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Abstract. In this paper, we analyze optimal control problems of semilinear parabolic equations,
where the controls are distributed and depend only on time. Box constraints for the controls are
imposed and the cost functional does not involve the control itself, just only the associated state. We
prove second order optimality conditions for local strong minimizers, that are used to derive error
estimates in the numerical approximation. First we estimate the difference between the discrete and
continuous optimal states. In the last part, under an additional assumption on the optimal adjoint
state, we prove error estimates for the controls and improve the estimates for the states.

1. Introduction. In this paper, we consider a domain Q C R¢, d < 3, with a
Lipschitz boundary I'. Given T' > 0 we denote Q = Q x (0,7) and X =T x (0,7).
We will study the following control problem

(P) min J(u),

u€Uaq

where
Upa = {u € L0, 7)™ : a; < wuj(t) < B; foraa. te(0,7), 1<j<m}

with —oo < a; < 8 < +oo for 1 < j <m, m > 1 is a fixed integer number, and

J(u)z/QL(x,t,yu(x,t))dxdt.

Above y, denotes the state associated to the control u related by the following state
equation

My - :
SE Ay fty) = D w0 (@) in Q.
j=1 (1.1)
Yy = 0Oon,
yu(0) = yo in Q.

On the data A, f, g;, yo and L we make the following assumptions
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(A1) A denotes the elliptic operator

d

Ay = — Z 62:,- (ai7j(x)a$iy)7

ig=1
where the coeflicients a; ; € L>° () satisfy the uniform ellipticity condition

d
A >0:Malé? <> aij(2)&¢; forall § € R? and aa. z € Q.
i,j=1
(A2) We assume that f: @ x R — R is a Carathéodory function of class C? with
respect to the last variable satisfying the following properties:

0
ACy e R: %(w,t,y)ZCf Yy € R, (1.2)
R R 1 d
f(-,-,0) € LP(0,T; L9(S2)) for some p,§ > 2 with — + 2 < 1, (1.3)
p q
o f )
VM >0 3C¢n >0: a—yj(x,t,y) <CrmVy <Mandj=1,2 (1.4)
Vp >0 and VM > 0 Je > 0 such that
2f 82f

<p ¥yl ly2l £ M with |y —y2| <e,
(1.5)

ag(xtyl) ag(xty2)

for almost all (z,t) € Q. Abusing notation, we will sometimes shorten
Fla,ty) as f(y), SL(xty) as L(y) and 3h(x,t,y) as 3L(y) when this
does not lead to confusmn

A3) We assume that {g, C L*°(9)) and there exist pairwise disjoint sets with

=1

positive Lebesgue measure {w;}jL, such that g; vanishes outside w; and
gj(z) #0 for a.a. = € w;.

(A4) For the initial datum we assume yo € L>=(0Q).

(A5) L : @ xR — R is a Carathéodory function of class C? with respect to the
last variable satisfying the following properties:

L(+,-,0) € LY(Q) and VM > 0 3V, € LP(0,T; LY(Q)) and Cp, as

such that

oL 27, (1.6)
G antn)| < Bl and 2 ont)| < Cra iyl < .
Vp > 0 and VM > 0 Je > 0 such that

< pVyil, ly2] < M with |y; — yo| < &,
(1.7)

8L 0%L
‘82(xty1) 82(£Ety2)

for almost all (z,t) € Q.

All these assumptions are required in the whole paper. Some additional assump-
tions will be specified later.

Though there are some recent papers concerning the second order optimality
conditions for problems of type (P), where the cost J does not involve the control
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itself, this is still a field of active current research. There is vast literature on second
order optimality conditions for control problems where the Tikhonov term appears
in the functional J. However, the method of proof for these cases does not work
for problems with objective functional depending only on the state. In addition, the
results for both type of problems are very different. The reader is referred to [8],
[11], [13], [14], [16], [15], [24] for sufficient second order conditions for bang-bang or
bang-singular-bang control problems. Another issue that has called the interest of
the researchers is the derivation of second order conditions for strong local minimizers
(Definition 3.1); see [1], [2], [13], [14]. In this paper, we present a second order
condition for strong local minimizers of (P) based on the usual extended critical cone.
This makes a difference with the only results in this direction proved in [11], [13], [14],
where a different cone was required. The reader can find in section 3 a more detailed
discussion on these issues.

A second novelty of this paper is the proof of error estimates for the difference
between the discrete and continuous controls in the framework of parabolic control
problems with bang-bang controls. As far as we know, the only results in this direction
are obtained for linear state equations: in [17], a quadratic convergence order is
obtained for the error with respect to the time step size in the case of bang-bang
controls using a variational discretization; in [3], the authors study a time optimal
control problem and obtain results similar to ours (compare [3, Table 1.1] and Theorem
6.5). For results in the case of control of elliptic equations the reader can consult [18]
for linear equations with variational discretization and [15] for semilinear equations
with full discretization. In [15], a structural assumption on the optimal adjoint state
is needed to prove the error estimates; see (6.1). In absence of this condition, we still
prove error estimates for the difference between the continuous and discrete optimal
states; see also [9] for a similar result in the context of control of 2D evolutionary
Navier-Stokes equations.

The plan of this paper is as follows. In section 2, we present some auxiliary results
about the state equation and the differentiability of the cost functional. The first and
second order optimality conditions are studied in section 3. In section 4 we discretize
the control problem and in section 5 we prove convergence of the discretizations and
derive error estimates for the states. In section 6 we prove error estimates for the
controls and improve the estimates for the states under the additional assumption
(6.1). Finally, we present some numerical results in section 7.

2. Auxiliary results. In this section we establish some properties of the state
equation and the cost functional J. First, we state existence, uniqueness and some
regularity properties for the solution of (1.1).

THEOREM 2.1. For every u € LP(0,T)™ with p > 1 there exists a unique y,, €
Y = L%(0,T; H}(Q)) N L*°(Q) solution of (1.1). Moreover, there exists a constant
K, > 0 independent of u such that

1Yl L2 0,72 (02)) HYul L= (@)
< KP(HUHLP(O,T)W + lyoll e ) + 1 (-5 '70)||L13(0,T;L@(Q)))-

Further, there exists a constant My, such that

lYullLe (@) £ Moo Y € Uag.
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This is a well known result. See, for instance, [7, Theorem 5.1] for some details
concerning the non-linearity of the equation. We also have the following continuity

property.
LEMMA 2.2. If up, — u weakly in LP(0,T)™ for some p > 1, then the strong
convergence ||Yu, — YullL(q) — 0 holds.

Proof. Define 2z, = vy,  — y,. This function satisfies the equation

%“‘Zﬁf W) = F(y) = (s (1) —u(8))g;(2) in @,
=1
2k = 6on Y,
2,(0) = 0in .

By the mean value theorem, we know that there exist measurable functions 0 <
O (x,t) < 1 such that, if we name g = vy, + 0k (Yu, — Yu), then we have

6 8 . m .
Bt HAa a*f@’t’wk = > () = u;(1)g(x) in Q,
! e (2.1)
zr = 0onX,
z(0) = 0in Q.

Since the sequence {uy}x converges weakly in LP(0,7)™, then it is bounded in this
space. Applying [20, Theorem III-10.1], we infer the existence of v and C' > 0 inde-
pendent of k such that

12kl .3 () < ©-

Since C7°2 (Q) is compactly embedded in L°°((Q), we can extract a subsequence that
converges in L>°(Q) to some z. Taking the limit in the equation (2.1), we deduce that
z = 0. Since all convergent subsequences of {2y}, converge to 0, the sequence itself
converges to 0. O

LEMMA 2.3. Given u,v € LP(0,T) with p > 1 and u # v, then y, # y, holds.

Proof. Taking z = y,, — y,, subtracting the equations satisfied by y, and y, and
using the mean value theorem, we get for some ¢ intermediate between y,, and vy,

m

15) 0
8755: +Az+ 8%(33’75’ 9)z = J;(Uj(t) —v;(t))g;(z) in Q,
z = 0onX,
z(0) = 0in Q.

From the assumption (A3), we deduce that the right hand side of the above equation
is not zero, hence z # 0. O

Given p > 1, let us denote G : LP(0,7) — Y the mapping associating to each
control the corresponding state G(u) = y,.

THEOREM 2.4. The control-to-state operator G is of class C? and for every
u,v,w € LP(0,T)™, p > 1, we have that z, = G'(u)v is the solution of

07y of
ot + sz + @(xatvyu)zv

> vi(t)gy@) in Q,

zy, = 0onX,
z,(0) = 01inQ,
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and zy 0 = G (u)(v, w) solves the equation

0%y .w 0 0?
2 4 ot )z + D@t )z = 00 Q,
Zpw = 0 onX, ’
Zyw(0) = 0in Q.

We will use the following regularity result for linear equations:

LEMMA 2.5. Consider ag € L>(Q) andv € L*(0,T)™. Letz € L>=(0,T; L*(Q))N
L2(0,T; HL(Q)) be the solution of

% +Az+ap(z,t)z = Y v(t)g(x) in Q,
z = 6:;71 X,
z(0) = 0in Q.
Then, the following inequality holds
l2ll o o7iz2@y) < 2exp ([laoll=(@)T) max gjllzz @ vz 0.7y (2.4)

Proof. By taking the change of variables y(z,t) = exp (—|lao| =(g)t)z(z,t) the
above equation is transformed in the following one

ay - .
7¢ T AV Hlao(@, ) + llaollz~@ly = exp(~flaollz=(@)?) > wit)g;(x) in Q,
j=1
y = 0Oonl,
y(0) = O0in .

Multiplying the equation by y and integrating in Q x (0,t) for ¢t < T we have
t ay t
| [ Spvdeds [ [ Ayt laote,s) + ool @y dods
0 Jo Ot 0 Ja

< fj [/ (5l oy, s

Using the ellipticity condition (A1) and the fact that %y = %a—yj we get

Iy, )1 720) < 212.333” 19512 @ vl 10,7y 19l Lo (0,122 () for a.a. t € [0,T].

We readily deduce that

||Z/||Loc(o,T;L2(Q)) <2 1%agxm ||gj||L2(wj)HUHLI(O,T)m-

Inserting z = exp (||aol| L (@)t)y(x, ) in this inequality, (2.4) follows. O

LEMMA 2.6. The solution operator G is Lipschitz from U,q to L>(0,T; L?(52)),
i.e., there exists a constant L1 > 0 such that

[Yur = Yus | 0,7522(0)) < Lillur — uzl|pro,rym  Vur, uz € Una.
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Proof. Denote z = y; — y2. Using again the mean value theorem, there exists an
intermediate ¢ such that

0 0 X - :
G A gt = 3o (us(t) ~ wa(0)ge) in Q
j=1
z = 0onl,
z(0) = 0in Q.

Using Theorem 2.1, (1.4) and (2.4), we obtain the desired result. O

Next, we state the differentiability properties of the objective functional. As
usual, to every u, we relate the adjoint state ¢, that satisfies

Opy . 0 oL .
_i + A <pu + i(I‘?t? yu)@u = 7(z7tayu) mn Q7
ot Oy Oy (2.5)
Yy, = 0onl, ’
ou(T) = 0in Q,

where A* denotes the adjoint operator of A. Assumption (1.6) together with Theorem
2.1 imply that ¢, € L*(0,T; H3(2)) N C(Q) for every u € U,q

lpullz2o,msm @) + 1ullc@) < Koo Vu € Uag; (2.6)
see [20, §I11-7 and §ITI-10]. We also introduce the continuous functions
vus® = [ puleglade, 1<5<m. (27

The next theorem follows from the chain rule, Theorem 2.4 and assumptions (A2)
and (A5).

THEOREM 2.7. Given p > 1, the functional J : LP(0,T)™ — R is of class C?
and for every u,v,w € LP(0,T)™

m T
OIS /0 W (£)0; (1) dt (2.8)

2 2
J" (u) (v, w) = /Q (gyg(%t,yu) — @u((zyf(x,t,yu)) Zy 2w A dt. (2.9)

Remark 2.8. The functionals J'(u) and J"(u) can be extended to continuous linear
and bilinear forms, respectively, in L*(0,T)™. Notice also that assumptions (A2) and
(1.6), Theorem 2.1, Lemma 2.5 and (2.6) imply the existence of some My > 0 such
that

J" (w)(v,w) < Ma|| 20|l 220 |2wllL2(@) Vv € Uaa, Yv,w € L*(0,T)™. (2.10)
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3. First and second order optimality conditions. Existence of a global
solution of (P) follows in a standard way. Since (P) is not a convex problem, we have
to consider local solutions as well. Let us state precisely the different concepts of local
solution.

DEFINITION 3.1. We say that @ is a LP-weak local minimum of (P), p € [1, +00],
if there exists some € > 0 such that

J(@) < J(u) Yu € Upg with ||t — ul|poo,rym < €.
We say that @ is a strong local minimum if there exists some € > 0 such that
J(w) < J(u) Vu € Uag with ||ya — yullL=(q) < €.
We say that @ is a strict (weak or strong) local minimum if the above inequalities are
strict for u # .
LEMMA 3.2. The following properties hold:

1. @ is a L*-weak local minimum if and only if it is a LP-weak local minimum
for every p € [1,+00).

2. If u is a LP-weak local minimum for some p < +oo, then it is a L -weak
local minimum.

8. If u is a strong local minimum, then it is a LP-weak local minimum Vp €
[1, 00].

Proof. Statement 1 follows from the boundness of U,q in L>(0,7)™. Statement
2, follows from the inclusion L*°(0,7)™ C LP(0,T)™; cf. [10, Page 14].

To prove statement 3, notice that the set {u € Uaq : ||u — @10,y < J} is a
subset of {u € Uaq : |7 — yullz=(@) < p} if 6 is sufficiently small. O

First order optimality conditions read like:

THEOREM 3.3. Suppose @ is a local solution of (P) in any of the senses given in
Definition 3.1. Then, there exist §j and @ in L?(0,T; HY(Q)) N L>(Q) such that

oy _ _ U )
S AT+ tg) = Y u(t)g(@) in Q.
j=1 (3.1a)
gy = 0onk,
g(0) = yo in Q,
0P 0 oL
P iwer Y wrne = Larnma
ot Jy Jy (3.1b)
p = 0onk, ’
e(T) = 0inQ,

T
/ @J(t)(u(t) —a;(t))dt > 0 Va; <u(t) < Bj ae in(0,7), 1 <j<m, (3.1c)
0
where

¥i(t) = / gj(x)p(z, t)dx.

J
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As usual, we can deduce from (3.1c) that

- e T _ 20 ifﬂj(t):aj
a;(t) = { gi liff“;g »(8)200 and 0;(t) <0 ifa,(t)=p5; (3.2)
J J =0 ifaj <ﬂj(t)<ﬁj.

Now, we establish the second order optimality conditions. In the sequel, u will
denote a control of Uy,q satisfying (3.1a)—(3.1c) along with the associated state § and
adjoint state @. We define the cones of critical directions, for any 7 > 0,

>0 ifﬂj(t):aj
Cr={vel?(0,T)": vj(t)s <0 ifu;(t)=p; }
=0 if [(t)] > 7

For 7 > 0, C7 can be considered as an extension of the classical cone of critical
directions Cz = C2. Tt is well known that J”(@)v? > 0 Vv € Cj is a necessary second
order condition for local optimality of ; see, for instance, [5, §3.2] or [12]. In order
to have a minimal gap between the necessary and sufficient second order conditions,
we would like to formulate a sufficient condition as J”(a)v? > 0 Vv € Cy \ {0} or
J"(a)v? > 6||v\|%2(01T)m Vv € Cy. Indeed, these two conditions are equivalent and
sufficient if the Tikhonov term is included in the cost functional; see [4], [12] or [14].
However, when the Tikhonov term is absent, as in our case, these two conditions
are not longer equivalent and they are not sufficient, in general, for local optimality.
Furthermore, observe that C; = {0} if @ is a bang-bang control, hence the above
inequalities do not provide any information. Due to these arguments, some researchers
have suggested to consider extended cones as C7 with 7 > 0; see [19] and [21]. Then
the reader can be tempted to write the sufficient second order condition in the way:
J"(w)v? > 5”’0”%2(0,7«),“ Vv € Cf. Unfortunately, this condition does not hold, see
[8]. In [8] and [14], a different condition was assumed:

36 > 0 and 37 > 0: J"(@)o? > b|z)|72(p) Vv € CF, (3.3)

where z, = G'(u)v is the solution of (2.2) for y, = . Then, it was proved that if
(a,y, p) satisfy (3.1a)—(3.1c) and (3.3), then there exist € > 0 and x > 0 such that

_ R _ _
J(u) + §||2/u - Z/H%%Q) < J(u) Yu € Unq ¢ |Ju —allp20,mym < e. (3.4)

This inequality proves that @ is a strict L2-weak local minimum of (P). To deduce
error estimates for finite element approximations for the state variable, see Section 4
below, we would like to use (3.4) with © = 4,, the solution of the discrete problem.
Nevertheless, the technique would work only if we have that u, converges strongly
in L2(0,T)™ to i, which is something we cannot deduce due to the absence of the
Tikhonov regularization term.

A possible solution, also suggested in [14, Corollary 4], is to use a different cone.
Define

r 2 m. . >0 ifﬁj(t):aj ,—
EI = {vGL 0, 7)™ : Uj(t){ <0 ifaylt) B, and J'(u)v < 7|zl L2q) ¢ -

It is established in [14, Corollary 4] that if (@, 7, @) satisfy (3.1a)—(3.1c¢) and
Ir>0and 36 > 0: J"(@)o? > bz )72 Vo € EL, (3.5)
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then there exist € > 0 and x > 0 such that
_ K _ _
J(@) + 5 llyu = Gll72g) < J(w) Vu € Una : |y — Fllieq) <& (3.6)

Hence, 4 is a strict strong local minimum of (P). The reader should observe that
the cones C] and E7 represent two different ways of extending Cj, none of them is
included into the other. We finish this section proving that condition (3.3) is also
sufficient to deduce (3.6).

THEOREM 3.4. If (u,y, ) satisfy (3.1a)—~(3.1c) and (3.3) then, there exist € > 0
and k£ > 0 such that (3.6) holds.

Before proving this theorem, let us establish the following auxiliary lemma.
LEMMA 3.5. The following statements hold.
L.- Vy > 0 there exists € > 0 such that if u € Uag and ||y, — 9l|L~(q) < &, then

Yato(u—a) — Il <~ V0 € [0,1]. (3.7)
2.- Vp > 0 there exists €, > 0 such that if u € Uagq and [|yu, — YllL~(q) < €p, then

[T (@+ 0(u— 1)) — J" (@) 0*| < pllzy|l2q) Yo € L*(0,T)™ VO € [0,1].  (3.8)

Proof. According to [14, Lemma 6], for every p > 0 there exists €, > 0 such that
if u € Uaq and [Jyu, — 9ll L~ (@) < €p, then

(") = " (@))0] < pllzo 320 Vo € L2(0,T)™.

Therefore, (3.8) is an immediate consequence of (3.7) and this inequality. Let us prove
(3.7). Take u € U,q such that ||y, —7|| < € with e > 0 to be defined later. Let us prove
that (3.7) holds for an arbitrary 6 € (0,1). Consider z = Yy g(u—a) — [J + 0(yu — )]-
The function z satisfies

0z

o¢ T A2t faroe—m) —fH) +0(f(ya) - f)] = 0inQ,
z = 0on?2,
z(0) = 0inQ,

Applying the mean value theorem, we have that there exist measurable functions
0 < 6i(x,t) <1and 0 < fz(x,t) <1 such that, if we name

Y1 =9+ 01 (Yarou—a) —¥) and yo =4+ 02(yu — 7),
we have

0z

0 0
G A S ) o — 1)~ 05 (2) 0 —9) =0 Q.

Note that

Yatou—a) — J =2+ 0(yu — 7)- (3.9)
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So, applying again the mean value theorem, there exists another measurable function
0 < f5(z,t) < 1 such that, if we name y3 = yo + 03(y1 — y2), then

0 0
8—£<y1><ya+9<m> . 93—£<yz><yu )
0 0 0
=a—£<y1>z n 96—5@1)@“ . 9;75@2)(% —9)
of o2 f

So the function z satisfies

9z of 92

— 4+ Az + fy(y1)z = —QaTlJ;(y?))(yl —42)(Yu — ) in Q.

From Theorem 2.1 it is clear that y;,y2 and y3 are uniformly bounded in L*°(Q) by
M. Using assumption (A2) and the fact that ||y, — 7lr=(g) < &, we deduce with
[20, §ITL.7] the existence of a constant Cy > 0 independent of w such that
2]l (@) < Che. (3.10)
With (3.9), (3.10), 0 < § < 1 and the condition ||y, — 7||L=(q) < €, we deduce that
1Ya+o(u—a) = Ulle(@) < (C1+1)e.

So (3.7) holds if we define

(3.11)

Proof of Theorem 3.4. Consider u € U,q such that ||y, — gl[z~(g) < €, where
e will be fixed later independently of u; see (3.21) below. A second order Taylor
expansion yields the existence of 6 € (0,1) such that

T) =) + T (5) (o — 1) + 5" (8 + O — ) (u — ) (3.12)
Define for 1 < j <m

Uj(t):{ wi(t) —a;(t) i [(8) < 7

0 otherwise,

and w =u — @ —v. It is clear that v € C7. Taking into account (3.2) we also have
m T B
T =3 [ b0 0) - 1, (0)d
j=1

m T B m T
ZZ/ zpj(t)wj(t)dtzTZ/ w; (8)|dt = Tl|w||prorym  (3.13)
j=1"0 j=1"0
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Using (3.12), u— @ = v+w, (3.13), v € CZ, the second order sufficient condition (3.3),
the estimate (2.10) for the bilinear form J”(u), and Young’s inequality, we obtain

1 1
T(w) 2T(@) + 7l oy + 37 @00 + ST @R + T @), v)

+ % [J"(@+0(u—a)) —J" ()] (u—u)?

_ J M,
>J(@) + rlwllz oy + Szl — 2zl

1 _ _ _ _
= Malzollr2 @ ll2wllizz@) + 5 [J"(@+ 0(u — @) = J"(@)] (u - a)®
_ ) 1 M,
27 + lwllson + Hlalie - Ma (5+ 5 ) Tl
1
+3 [J" (@ + 0(u—a)) — J"(@)] (u— u)? (3.14)
Using this inequality, Lemma 3.5 with p = /8 and v = u — 4, and assuming that
e < g, given at the start of the proof, we have
_ ) 1 M,
) 2@ + el oy + §la e — M (5 + 52 leullae
g 2
- 176||Zu*71||L2(Q) (3.15)
We notice now that
qu*ﬂll%?(Q) :HZU+wH%2(Q) < ”ZUH%?(Q) + ||Zw||%2(Q) + 220l 2 (@) IZw ll 22(@)
<2 201720y + 2l 2wllZ2(g)»
and hence sz||2L2(Q) > é||zu_ﬂ||2L2(Q) — ||zw||%2(Q). Inserting this in (3.15) we get

_ ) 1 My, 6
J(u) =J(u) + E”ZU—TLH%Q(Q) + 7lwllzr01)m — M2 ( +—=+ ) ||Zw||2L2(Q)'

275 1
(3.16)

Let us estimate 7{|w|| 11 (o, 7y=. Using again (3.13) and the expression for the derivative
of J obtained directly by the chain rule, we have

oL
Tlwl L1 0,mym <J'(@)(u — @) :/ ?(x,t,g)zu,adxdt
Q 9Y

oL _
S"Fy(iauy)HL2(Q)||Zu771HL2(Q)' (3.17)

Define now n =y, — (§ + zu—a). The function 7 satisfies the equation

0 0
9 4 An+ f(ya) — F(5) a%(y)zu,ﬁ —
n = 0onl,

n(0) = 0in Q.

ot

Using a second order Taylor expansion and the definition of 7, we have that there
exists 0 < 6(z,t) < 1 such that, if we name § = § + 0(y,, — §), we have that

o HANt 5,00 =55 3@ - 9)* in Q.
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Again from Assumption (A2), and the condition |y, — 9|z~ (@) < €, we deduce the
existence of a constant C; > 0 independent of € and w such that

Inllz2(@) < Crellyu — ¥llr2g) < VTIQIC1E2. (3.18)

Using, this, the definition of 1, and |y, — ¥z~ () < €, we infer

lzu-allz2@) < Mlle2@) + lyu — ¥llL2@) < (Cre + D)V T|Qe.
Now, from (3.17) we deduce the existence of a constant Co independent of u such that

’TH’LU”LI(&T)m <Cse. (3.19)
Next we use (2.4) and (3.19) to obtain
Cs
”ZMH%Z(Q) < THZw||2L°°(O,T;L2(Q)) < 75Hw||L1(0,T)’"
and, hence,
72 9
TllwllLo,rym = @HZme(Qy (3:20)

Using this and (3.16), we have that

_ ) 5 2 1 My, o 2
J(u) > J(u) + E”Zufﬂ”LZ(sz) + [6’35 — M, (2 + W + 4 ||Zw||L2(Q)

So the condition

72
e <min\ €,, 3.21
S Keereeers) .

yields
_ J 2
T) 2I0) + By (3.22)
Finally, using again the definition of the function n and (3.18), we have that
19u = Fll2@) <Inllz2@ + lIzu-all2@) < Crellyu = GllL2@) + zu-allz2@)-

So imposing also € < ﬁ we have that ||zu—allz2(Q) > 3||¥u — ¥llz2(q)- Using this

and (3.22) we obtain

N i
J(u) 2 () + ol = 3l 720,

and the result follows for k = §/64. O
Remark 3.6. In the above proof, we have established that
J'(@)(u—a) > 7llw|Lr0,1)m,

_ _ _ 1)
J" @+ 0(u—a))(u—u)* > §||zu_aH%2(Q) — C’||zw||%2(Q) Vo € [0, 1],
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assuming that u € Uaq and ||y, — 3|1~ (q) < € for any 0 < & < eg with g9 conveniently
chosen. From these two inequalities, we get for any number p > 0

_ _ _ _ _ 5
P (@)(u=)+J" (@40 (u—1)(u=a)* > prllw|om)m+gllzu-aliz @) ~Cllzwliz )
Now, using (3.20) and replacing the requirement (3.21) by ¢ < pr2/(C3C) we get that

pT”w”Ll(O,T)m - OHZUJH%2(Q) Z 0.

Hence, we obtain that

P (@)(u — ) + I (@ + Ou — ) (u — @) >

| >

”Zu—ﬁH%Z(Q)'

Finally, taking again € smaller if necessary, we get as in the above proof ||zy—alr2(q) >
Hlyu—3ll12(Q), and thus there exist A > 0 and €, > 0 such that for ||y, —7||L=q) < &,

o (@) )+ " 0 — i)~ ) > Dl — Ty (3:23)

4. Numerical approximation of the control problem (P). The goal of this
section is to get a discrete version of the control problem (P). To this end, we need
to make some additional hypotheses to (A1l)—(A5), that we will assume in the rest of
the paper.

(H1) Q is a polygonal (if d = 2) or polyhedral (if d = 3) convex domain.

(H2) The initial state yo belongs to H2(Q) N HJ (), the coefficients a;; of A are
Lipschitz functions in €, and f(-,-,0) € L*(Q).

(H3) For every M > 0 there exists a constant Cf, ar such that

L
‘g—y(:ﬂ,t,y)‘ <Cppm foraa. (z,t) €@, Y|yl < M.

These assumptions imply extra regularity for the states y, and adjoint states ,,.

THEOREM 4.1. For every u € Usq we have that y,, ¢, € WHP(0,T; L2(2)) N
LP(0,T; H*(Q)) for all p < co. Furthermore, there exists a constant My independent
of w and p such that

10cyullLr 0, 7:L2(0)) + 1YullLe0,1:02(02))
P

< M,
p—1

(||u||L°°(O,T)m F G5 0) | Lo 0,1 22(0)) + ”yOHHZ(Q))v (4.1)

p2

10 2ull e 0,1522(0)) + |@ullLe 0, 1;m2(0)) < Mo Cr.Mos (4.2)

p—1

where My, was introduced in Theorem 2.1 and Cr, a1, s defined in assumption (H3).

The reader is referred to [22] for the proof.

We consider, cf. [6, definition (4.4.13)], a quasi-uniform family of triangulations
{Ki}nr>0 of Q and a quasi-uniform family of partitions of size 7 of [0,T], 0 =ty <
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t1 <--- <ty =T. We will denote N and Ny p the number of nodes and interior
nodes of Ky, Iy = (tk—1,tk), 7 = tgx — tk—1, 7 = max{ry} and o = (h,7). In the
sequel we will use the notation |o| =7+ h

Now we consider the finite dimensional spaces

Y ={z2n € C(Q): zpx € PI(K) VK € Ky and 2, =0 on I'},

Vo ={yo € L*(0,T;Y3) : Yoi1, € Ya VE=1,..., N, }.

The elements of ), can be written as

N, N, Nin
Yo = E Yh,k Xk = E E Yi k€i Xk
k=1 k=1 i=1

where yp, € Yy for k=1,..., N, y;, € Rfori=1,... ,Nrpand k =1,...,N,,
{ei}ﬁ\;’ih is the nodal basis associated to the interior nodes {xl}fvzllh of the triangulation
and xj denotes the characteristic function of the interval I = (tx—1,tx). For every
u € LY(0,T)™, we define its associated discrete state as the unique element y, (u) € Y,

such that

/(yh,k — Yn,k—1)2ndx + Ta(Yn,k, 2n) +/ / flx,t, yn,x)zndadt
Q I Jo

Z/j / uj(t)gj(x)zpdedt Yz, €Yy and all k=1,...,N;, (4.3)
j=1 7 Tk s

/yh,ozhdz:/yozhdx Vzp € Yy,
Q Q

where
aly,z) = Z / 0y, Y0y, zdx Yy, 2 € H'(Q).
ij=1"9

From a computational point of view, this scheme can be interpreted as an implicit
Euler discretization of the system of ordinary differential equations obtained after
spatial finite element discretization. The proof of the existence and uniqueness of a
solution for (4.3) is standard assuming that 7|Cy| < 1 with C given by (1.2).

From [22, Corollaries 6.2 and 6.4], we have that for all u € Uyq

1Yo () = yull L2 () < C(h? + 1), (4.4)
1y (@) = Yull L= 0,7522(2)) < C(h* + 7)|log 7. (4.5)

The control is discretized using piecewise constant functions. Consider
Ur={u; € L0, 7)™ : uy;, ER™ Vk=1,...,N;}.

We denote 7, the Lagrange nodal interpolation operator in space, 7, the L2(0,7)
projection onto U, and 7, = 7, o m,= 7, o 7. Notice that for all u € L*(0,7)™ we
have that

Yo () = Yo (mru) and J,(u) = J, (7 ). (4.6)
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Notice that if u € L1(0, 7)™ \ L?(0,T)™, 7 u is still well defined by the expression

1

—/u(t)dt, k=1,...,N,.
Iy,

(rru)y, =

We formulate the discrete problem as

(Py) min Jy(ur),

Ur €EUr aa

where
Jy(u) = L(z,t,y,(u)(z,t)) dz dt.
(u) /Q (2,1, Yo (u)(2,t)) da dt

and Uy aq = Ur NU,q. Since this set is compact and nonempty, existence of a global
solution of (P,) follows immediately from the continuity of J, in U,.

For every u € L'(0,T)™, we define the related discrete adjoint state o, (u) € V,
as the unique solution of

0
/(@h,k — Ohk+1)2nds + Ta(zh, Phk) + / l(xvtayh,k)Wh,kzhdl'dt
Q I, JQ Oy

L
= / / g—y(x,t,yh,k)zhdzdt Vzp € Yyand all k= N,,...,1 (4.7)
©n,N,+1 =0,

where the functions y;, , € ), are defined by y,(u) = Z]kvz*l Yn,kXk- We also define
Yo (u) € Uy as

Urs (0 = [ eal)a gy () for 1< <

With this notation, we have that for every u,v € L'(0,T)™
m .7
ATIES O DI IO
j=1

and fist order conditions read as follow.

THEOREM 4.2. Suppose U, € Usaq is a local solution of (P,) with associated
discrete state J, = Yo () and discrete adjoint state ¢, = po (). Then

T
/ Vo () (ur i (t) = Ui (1))dt > 0 Vi € Upaq, 1<j <m,
0
where Yy = g (ly ).
Analogously to (3.2), we can deduce that
>0 if ﬂU,j\Ik = Qj

_ (a7} 1f'l/_) . >0 - P e —
Uoj|1, = { 5 if 1;”,' <o ad Ve | =0 il =5
J .31k =0 if o5 < Ug ji1, < Bj-
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5. Error estimates for the optimal states. In this section, we first analyze
the convergence of the approximations (P,) of (P) in a sense to be precised below.
Then we prove error estimates for the difference between the discrete and the contin-
uous optimal states.

THEOREM 5.1. Let @ be a strict strong local minimizer for (P), i.e.,
dp>0:J(u) < J(u) Yu€ Usa \ {8} : |y — Yllz@) < p- (5.1)

Then, there exists a sequence {Uy}o of local minimizers of (Py) such that U, — @
weakly* in L>°(0,T)™. Moreover,

360 : Jo(tig) < Jo(tir) Yy € Ur aa with |[yo(ur) — ol L (@) < g, V|o| < |oo|. (5.2)

holds. Conversely, let {ty}o be a sequence of local minimizers of (P,) satisfying (5.2)

for some given p > 0 and such that i, — @ in L°°(0,T)™. Then @ is a strong local
solution of (P) such that

J(@) < J() Yu €U lya =7l < 5- (5.3)

Before proving this theorem, we establish some auxiliary results.

LEMMA 5.2. There exists p € (0,1) and C,, such that

%0 — Tobull L (@) < Culh* +74/2) Yu € U (5.4)

Proof. First, we observe that H?(Q2) ¢ C'/2(Q) for d < 3. Then, according to
[20, Theorem II1-10.1], Theorem 2.1, and assumptions (A2), (H2) and (H3), we infer
the existence of y € (0,1) and C,, > 0 such that y, € C**/2(Q) and

Hyuch,u/z(Q) S CH Yu € Uad~ (55)
Now, given (g, tp) a point in a K x I, we have with the Holder continuity of y,,
[Yu (0, t0) — ToYu(o: to)| < |yu(zo,to) — Tryu(@os to)| + [ [Yu — Thyu] (0, o)

1 1
< — | |yu(zo,to) — yu(@o, t)|dt + — [ |yu(wo,t) — Thyu(z0,t)| dt

Tk J 14 Tk J Iy,
< ﬁ(/ Ito —t|“/2dt+/ h* dt) < Cu(TH/% 4 b,
Tk Iy Iy

which implies (5.4) due to the arbitrary selection of (zo,%o) O
COROLLARY 5.3. There exists a constant M,, such that

T
o () = yull (@) < My log (=) [loghl (W +7/%) Wu€ U (5:6)

Proof. From [22, Theorem 6.5] we know that

T
s () = yull @) < Clog (=) llog hlllyu = ol =) Voo € Vs Vot € Ura.
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Then it is enough to combine this inequality with (5.3) to deduce (5.6). O

LEMMA 5.4. Consider a sequence {uy,}n C Uaq such that u, — u in L>(0,T)™
and a sequence {0y, }n, with |op| = hy + 7, = 0. Then, J, (u,) — J(u) holds.

Proof. We first write
1o, (un) = J(w)] < [, (un) = J(un)| + | (un) = J(u)].
For the first term, by the mean value theorem, we know that there exists a measurable

function 0 < 6,(z,t) < 1 such that, if we name ¢, = Yo, (Un) + On(Yu, — Yo, (Un)),
then using (4.4), (H3) and (A2) we obtain

)=o) = [ [ (B0t 2:0) = £t (1) 000

< /OT /Q ‘%(m, £ (@) (U, (2.8) = Wi, (1) (1)) | o

OL .
<|| 5= (5 9n) ”yun ~ Yoo, (un)||L2(Q) < O(hi + Tn)-
dy )

L2(Q
The convergence to zero of the second term follows from assumption (A2) and Lemma
22.0

Proof of Theorem 5.1. Part I: Consider the set

Vad,o,p = {ur € Uraat |lyo(ur) — gHL“’(Q) < p}

From Corollary 5.3 we deduce the existence of oy such that ||y, (%) — 7L (g) < p for
every |o| < |o1]. Since, yo (@) = y,(7-@) and obviously 7@ € U a4, we conclude that
T € Vadop Y|o| < |o1]|. Hence, Vogs,p is compact and nonempty. Therefore the
problem

min  Jy(u
UTEVad,a,p U( T)

has a solution u,. We can extract a subsequence, denoted in the same way, such that
Uy — 4 in L>(0,T)™. Since Uraq C Uaa and Uynq is weakly™ closed in L>(0,T)™,
U € Uaq. We also have that g, = yo (o) — ya in L(Q). To check this we write

195 = vallLe@) < 1Yo (ts) = va, =) + Iya, — vall=(q)- (5.7)
From Corollary 5.3 and Lemma 2.2 we infer that both terms converge to 0. Since

Uy € Vad,o,p, We have that

< \ya — Yo (Us)||Le(@) +p—p asl|o| = 0.

Passing to the limit in J,(t4,) < J,(7,@) with Lemma 2.2, we infer that J(a) < J(@).
Due to (5.1), this is possible only if & = u, and so (5.7) implies that ||, — ||z~ (g) — 0
as |o| — 0. Let us take og such that || — 9|z~ (Q) < p/2. Then for any u, € Us aq
such that ||yo (ur) — Jollz (@) < p/2, we get

1Yo (ur) = Gl (@) < 1Yo (tr) = Follzo(@) + U0 — FllL=(@) < p Vlo| < ool
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Then u, € Vy4,0.,p and, hence, J(t,) < J(u,) for every |o| < |og|, which proves the
first part of the theorem.

Part II: We denote, as above, ¥, and 4 the discrete and continuous states asso-
ciated with 4, and @, respectively. We observe that, proceeding as in (5.7), |7, —
Ullee(@) — 0 as |o] — 0. Let us take an arbitrary element u € U,q such that
1y — FllL>(0) < p/2. We have to prove that J(u) < J(u). To this end, we consider
the discrete controls m,u. It is obvious that m.u € U; oq and, from Corollary 5.3 and
the fact that y,(m-u) = ys(u), see (4.6), we have that ||y, (7ru) — yullLc(@) — 0 as
|o| = 0. Therefore, we get

. _ p
Yo (mru) — ycr||L°°(Q) = |Yu — yIILm(Q) < B as o — 0.
Hence, there exists o1 with |o1| < |op| such that
_ p
Hyo(ﬂ-Tu) _yo||L°°(Q) < 5 VIO’| < |0'1|.

Thus, from (5.2) and Lemma 5.4 we infer

J(a) = lim J,(ty) < lir% Jo(mru) = J(u),
o—

o—0
which concludes the proof. ]

Remark 5.5. Let us observe that if {Uy}, is a sequence of global minimizers of
(P,), then there exist subsequences converging to elements . Any of these controls @
is a global minimizer of (P). This is an immediate consequence of the second part of
Theorem 5.1. Indeed, it is enough to take p sufficiently large.

Assuming the second order optimality conditions we can prove some error esti-
mates for the difference between the continuous and discrete optimal states.

THEOREM 5.6. Let @ be a local solution of (P) satisfying the first order conditions
(3.1a)—(3.1c) and the second order sufficient conditions (3.3). Let {t,} be a sequence

of local minima of (P,) such that (5.2) holds and Gy — @ in L>(0,T)™. Then, there
exists a constant C such that

170 — illL20) < C(h+ /7). (5.8)

Proof. By the triangle inequality we have

190 — 9llz2(Q) < 190 — Yu, l22(Q) + 1¥a, — UllL2(q)-

The first term in the right hand side is of order O(h? + 7); see (4.4). We just need to
study the second term. From Lemma 2.2 we know that yz, — ¢ strongly in L>(Q).
From Theorem 3.4, we deduce the existence of € > 0 and x > 0 such that (3.6) holds.
Then, there exists oo > 0 such that for all 0 < |o| < |00l ||ya, — ¥llL~(q) < &. Thus,
using (3.6) we have

IN

J (o) — J(u)

[J(tg) = Jo(tc)] + [Jo(Ug) — Jo(mr10)]
+ [Jo(mru) — Jo(u)] + [Jo(u) — J ()]
= I+II+1I1+1V

K _
5”%10 —y||2L2(Q)

IN



Error estimates in the absence of Tikhonov term 19

Let us estimated the first term. By the mean value theorem, there exists a measurable
function §, = ¥y + 0(ya, — ¥o) with 0 < 0(x,t) < 1 such that

T(iy) — Jo (i) :/Q (L(x, t, ya, (2. )) — L(z, t, §o (2, 1)) da dt

L
= Ot g0 @, 0) (v, (2, 0) — G (2, 0)) v
Q 9
oL i ,
<{|—{-.- = — 2 <
<Gy Gt e — ol < OO 4 7).

where we have used (A2), Theorem 2.1 and (4.4) for the last two inequalities. The
fourth term can be estimated exactly in the same way.

Since @, satisfies (5.2), we have that IT < 0 for |o| small enough. Indeed, we can
argue as in the second part of the proof of Theorem 5.1 to deduce the existence of
o1 such that 7,4 € Ur aq and ||y, (7-%) — o ||z (@) < p/2 for |o| < |o1|. Finally, the
term III is zero because of (4.6).

Collecting all the estimates, we achieve the desired result. O

6. Bang-bang control and control error estimates. In the last section we
have used the quadratic growth property of the states (3.6) to prove error estimates
between discrete and continuous optimal states. The reader can be wondering if it
is possible to get an analogous condition involving a quadratic term for the controls.
The answer is negative in general. In [16], the authors prove that if @ is a local
minimizer of (P), which is not bang-bang, then there do not exist £ >0,k >0,y >0
and r > 1 such that the inequality

J(a)JrE

5 lu — 11||2T(0,T)m < J(u) Yu € Usq:|lu—1|piorm <e

holds. However, if we make a certain structural assumption on the associated adjoint
state with @, which implies the bang-bang property of u, then we can get the desired
inequality. Following [16], the next hypothesis will be assumed in the rest of the
paper.

3K >0, 3y € (0,1] : meas{t € [0,T] : [¢;(t)] <e} < K&, Ve >0, 1 < j <m. (6.1)

Remark 6.1. Notice that under this assumption 4 is a bang-bang control. Let
us comment on this. Assumption (6.1) rules out the possibility of having meas{t €
[0,T]:4;(t) =0} >0, so we will not have singular arcs.

If 1/;j is regular enough and there is a finite number of points {t;}i_, such that

1/;§n)(tk) =0 for 0 <n < my and i;mk)(tk) # 0, then (6.1) is fulfilled by v; with
v=min{l/my: k=1,...,N}.

Suppose mow that ¢; € C*0,T]. Then, (6.1) holds with v = 1 if and only if
the number of points where 1b; vanishes is finite and the derivatives at these points
are not zero. To prove this, first we suppose that there is an infinite number of
points in [0, T] where ¢; vanishes. Then, we can extract a sequence {t,}52, C [0,
converging to some point to € [0,T]. By continuity of v;, 1/_)j(t0) = 0. By the mean
value theorem, between every two consecutive terms of this sequence there is a point
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¥ such that 1/32 (t¥) = 0, hence @é(to) = 0. In a neighbourhood of tyg, we have that
[ (t)] = o(t —to). This contradicts (6.1).

The converse implication follows from the first part of this remark.

Next we prove that, under the assumption (6.1), the sufficient second order con-
dition (3.3) leads to a better growth condition than the one given in (3.6). Actually,
this new growth condition involves also the controls. Before stating this result, we
establish a lemma whose proof is the same as the one of [24, Proposition 3.2] with the
obvious changes; see also [16, Proposition 2.7] for the case v = 1.

LEMMA 6.2. Let u € Uyq satisfy (3.1a)—(3.1b) and (6.1), then

_ _ e
J(@)(u—1u) > vlu=allpigpym Y € Uag, (6.2)

where v = ;(QK;(@ - aj))il/w.

THEOREM 6.3. Under the assumptions and notations of Lemma 6.2 and suppos-
ing that @ satisfies the sufficient second order condition (3.3), then there exist ¢ > 0
and k > 0 such that

N % 1+ K _ _
J(@)+ 5 lu=ll g2 oy + 5 Wu =372 () < J(w) Vo € Una : llyu—ll=(@) <&, (6:3)
where y 1s the state assoctates with u.
Proof. To prove (6.3) it is enough to make a Taylor expansion and to use (6.2) as
follows
1 1
J(u) = J(u) + 5J’(a)(u —a)+ 5[J’(a)(u —a)+ J"(a+ 0(u—a))(u—a)?]
_ v 12 1., _ 1"/~ — —\2
> J(@)+ 5w = 8l gy + 17 @) — 1) + (@ + 0 — 1) (u — )7,

Now we can estimate the last term with (3.23) taking p =1. O

Remark 6.4. In the case v = 1, it was proved in [15] , see also [16], that the
condition

J"(@p? > —v'|vl|720rym Yo € CF
with 0 < v/ < 2v implies the existence of € > 0 and k > 0 such that

K
J(u) + 5”“ - a”QLl(O,T)m < J(u) Yu € Uaqg: |lu—1allpiomym <e.

Next, we consider the discrete control problems (P, ) defined in section 4. Let @ be
a local minimizer of (P) satisfying the second order condition (3.3) and the assumption
(6.1). Then, from Theorem 5.1 we get the existence of a sequence {iu,}, of local
minimizers of problems (P,) such that @, — @ in L=(0, 7)™, ||§o — §llr=(q) — 0 as
|o| — 0, and (5.2) is fulfilled. In addition, since % is a bang-bang control, we have that
Uy — 4 strongly in LP(0,T)™ for every p € [1,00). Indeed, it is enough to observe
that

T
/ |ﬂ[,,j—aj|dt:/ (agyj—aj)dt+/l (@ — Ug,j)dt — 0 as 7 — 0,
0

Lo, Bj
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where

I, ={t€(0,T):u(t) = c;} and Ig, ={t € (0,T):a;(t) = p;}.

This proves the strong convergence in L!(0,T)™. Moreover, due to the boundedness
in L*(0,7)™ of the sequence {u, },, we conclude the strong convergence in LP(0,T)™
for every p < oo.

The next theorem provides an estimate for the difference @, — .

THEOREM 6.5. Under the previous notations and assumptions, there exists a
constant independent of o such that

lto — @l L1 o,rym < C[(h2 +7)| log7‘|2]"’, (6.4)
_ _ 41
195 — 9llL2(q) < CU(A* + 7)|log 7[*] = (6.5)

Proof. Since iy — u, for any € > 0 there exists o9 > 0 such that ||, —7|| L~ (o) < €
for every |o| < |og|. Now, using (6.2) and the fact

T4 (1) (i Z/ o (i) — Ugz) dt

_ Z/ s (Trity — g 3) dt = T (1) (00 — 1) > O,
j=1"0

we get with the mean value theorem the existence of 6 € (0,1) such that we have for
g :a+0(ﬂ—ag)

SN =l ey + iJ (@) (g — ) < J'(@) (g — @) < [J'(@) — I} ()] (T — )
= [J'(@) = J'(ue)|(t — u) + [J' (o) — J; (1)) (1 — 1)

m T ~
= —J"(ug) (s — W) + Z/ (Ya,.j — Vo) (Uj — Us, ;) dt.

v, _ 1+ 1., _ _ _
—||ts — u||L1 o.ym T+ [ij’(u)(ug — @) + J" (up) (i — @)?]

<Z// i, — Po))gi(tj — Uy ;) du dt. (6.6)

From Remark 3.6 we deduce the existence of A\ > 0 such that for ¢ as above
sufficiently small

A _ 1., . _ _ _
S, =iz @) < 57/ (@)@ — @) + " (uo) (@ — @)*  V]o| < o], (6.7)

Let us estimate the right hand side of (6.6). To this end, we introduce the function
0% € WhP(0,T; L2(Q2)) N LP(0,T; H?(2)) for all p < oo as the solution of

Op af _ oL .
ar Tt g, (z,t,00)¢ oy (2,t, o) in Q,
¢ = 0onX,

o(T) 0 in .
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Obviously, estimate (4.5) can be applied to estimate o7 — @, hence we have
97 = @ollLoo,miz2() < Ci(h® + 1) log 7|2, (6.8)

Now, we estimate the difference 27 = p5, —¢. Subtracting the equations satisfied
by ¢, and @7 we obtain

9z ., . Of .
- ot + A%z +8y(xat,yug)z

B P ) PR NSl (<) SN ) N I
= |5, (0 1:9) = 5, @ e[ ¢7 + |5 @ tya) = 5 50| @

22=0o0n%, 27(T)=0 in Q.

From assumptions (A2) and (A5), Theorem 2.1, and using the mean value theorem
we infer

1271 Lo 0.1:22(2)) < CollYa, — UollL2(@)-

Now, (4.4) and the definition of 27 imply
lpa, — 7 llL=rL20)) < Ca(h* + 7). (6.9)

Finally, applying (6.8) and (6.9) we obtain with Young’s inequality for p = v+ 1
and g = (7 + 1)/

in:l/OT/QWua — $5))g5(t; — Uy ;) dr dt

< ax NgillL2)la, — @ollLe 012 @) |8 = toll L1 0,7y

< C4(h2 + 7')‘ 10g7’|2||ﬂ — aa-HLl(O)T)m

<Cs[(R* + 1) |log 7?7 + Zna — ag\lﬁi,ﬂm. (6.10)
Finally, combining (6.6), (6.7) and (6.10) we get
L A 2 2 217+1
Yo — @l oy + 2o — 313200y < Col(? + ) log 74,
which leads straightforward to (6.4) and (6.5) O

7. Numerical experiment. Consider Q = (0,1), T'= 1, A = =92, yo(z) =
(1 —z) and m = 1. Define w = [0.25,0.75] and g(x) = xu(x). We will take
f(z,t,y) = v* + e(z,t) and L(z,t,y) = y* + b(z,t)y, where e(x,t) and b(z,t) are

x
defined later. Finally, we take the control constraints a = 0 and 5 = 1.

The state equation is given by

Jy 829 3 _ .
2% 92 +y’te(x,t) = wu(t)g(x)in Qx (0,7)
y(0,t) = y(1,%) = 0 for t € (0,7)

y(x,0) (1 —z) for x € (0,1)
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and the adjoint state equation is given by

2

_9% 87;20 +3y%p = 4y +b(x,t) in Q x (0,T)
©(0,t) = p(1,1) = 0 for t € (0,T)
o(z,T) = 0 for x € (0,1)

We fix g(x,t) = 2(1 — x) cos(2nt), which satisfies the boundary and initial conditions
of the state equation. For specific examples, we just need to define ¢ and u. With
these choices, we define

_ 0y, Py 5
e(l‘,t) - _a + Ox2 -y —|—’U/(t)g(.’E))
and
_ dp D¢ 9 3

We have that (@, 7, @) satisfies the first order optimality conditions (3.1a)—(3.1c).

To solve the problem we do a Tikhonov regularization, cf. [23], i.e., we solve

: _ Yj 2
Join Jy, (u) = J(w) + 5 l[ullz2 o zym-

for a sequence v; N\, 0. This problem is solved using a semismooth Newton method
as described in [10, Section 14]. We use the following algorithm

Algorithm 1: Optimization algorithm

[

Set j = 0, an initial vy > 0 and an initial guess ug, Yo, ¥o
Perform one iteration of the semismooth Newton method for the functional
Jy; (u) starting at u;. Name the result u; 1, yj11, ¢j41

N

3 Set Viy1 = max{yj/271/min}

4 if [lujin —ujllovom) + v — villez@) + i+ — @illL2(@) < € then
5 | stop

6 else

7 ‘ Set j = j + 1 and goto 2

8 end

To discretize the problem, we use two families of uniform partitions in time and
space. In time we take 7, = 37T, k = ko,..., K, so that @ ¢ U,. In space, we take
h;=2""1i=1dq,...,1.

We measure the error in the state variable with respect to 7, I, 24, where 7,
is the numerical approximation of m, given by

N N
S 1 ~ Sttt
T = jEﬂ - /I_,- v(t) dty; ~ 70 = }:1 U(%)X‘j Vv € C[0,T],

i.e., the mid point quadrature formula is replacing the integral.

7.1. Bang-bang control. We define ¢(x,t) = z(1 — z)sin(2xt/T). This func-
tion clearly satisfies the boundary and end conditions of the adjoint state equation.
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k=8 i=10

i| v [ EOCMY k| e7 [EOC)Y] e [EOC]”
1[11E—2| ~— 1[50E-3| — [L7E-2
2[27E-3| 20 2|1.7E-3| 10 |56E—3| 1.0
3/66E—4| 20 3|57E—4| 10 |[19E-3| 10
4[17E—4| 20 4(19E—4| 10 |62E—4| 1.0
544E-5| 20 5/63E—5| 10 |21E—4| 1.0
6|13E—5| 18 6|21E-5| 10 |69E—5| 1.0

TABLE 7.1
Error and EOC in space (left) and time (right). Bang bang control. Example 7.1

For T > 0 small enough, L"”(7) — ¢f"(y) > 0 in Q and second order sufficient condi-
tions hold.

We have that the switching function is

B 0.75 11
Y(t) = /o @(xz, t)dx = 9% sin(27t/T).

.25

So we define

a(t) = 0 if 0<t<05T
W'=Y 1 if 05T <t<T.

Assumption (6.1) is satisfied for v = 1.

We perform two experiments: In the first one, we fix a small time step 7 = 3787
and we measure the error e?’y in the state variable as the space mesh size varies. We
have not been able to measure the dependence of the error in the control with respect
to the spatial discretization parameter.

In the second one, we fix b = 2719 and measure the errors in the state e;’y and

in the control e, = || — @ ||£1(0,7) as the time step decreases. Error in the control
can be computed exactly.

The Experimental Orders of Convergence in space and time are defined as
h, h,
log(e; 1) — log(e;™)

E _hall _ t / E Tk
0cC; Tog(2—-1) —log(2-) and EOC],

log(ey ;) — log(e;™)
log(3=F=1) — log(3—F)

Since the error in space is much smaller than the error in time, we take T' = 0.1.
For the optimization process, we choose vy = 1E — 4, ¢ = 1E — 14, vpin = 1E — 8.
As starting point we take ug = 0, yo = yo(uo) and pg = @, (ug). In all cases, the
algorithm finishes in less than 8 iterations.

The results are shown in Table 7.1. It can be noticed that the EOC in space is
O(h?), while the EOC in time is O(7). These results are quite in agreement, up to
logarithmic terms, with the theoretical results given in Theorem 6.5.
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Fic. 7.1. Discrete optimal control for different time steps. Example 7.2

k e.? EOCY Jo (tUg) Jo ()

2 || 3.6E — 2 —0.04728096 | —0.04629675
31| 19E -2 0.56 —0.04639788 | —0.04619277
4| 1.0E -2 0.60 —0.04629958 | —0.04623007
51 1.2E -2 —0.15 —0.04623967 | —0.04622969
6 || 3.6E—3 1.1 —0.04623509 | —0.04623015
71 27E—-3 0.26 —0.04623024 | —0.04623015
81| 14E -3 0.60 —0.04623044 | —0.04623016

0.49
TABLE 7.2

State error, and function values for problem with a singular arc. Ezxample 7.2

7.2. Singular control. Define ¢(z,t) = 2(1—x)(1—X[0.257,0.757](t)) sin(4nt/T)
and

0 if t <0.25T
a(t) =< 16(t —0.25T)*(T —t)/T° if 0.25T <t < 0.75T
1 if ¢t > 0.75T.

We fix T' = 1. For the optimization process, we choose vy = 1, ¢ = 1E — 14, vy, =
1E — 8. We initialize the algorithm with ug = 0, yo = yo(ug) and ¢g = @y (ug). These
problems are much more difficult to solve: in all cases, the algorithm finished in about
40 iterations and discrete optimal controls are quite different from @ (see Figure 7.1).
Despite this, we have in all cases but one that J,(4,) < J, (7, u); see Table 7.2.

Also, the order of convergence is harder to measure. We have only been able to
perform experiment 2, i.e., we fix h = 27'° and measure the error in the state for
7, = 37F k =3,...,8. The discretization errors are quite big and seemingly behave
as /7 in time, which is in accordance with the result of Theorem 5.6; see Figure 7.2
and Table 7.2. The part of the error depending of h is much smaller, and we have not
been able to measure it.
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7.2. Experimental and theoretical order of convergence for problem with a singular arc.
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