

We first discuss the infimum term appearing on the right-hand side of the error
estimate above. Thereby, we make use of the two possible formulations of this term
for ¢ = @ or § = Grp: From the optimality conditions (3.11) for the optimal control
problem (3.10) obtained after the discretization of the state equation in space and
time, we get

1
(Gkn, 0q)1 = a(zkh(Cjkh)y(SQ)I Voq € Q,

and therefore g, = ézkh((jkh) € X,:Z C Q. Thus, if Qg4 is chosen such that Q4 D
X}, the term

inf ||grp —
pdEQdHQkh pallr
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vanishes. In this case, the solution ¢, of the fully discretized optimal control prob-
lem (3.14) coincides with the solution ggp; cf. [16]. Consequently, it is reasonable to
discretize the control at most as fine as the adjoint state. The same conclusion can
be drawn by inspection of the a posteriori error estimates developed in [21].

If the discrete control space @4 does not fulfill the condition Q4 D X;Z, it is
desirable to choose ¢ = ¢ in the above theorem to obtain an estimate for the infimum
term. For both choices of the space @4 described in section 3.3 we obtain the following
estimate using interpolation theory:

inf || —pallr < CE |07 qlls + Chy Vgl .
Pa€Qa

Here, hg is the discretization parameter corresponding to the spatial mesh employed
for the control discretization.

The proof of Theorem 6.1 makes use of the assertions of the following lemmas
and will be given at the end of this section.

LEMMA 6.2. Let ¢ € @ be a given control. The error between the continuous
state u = u(q) € X determined by (2.1) and the discrete state uyy, = upn(q) € X7,
determined by (3.9) can be estimated as

lu(g) = win(@)llr < CE™ 07 ul(@) |1 + Ch* Y|V ur(q)1-

For the error between the continuous adjoint state z = z(q) € X determined by (2.5)
and the discrete adjoint state zxp, = zkn(q) € X;;Z determined by (3.13), the following
estimate holds:

12(q) = zen(@)llr < CE™ T {110] ul@)llz + 110 2(0) 11}
+ Ch [V (gl + IV ()l -

Proof. The estimate for the error in terms of the state variable is immediately
obtained by Theorems 5.1 and 5.5 since for ¢ € @ the right-hand side f + g of the
state equation (2.1) is in L?(I, H) and thus fulfills the assumptions of Proposition 2.1.

For estimating the error in z, we introduce additionally the solutions 2z, € X
and Zyp, € X;; which solve

B(p, Zk) = (¢, ulg) — )7 Vo e X and
B(p, Zkn) = (pyu(q) — @) Vo € X5

Since the adjoint solution z(q) € X is determined by (2.5), we may apply Theorem 5.1
to obtain

12(q) = Z&llr < CE™H|0] " 2(q)|1-

Correspondingly, due to the definition of the semidiscrete adjoint solution zx(q) € XJ,
by (3.7), Theorem 5.5 yields the estimate

l21(@) = Zknllr < CRFH[V* 2 (q) -

Using (3.7) for zx(q), we obtain that the difference Zx — zx(q) solves

B(p, 2 — 21(q)) = (v, ulq) —uk(q))r Ve € Xj.
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Then, the stability estimate from Corollary 4.2 yields
12k — 26 (@)1 < Cllu(g) — ur(g)]1-
Similarly, using (3.13) for zxp(q), we obtain for the difference Z;, — zxn(q) the identity
B(p, Zkn — 2en(a)) = (0 ur(q) — urn(q))r Ve € X5,
and the stability estimate from Corollary 4.7 implies
1Zkn = zkn (@)1 < Cllur(q) — urn(g)1-

Finally, the triangle inequality and the error estimates from Theorems 5.1 and 5.5 for
the error in the state variable lead to the proposed result. ]

LEMMA 6.3. For given controls q, r € Q, the difference between the derivatives
of the continuous reduced functional j and the discrete reduced functional jin can be
estimated by

(D) () = en (@ ()] < Nl2(0) = zen (Dl 7l

Proof. The representations (2.6) and (3.12) for j' and j;,, respectively, imply
directly the assertion

17" (0)(r) = Jrn (@) ()] = [(2(q) = zrn(@), 7)1 < 12(q) = zen(@lll7|l. O

LEMMA 6.4. The derivatives of the discrete reduced functional jip are Lipschitz
continuous on Q. That is, for arbitrary p, q, v € Q, the estimate

[kn (@) (1) = Jen () ()] < (C + @)l = pllzI7llz

holds true.
Proof. By means of (3.12), we have

kn(@)(r) = Gkn () ()] < al(q = p,7)1| + [(zen (@) = 2zkn(p), 7)1l
<allg—=plilirls + llzen(a) — zen @)l
Since zkp(q) — zkn(p) solves
B(e, zkn(a) = zen(p)) = (@, urn(q) — ukn(p))1 Voo € X3,
and ugp(q) — ukn(p) satisfies
B(ugn(q) — ukn(p),0) = (¢ —p,0)1 Ve € X;::Z,
the stability estimates for zp from Corollary 4.7 and for wug, from Theorem 4.6 yield
12en (@) = zkn(P) |1 < Cllukn(@) — wen(P)|lr < Cllg = pllz,

which implies the desired result. 0

With the aid of these preliminary results, we now prove Theorem 6.1.

Proof of Theorem 6.1. To obtain the asserted result, we split the error to be
estimated in two different ways:

(6.1) 7 —dollr <11q—pallr + IPa — Goll1s

(6.2) 17— @ollr < 11q — qrnllz + 1Grn — pallr + lpa — @oll1-
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Here, py is an arbitrary element of Q4 and @, Ggp, and G, are the optimal solutions
on the different levels of discretization.

Due to the linear-quadratic structure of the optimal control problem under con-
sideration, we have for all p,r € Q,

Jin(p)(r,r) = allr]7,
and j;, (p) does not depend on p. This implies, for arbitrary p, ps € Qq,
allpa = Goll7 < 5in () (Pa = G, Pa — Go) = Gin(Pa)(Pa — do) = Jin(Go) (Pa — do)-

Since q, Gxn, and G, are the optimal solutions of the continuous, semidiscrete, and
discrete optimization problems, we have by (2.4), (3.11), and (3.15),

Jen(@o)Pd — Go) = J (@en) (Pa — Go) = 5'(7) (pa — G») = 0.

Using these identities, we obtain for the separation (6.1) (which we use to prove the
theorem in the case ¢ = ¢) the estimate

allpa = @117 < Jen(Pa) (Pa — @o) — §'(9) (Pa — @v)
= Jkn(Pa)(Pa — Go) = G4 (@) (Pa = Go) + 55 (@) (Pa — @) — 5'(2) (P2 — do)-
By means of Lemmas 6.3 and 6.4, we achieve

allpa = GolI7 < (C + a)llpa — dllillpa — @ollr + 12(2) — 21 (@ rllPa — Goll1-
Using (6.1) we get the estimate

1 c
(6.3) 1= Gollr < ~112(@) = 2@l + (2+ = ) la = palr-

To use separation (6.2) for proving the theorem in the case § = Gip, we estimate
alternatively by means of Lemma 6.4,

allpa = @sll7 < Gkn(pa) (Pa = Go) = Jin(@rn) (Pa — do) < (C + @)llpa — Grnll1llpa — Gollr-
In the same manner as before, we can estimate ||§ — Gxn|/r by Lemma 6.3 as
allg = arnll7 < 50 (P)(@ — Qs @ — Gun)
= Jin(@(@ = Qen) = Fen(Ten) (T — i)
= Gk (DG = @rn) = 7'(@)(@ = Gin)
< 12(2) = 2en (@12 117 — Genllz-

Then, the two latter estimates imply

1 C
(6.4) 16— Gollr < ~112(@) = 2en @l + (2+ < ) ldn = pallr.

Finally, the inequalities (6.3) and (6.4) prove the assertion by means of the esti-
mate for ||2(q7) — zxn(q)||r from Lemma 6.2. 0

To concretize the result of Theorem 6.1, we consider the following choice of dis-
cretizations: The state space is discretized by the ¢G(1)dG(0) method, that is, we
consider the case when » = 0 and s = 1. Using for simplicity the same triangulation
of the spatial domain (hqy = h) and the same distribution of the time steps (kq = k)
as for the discretization of the state, we discuss the following two possibilities for the
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control discretization (cf. section 3.3):

1. ¢G(1)dG(0) discretization, i.e., cellwise (bi-/tri-)linear in space and piecewise
constant in time: In this case the infimum term in the estimate in Theorem 6.1
vanishes, since Qq D X,’}; see the above discussion. Thus, Theorem 6.1
implies that the discretization error is of order

1 — Gollr = O(k + h?).

2. dG(0)dG(0) discretization, i.e., cellwise constant in space and piecewise con-
stant in time: In this case the infimum term of the error estimation from
Theorem 6.1 has to be taken into account, leading to the discretization error
of order

17— ollr = O(k + h).

Note that the regularity of the optimal solutions required for these estimates is en-
sured by Propositions 2.1 and 2.2 for the continuous solutions ¢, u, and z, and by
Theorem 4.1 and Corollary 4.2 for the time-discrete solutions u; and zx. A numerical
validation of these estimates will be given in section 7.

6.2. Error in the state and in the adjoint variable. In this subsection we
prove error estimates for the state and adjoint state variables. That is, we consider
the discretization errors

@ —tsllr = [[w(@) —wkn(@)llr  and |2 = Z: |1 = |2(q) — 2kn(G0)]|1-

By means of the stability estimates derived in section 4, one simply obtains the
following result.

THEOREM 6.5. Let (q,u) be the solution of the continuous optimal control prob-
lem (2.2) and z = 2(q) be the corresponding adjoint state. Let, moreover, (Gy, Uy )
be the solution of the discrete optimal control problem (3.14) with the corresponding
discrete adjoint state Z, = zkp (4, ). Then, the following estimates hold:

(i) e —tollr < llu(@) —uen (@)1 + Cll7 — @o Iz,
(i) [z = Zollr < 112(q) — zen (@)1 + Cllg = G0 l1-
Proof. Using the fact that @ = u(q) and 4, = ugr(d,), we have
(6.5) @ — ol < [[u(@) — wrn(@)l1 + lurn(q) — wrn(@o)lls-
By means of the stability result from Theorem 4.6, we obtain
llurn (@) = urn(@o)llr < ClT = Goll1-

This proves the first assertion. The second assertion follows in the same way utilizing
the stability of the adjoint state given by Corollary 4.7. 0

Employing the discretization of the control by ¢G(1)dG(0), the above theorem
leads to the optimal order of convergence using Lemma 6.2 and Theorem 6.1. That
is, we have

1u(@) = urn (@)l = Ok +5%),  [|2(2) — zen (@1 = O(k + 1?),

17— @ollr = O(k + h?),
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and thus
i —tg|l; = Ok +h%) and |z — Z,||r = O(k + h?).

However, in the case of dG(0)dG(0) discretization, this theorem does not lead to
the optimal order of convergence: In this case, we have indeed as before,

[u(@) = urn(@)lls = O(k +h?) and  [2(q) = 2kn(@)llr = Ok + h?)

since the discretization of the state space is unaffected by the discretization of the
controls, but we have only

17— Gollr = O(k+ h)

due to the first order discretization of the control space. This would lead to O(k + h)
for the state and the adjoint variable.

Utilizing a more detailed analysis, we can prove also in this case the optimal order
of convergence O(k + h?) for the errors ||ii — @, || and ||Z — Z, ||

For both choices of the space ()4 described in section 3.3 the following results
hold.

THEOREM 6.6. Let (G, u) be the solution of the continuous optimal control prob-
lem (2.2) and z = 2(q) be the corresponding adjoint state. Let, moreover, (Gy, Uy )
be the solution of the discrete optimal control problem (3.14) with the corresponding
discrete adjoint state Z, = zgp(d,). In addition we assume r = rq, i.e., the same
discretization of the state and control variable in time. Then, the following estimates
hold:

N onl _ _ N, .,  C _
() 11— olls < 4@ = wen(@lr + Cha(1+ )17 = madlls + = 1@ = 2 @Il

N e 1y, N, _
() 2= 2ol < Cha(1+ = )lla = maglls +C (14 = )12(@) = 2 (@)1

where mq: Q@ — Qq is the space-time L2-projection on Qq.
Proof. For proving (i) we split the error |4 — 4, ||; as follows:

(6.6) lu—uolr < I[|w(@) —urn(@) 1 + lukn(@) — ukn(mad)l 1 + |ukn(7aq) — wen(Go) |-

The second term on the right-hand side of (6.6) is estimated using the following
duality argument: Let 2z, € X’} be the solution of

B(p, Zkn) = (0 urn(@) — ukn(ma@))r Vo € X5
By means of the discrete state equation (3.9) for ugy(7) and ugp(74q), we obtain
[urn (@) — wrn(ma@)ll] = B(urn(a) — wen(7ad)s Zxn) = (4 — 7ad, Zkn) -
Since g is the L2-projection, we have
(6.7) Nurn(@) — wrn(ma@)||7 = (@ — 7ad, Zen — waZen)1 < |17 — 7adll1||Zxn — maZnll 1.

Using the fact that » = r4 and that therefore the same time discretization is employed
for the control and state variable, the space-time L?-projection g applied to Z; can
be expressed as spatial L?-projection Iy, Zyr,.
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Applying an interpolation estimate and the stability estimate from Corollary 4.7
we obtain

IZkn — maZknllr = 1 Zkn — May Zknlls < ChallVZgnllr < Challukn(@) — ukn(mad)ll1-
Plugging this estimate into (6.7) yields
(6.8) [urn () — wrn(7aq)llr < Challg — madl|s-
For the third term in (6.6) we obtain, using Theorem 4.6,
urn(mad) — urn(Go)llr < Cllmaq — o ll1-

For estimating the term ||74q — Go||; we proceed as in the proof of Theorem 6.1 for
the term ||pg — go||1:

allmaq = 517 < Jin(maq)(Taq — o) = j'(@)(wagq — do).-
Using representation (3.12) of j;, and (2.6) of j we have
allmag — Go 17 < a(maq — G, mad — Go)1 + (2kn(7aq) — 2(@), 7ad — Go)1-

Since m4q — G, € Qu, the term (74q — q, maq — §» )1 vanishes, and due to Corollary 4.7,
we end up with

almaq — @ollr < lzkn(maq) — 2(q)|11
< llzkn(ma@) — zkn (@)l + 126n(@) — 2(D)I1
< Cllukn(maq) — wrn(@)|lr + lzen (@) — (D)1,
which implies, by using (6.8), the estimate

lurn (7aq) — wrn (@) |lr < gl\ukh(wdc]) —ukn (@)1 + gllzkh@) —2(q)Ir
(6.9)

Q

c
< ZhgllG — maqll; + = 7) — 2(@|;.
< allq — maqll1 + aHZkh(Q) 2

Plugging (6.8) and (6.9) into (6.6) we complete the proof of (i). The assertion (ii)
follows using (6.8), (6.9), and the following estimate exploiting the stability result
from Corollary 4.7:

12 — Zo Iz
<12(q) — zen (D1 + l1260(@) — 26n(Ta@) |1 + 260 (7a@) — 260 (35 )| 1
< 12(9) = zen( @1 + Cllurn(q) — urn(maq)|lr + Cllugn(7aq) — urn(@o)llr- O

For the case of dG(0)dG(0) discretization of the control space with hy = h and
kg = k this theorem leads to the improved (optimal) order of convergence

@ — ty||; = Ok +h?) and ||z — Z, || = O(k + h?).
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7. Numerical results. In this section, we are going to validate the a priori
error estimates for the error in the control, state, and adjoint state numerically. To
this end, we consider the following concretion of the model problem (2.2) with known
analytical exact solution on Q x I = (0,1)2 x (0,0.1) and homogeneous Dirichlet
boundary conditions. The right-hand side f, the desired state @, and the initial
condition ug are given in terms of the eigenfunctions

wq(t, 21, T2) = exp(am?t) sin(mzy ) sin(rxy), a € R,

of the operator +9; — A as

f(t, x1,20) = —7r4wa(2 , %1, %2),
a(t,x x)—a2 52w(tm x)+22w(Tx x2)
= T Well, T1, T Wa L, L1, )
» L1, T2 2t a 1,22 1, T2
( ) *71 ? (0 )
ug(x1,2) : T we (0, 21, T2).
0\Z1, T2 ot a 1,22

4

)

For this choice of data and with the regularization parameter o chosen as @ = 7~
the optimal solution triple (g, @, Z) of the optimal control problem (2.2) is given by

Q(taxlv'xZ) : 7 4{wa(t75€1,1’2) wa(17$171‘2)}7
Uu\t,r1,r2) = —T W r1,x
s L1y L2 2 al\ly, L1,4L2),

Z(t, x1, x2) = wa(t, x1,22) — wa (T, 1, 22).

We are going to validate the estimates developed in the previous section by sepa-
rating the discretization errors. That is, we consider at first the behavior of the error
for a sequence of discretizations with decreasing size of the time steps and a fixed
spatial triangulation with N = 1089 nodes. Second, we examine the behavior of the
error under refinement of the spatial triangulation for M = 2048 time steps.

The state discretization is chosen as ¢G(1)dG(0), i.e., » = 0, s = 1. For the control
discretization we use the same temporal and spatial meshes as for the state variable
and present the result for two choices of the discrete control space Qq: c¢G(1)dG(0)
and dG(0)dG(0). For the following computations, we choose the free parameter a to
be —+/5. For this choice the right-hand side f and the desired state & do not depend
on time which avoids side effects introduced by numerical quadrature.

The optimal control problems are solved by the optimization library RoD0OBO
[23] and the finite element toolkit GASCOIGNE [14] using a conjugate gradient method
applied to the reduced problem (3.14).

Figure 7.1(a) depicts the development of the error under refinement of the tem-
poral step size k. Up to the spatial discretization error it exhibits the proven con-
vergence order O(k) for both kinds of spatial discretization of the control space. For
piecewise constant control (dG(0)dG(0) discretization), the discretization error is al-
ready reached at 128 time steps, whereas in the case of bilinear control (cG(1)dG(0)
discretization), the number of time steps could be increased up to M = 4096 until
reaching the spatial accuracy.
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F1G. 7.2. Discretization error |a — tq||1-
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(a) Refinement of the time steps for N =
1089 spatial nodes

(b) Refinement of the spatial triangulation
for M = 2048 time steps

Fic. 7.3. Discretization error ||Z — Zs||1-

In Figure 7.1(b) the development of the error in the control variable under spa-
tial refinement is shown. The expected order O(h) for piecewise constant control
(dG(0)dG(0) discretization) and O(h?) for bilinear control (cG(1)dG(0) discretiza-
tion) is observed.

Figures 7.2 and 7.3 show the errors in the state and the adjoint variables, |2 —u,| 1
and ||Z — Z,||1, for separate refinement of the time and space discretization. Thereby,
we observe convergence of order O(k + h?) regardless of the type of spatial discretiza-
tion used for the controls. This is consistent with the results proven in the previous
section.
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