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Abstract. We consider an unconstrained linear—quadratic optimal control problem governed by
a singularly perturbed convection-reaction—-diffusion equation. We discretize the optimality system
by using standard piecewise bilinear finite elements on the graded meshes introduced by Duran and
Lombardi in [I7}[I8]. We prove convergence of this scheme. In addition, when the state equation is a
singularly perturbed reaction—diffusion equation, we derive quasi—optimal a priori error estimates for
the approximation error of the optimal variables on anisotropic meshes. We present several numerical
experiments when the state equation is both a reaction—diffusion and a convection-reaction—diffusion
equation. These numerical experiments reveal a competitive performance of the proposed solution
technique.
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1. Introduction. We are interested in the study of new and efficient solution
techniques for an unconstrained linear—quadratic optimal control problem involving a
convection-reaction-diffusion equation. To be precise, let = (0,1)2. Given a desired
state yq : 2 — R, we define the cost functional

1 A
J(y,u) = §||y —vall 2@ + 5”“”%2(9)7 (1.1)

where A > 0 denotes the so-called regularization parameter. Let c,f :  — R be fixed
functions and b : © — R? be a given vector field. We shall be concerned with the
following optimal control problem: Find

min J(y, u) (1.2)
subject to the singularly perturbed convection—reaction—diffusion equation
—2Ay+b-Vy+cy=u+f in Q, y=0 on 09, (1.3)

where € denotes the perturbation parameter and satisfies 0 < ¢ < 1. The term u
denotes the control variable, and y, the solution to the state equation ([L3)), corresponds
to the state variable. We will also be interested in the particular scenario where b = 0,
which yields a singularly perturbed reaction—diffusion problem as state equation:

—?Ay+cy=u+f in Q, y=0 on 0NQ. (1.4)
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Since the optimal control problem (L2)—(L3) does not involve control constraints,
the associated optimality system corresponds to a coupled one involving two singularly
perturbed convection—reaction—diffusion equations: the state and adjoint equations;
see [10, 14} 25] B0]. The adjoint equation has a convection component that is the
negative of the one appearing in (IL3) [I4, 25]. This leads to the computational
challenge of how to efficiently resolve the optimality system associated with (L2])—
(3], which in turn demands the use of an efficient method to solve the state equation
(L3). When solving the latter, it is known that standard finite element techniques
lead to strongly oscillatory solutions unless the mesh—size is sufficiently small with
respect to the ratio between € and ||b||. In addition, the sharp boundary and interior
layers and corner and edge singularities, that usually appear in the solution to these
types of problems, must be efficiently resolved [7], 27, [39] 41].

In the context of optimal control problems, to overcome such difficulties, different
stabilized finite element techniques have been proposed and analyzed in the literature;
see [T, 10, 14} [16], 26, B5] [46] [47]. To the best of our knowledge, the first work that an-
alyzed a stabilized scheme is [I4]. This work considers the streamline upwind /Petrov
Galerkin (SUPG) method, elaborates on the fact that the optimize-then—discretize
and discretize-then—optimize approaches do not coincide and explores their respective
advantages. Later, local projection stabilization (LPS) techniques were proposed in
[10]. These techniques have the advantage that, due to the symmetry of the proposed
stabilization term, optimize—then—discretize and discretize—then—optimize coincide. In
addition, the authors derive global a priori error estimates for the approximation er-
ror of the optimal variables. However, it is important to notice, as pointed out in
[25], that these global error estimates (see also [10] 11 [26] [35] [46]) contain constants
that depend on derivatives of the optimal variables and so in the presence of interior
and boundary layers such estimates become meaningless. This motivates the local
a priori error analysis of [25], where the SUPG method is used to approximate the
solution of the state equation (I3). The authors derive local a priori error estimates
in subdomains ¢ C 2 that do not include boundary or interior layers. However,
the presence of boundary layers pollute the numerical solution, even in subregions
where the solution is smooth. This is due to the fact that the boundary layers are
not sufficiently resolved; see [25] for a discussion.

In some particular cases, where some information on the behavior of the solution
to the single state equation ([3)) or (C4)) is available, it is possible to design a priori
graded meshes to efficiently approximate the boundary layers exhibited by the solu-
tion; see [I7, 18] 29, [41]. Some well-known approximation techniques of this kind are
those based on the so-called Shishkin meshes [9] [34] [41]. In the context of the optimal
control theory, some numerical experiments provided in [25 Section 5.2] show promis-
ing results when Shishkin meshes are considered. In [40], the one dimensional version
of (L2)-(C3) is analyzed and discretized using these meshes. The authors derive
optimal rates of convergence in the energy—norm, but the presented error estimates
for the L2—norm are not optimal in terms of approximation.

In this work we propose a different approach based on the finite element ap-
proximation of the optimality system, associated with the optimal control problem
([C2)—(@3)), on the graded or anisotropic meshes proposed by Durdn and Lombardi in
[I7, [18]. In the case that b = 0, i.e., when (4] corresponds to the state equation,
we propose a solution technique and derive a priori quasi—optimal error estimates in
both the energy and the L?norm. The error estimates derived in the energy—norm
are e-independent [19, [20], which is a property that Shishkin meshes do not satisfy.
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We also propose an approximation scheme for solving the optimal control problem
([C2)-([@3)), where the state equation (3] contains a non-zero constant vector field b.
We prove the convergence of the scheme by invoking the theory of I'-convergence. We
design several computational experiments that show a competitive performance of the
proposed solution technique when it is compared with adaptive stabilized schemes.
In addition, we observe that
e the experimental rates of convergence in both the energy and the L?-norm
are quasi—optimal in terms of approximation.
e the pollution effect discussed in [25] is not observed. This is due to the fact
that the boundary layers are appropriately approximated.

We comment that, the numerical analysis of the proposed approximation scheme
to solve ([L2)—(L3]), where b is a non—zero and constant vector field, could be derived
under strong assumptions on the optimal control variable; see Section H.2.1] for a
discussion. The main disadvantage of our graded-mesh scheme is that it is based on
the anisotropic error estimates analyzed in [I7] which are valid under a tensor product
structure of the domain 2.

The outline of this paper is as follows. In Section 2] we introduce the functional
framework that is suitable for analysing the optimal control problem ([2)-(L3]) and
state existence and uniqueness results in conjunction with optimality conditions. Sec-
tion Blis a review of the graded finite element techniques developed in [I8] and [17]
to solve the state equations ([L3)) and ([4)), respectively. In Section Fl we propose
a numerical technique to solve the optimal control problem ([2)—(T3): a fully dis-
crete scheme that discretizes the optimal control and state with standard piecewise
bilinear finite elements on anisotropic meshes. Subsection 1] contains a complete
quasi-optimal a priori error analysis, in both the energy and the L?-norm, when
(4] is considered as the state equation. In Subsection 4.2 we assume that b is a
non—zero vector field and prove the convergence of the proposed scheme via the theory
of I'—convergence. Finally, in Section [f] we present several numerical experiments that
reveal a competitive performance of the proposed solution technique. We also explore
computationally the performance of our method when solving a constrained optimal
control problem with (3] as the state equation.

Throughout the manuscript, the relation a < b indicates that a < Cb, with a
constant C' that does not depend on either a or b. The value of C' might change at
each occurrence.

2. The optimal control problem. In this section, we describe the optimal
control problem ([C2)-(C3). Following [I0} 25], we present existence and uniqueness
results together with necessary and sufficient optimality conditions. Since (L2)—(T3])
is unconstrained, we reformulate the optimality conditions as a coupled system of
partial differential equations (PDE). On the basis of this idea, we propose a numerical
technique to solve the optimal control problem (L2)—(T3]).

We start by considering some suitable functional analysis setting. We denote by
Y the so—called state space. This corresponds to the standard Sobolev space H3(Q)
equipped with the e-weighted energy norm, which is defined by

||VH§ = EQHVVH%Q(Q) + HV||2L2(Q) Yv e Y.

Since (C2)-(3) is unconstrained, we define the set of admissible controls as Uyq =
L?(Q2). To state existence and uniqueness results we assume that:
(1) 0<e<1.



(2) ce L>™(Q) and b € [Wh>(Q2)]? satisfy ¢ > 0 and
c—%divb2u>0.

(3) f,ya € L*(Q).
The standard weak formulation of (I3]) reads as follows: find y = y(u) € Y such that

B(y,v) = (f + u,v) 2 Vv ey, (2.1)
where (-,+)2(q) denotes the standard inner product in L?(2) and B is defined by

Bly,v) = / €?Vy - Vv +b - Vyv + cyv, y,veY. (2.2)
Q

Under the assumptions ([{)-(Bl), the bilinear form B is coercive in Y x Y, i.e., there
exists § > 0, independent of ¢, such that

Blv|I? < B(v,v) Y e Y. (2.3)

For a given control u € U,q and data satisfying the assumptions (I)-@3]), the
Lax-Milgram Lemma implies the well-posedness of (2.1]). We are then in position to
introduce the so—called control-to—state operator.

DEFINITION 2.1 (control-to—state operator). We define the control to state op-
erator S : Uyq — Y such that for a given control u € U,y it associates a unique state
y =y(u) € Y via the state equation (21I).

It follows that S is a linear and continuous map from H~!(Q) into Y. In view
of the continuous embedding H~1(Q) — L?(2) — Y, we may also consider S acting
from L%(Q)) and with range in L?(Q2). With this operator at hand, we define the
reduced cost functional

1 A
flu) = §||Su — vl + 5”””%2(9)- (2.4)

We now define the optimal state-control pair as follows.
DEFINITION 2.2 (optimal state-control pair). A state-control pair (y(u),u) €
Y X Uguq is called optimal for problem ([L2)-(L3) if y(u) = St and

J(y(u),u) < J(y(u),u),

for all (y(u),u) € Y x Ugq such that y(u) = Su.
We define the adjoint state associated to the state y = y(u) as follows.
DEFINITION 2.3 (adjoint state). Given a control u € U,4, we define the adjoint
state p=p(u) € Y as the solution to

peY: B(a,p) = (y(u) = ya,9)2(0) (2.5)

forallqeY.

We present the following result about existence and uniqueness of the optimal
control together with necessary and sufficient optimality conditions for (L2)—(T3);
see [I0, Theorem 1 and Lemma 1] and [25 Theorem 2.1].

THEOREM 2.4 (existence, uniqueness and optimality conditions). The optimal
control problem ([L2)-L3) has a unique optimal solution (y(u),u) € Y x Ugq. The
optimality conditions

yeY: B(y,v) = (f+1u,v) YWey,
peY: B(v,p) = (y—yaV) YW ey, (2.6)
Ni+p = 0,
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hold. These conditions are necessary and sufficient.
Theorem 2.4] in conjunction with the fact that A > 0, yields immediately the
following reduced and equivalent optimality system: find (y,p) € Y x Y such that

{ AB(y,v) + (p,V)r2) = Af,v)peq)  Vvey, (2.7)
B(g,p) = (¥,d)r22) = —(Ya, D12 Va€Y.

Inspired in this reformulation of the optimality conditions, a natural and simple tech-
nique to solve the optimal control problem is the following: given A > 0, f € L?(Q)
and yq € L?(Q), we solve the coupled PDE system (27), thereby obtaining y and p.
Setting U = —1p, we obtain the optimal variables i and y solving (L2)-(L3).

We finally define the auxiliary bilinear form

A((y,p), (v,q)) := AB(y,v) + (p,V)r2(0) + B(a,p) — (¥,9) L2(0), (2.8)

for all (y,p),(v,q) € Y x Y.

Since an efficient technique to solve (Z1) relies on a method to solve the state
equations ([3) and (L), in the next section we describe simply and efficient ap-
proaches to solve such equations.

3. Discretization of the state equation. In this section we review the graded
finite element approximation techniques developed by Durdn and Lombardi in [I7]
and [I8] for the state equations ([L3]) and (4], respectively. To accomplish this task,
we start by introducing some terminology and describing the construction of the
underlying finite element spaces. We recall that Q = (0,1)2. We consider a mesh .7
of € that is composed of rectangular elements T', with sides parallel to the coordinate

axes, such that
Q= [J T and 0= |T]
TeT TeT

The mesh .7 is assumed to be conforming or compatible. We denote by N the
number of degrees of freedom of the partition 7, and given T' € .7, we define h}. as
the length of T" in the i-th direction, where ¢ = 1, 2.

Since we will be working with anisotropic discretizations that do not satisfy the
standard shape regularity condition [12] 2], we assume the following weak shape
regularity condition [I7, B6]: there exists a constant o > 1 such that, if 7, S € 7 are
neighboring elements, then

Ri (b))t < o, i=1,2. (3.1)
We define the finite element space V(.77) by
V(7)={wz €C’(Q) :wa|r € Q(T)VT € T, wrloa =0}, (3.2)

where, for an element 7', the set Q;(T) denotes the space of polynomials of degree
not larger than one in each variable.

The Galerkin approximation of the solution to (L3)) is given by the unique function
yo € V(.7) that solves the discrete problem

Blyz,vaz)=(f+uvz)zq  Yvg e V(T), (3.3)

where B is defined by [22).

The discretization and analysis developed in [I7, 18] for the state equation (L3])
differs whether b = 0 or b # 0. Therefore, we proceed to review and analyze each
approximation scheme separately.



3.1. The reaction-diffusion state equation. In this case the state equation
is (L4) and then the bilinear form B, defined by (22), is continuous and coercive on
Y x Y with constants that do not depend on e. For convenience, we will consider
c =1 in ([4). Then, invoking Galerkin orthogonality [12] 2] we deduce that

ly —yzlle <|ly—wz|: Ywg € V(7). (3.4)

Consequently, the numerical analysis of (4]) reduces to a result in approximation
theory: the distance between y and y # is bounded by the best approximation error in
the finite element space with respect to the e-norm. To bound such an approximation
error it is standard to consider wy = Il5y in (B4), where II5 denotes a suitable
interpolation operator, and then invoke interpolation error estimates, which in turn
rely on the fact that y typically exhibits sharp boundary layers of width O(e|loge])
along the boundary 0f2. To approximate efficiently such a singular behavior, we
consider the graded mesh introduced in [I7] as a realization of 7. In fact, let h,v €
(0,1) be fixed. We consider a partition {¢;}}£, of the interval [0, 3] given by

50 = Oa 51 = hl/(l_V)a §i+1 = gi + hg;y fOI'j = 17 oM — 27 é—M = %a (35)

where M is such that &y-1 < %, Envior + h§X4—1 > % and &y = % If % — &1 <

Epv—1 — &2 the definition of &y, 1 is modified as follows: &1 = (% +&v—2)/2.

Invoking symmetry we define a graded partition on [3,1]. Collecting this two meshes

we obtaining a partition {&;}72( of [0, 1]. We then define a graded mesh .77 = {T;;}73L,
based on the rectangular elements T;; = [§;—1,&] X [§j-1,&;]. Figure Bl shows an

example of this type of meshes. We remark that the family of meshes {7} satisfies
the weak regularity condition (B with a constant o = 27.
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Fig. 3.1. The left panel shows a graded meshes 7 constructed on the basis of ([B3) with
v = 0.75. The number of degrees of freedom is Ng = 2916. The center panel presents a zoom of
the graded mesh near to the origin and the right panels shows a zoom near to (1,1).

REMARK 3.1 (e-independent mesh). The graded mesh defined by B3) is e-
independent. Computationally, this property has the advantage that one graded
mesh solves efficiently ([B.3]) for a whole range of perturbation parameters. This is
a property that Shishkin meshes do not have; see |20, Section 5].

We now consider the finite element space V(.7) on these graded meshes. Under
this setting, referece [I7] provides a quasi-interpolation operator Iz which is built
on local averages over stars and has optimal approximation properties on anisotropic
meshes; the theory has been recently extended to a Muckenhoupt weighted Sobolev
space setting [36]. Then, these results, in view of ([B.4]), allow us to control |y —y 7 ||c.
To state the precise estimate, we introduce the following notation: we say that ¢
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satisfies ([B.6]) if
¢ € C%([0,1]*) and ¢(0,0) = ¢(1,0) = ¢(0,1) = ¢(1,1) = 0. (3.6)

Then, if u and f satisfy (3.6) and § <~ < 1, we have that

ly —yzll- S |logN#|N,2, (3.7)

where the hidden constant is independent of e and Ng; see [I7, Corollary 4.5]. We
remark that [B7) is called quasi-optimal because of the logarithmic term |logN |.
Notice that, up to this logarithmic factor, the estimate ([B7) is the same as the one
obtained with uniform refinement for the approximation of a smooth solution. We
conclude with the following quasi-optimal estimate in the L?-norm [20, Corollary
4.9]. If % <~ <1, then

1/2 _
ly =yl < log (1) log N |PNE, (3.8)

where the hidden constant is independent of € and N . We remark that the derivation
of (BX) is non—trivial and involves fine results in analysis such as weighted-Poincaré
inequalities and the use of the Hardy—Littlewood maximal function; see [20] for details.

3.2. Convection—reaction—diffusion equation. In this subsection, we con-
sider the graded finite element approximation developed in [I7] for the convection—
reaction—diffusion equation (2.I)). We start by commenting that, since the bilinear
form ([22) is not uniformly continuous with respect to the parameter ¢, the standard
finite element theory based on Cea’s Theorem cannot be applied. However, [18] hinges
on the explicit behavior of the solution to (IL3]) and provide optimal interpolation es-
timates, which are the basis to obtain a priori nearly-optimal error estimates. We
review this theory in what follows.

From now on, and following [I8] [T9], we assume that b = (by, bs) is a constant
vector such that b; < —¢ for ¢ = 1,2 and § > 0. Then, the solution to (I3) presents
a boundary layer of width O(g?|logel) at the outflow boundary {(z,y) € Q: z =
0 or y = 0}. In order to design a graded scheme that captures such a singular behavior,
we proceed as follows [18]. Given a parameter h € (0, 1), we define a partition {&}M
of the interval [0, 1] based on the mesh—points

60207 512h527 §i+l:§i+h§i fOI'jzl,...M—2, 5]\/[:17 (39)

where M is such that €M—1 < 1and €M—1 + hﬁ?\/[q >1.1If1 _§M—1 < §M—1 — fM_g
the definition of &y/—1 is modified as follows: &p—q1 := (1 4+ &y—2)/2. We then
define a graded mesh 7 = {T}; }122/[:1 where each rectangle Tj; is defined by T;; =
[Ei—1,&] ¥ [§j-1,&;]- Figure shows an example of this type of meshes.

We consider a family of finite element spaces defined by (B2) on the graded
meshes constructed on the basis of [38]). We now present the error estimates derived
in [I8[I9]. To state these estimates appropriately, we introduce the following notation:
we say that ¢ satisfies (B.10) if

ORS 04((07 1)2)7 (;5(0, 0) = (b(lv 0) = ¢(07 1) = (b(lv 1) =0,

i+
4 ¢.(1,1):O, for 0<i+j5<2,

i 9.0
0z 0wy

(3.10)
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FIG. 3.2. The left panel shows a graded mesh F constructed on the basis of [B5) with €2 =
10~%. The number of degrees of freedom is No = 1156. The right panel presents a zoom of the
mesh near to the origin.

Then, if f and u satisfy (3.I0), we have the following quasi-optimal error estimate [I8]
Corollary 2.3]:

—1/2
ly =yl Slog? (&) N2,

where the hidden constant is independent of ¢ and N&. In addition, we present the
following quasi-optimal estimate in the L?-norm [19, Corollary 3.7):

ly = yy”m(gz) < log® (6%) N}l,
where again the hidden constant is independent of € and N .

4. Discretization of the optimal control problem. The goal of this section
is to propose and analyze a simple and efficient numerical strategy to solve the optimal
control problem (L2)-(L3)): a fully discrete scheme that discretizes the optimal control
and state with standard piecewise bilinear finite elements on the anisotropic meshes
described in SectionsBIlandB.2] depending on the corresponding singularly perturbed
equation. To be concrete, we consider the following fully discrete scheme: Find

min J(yz,ug) (4.1)

subject to the discrete singularly perturbed equation
yo € V(T): B(yg,Vy)Z(f—i-uy,Vy)Lg(Q) Vvg € V(7), (4.2)

and uzy € V(.7). We recall that B is defined by (22).

We denote by (yz,uz) € V(7)) x V(7) the optimal pair solving (ZI)—(@2).
We define the discrete control-to—state operator Sz : V(7)) — V(.7), which given
uy € V(7), it associates a unique discrete state y7(uz) = Szug solving (2.
With this operator at hand, we define the discrete and reduced cost functional by

1 A
frluz) =J(Szuz,uz)=5lS7us — yallz(q) + 5”“9”%2(9)' (4.3)
We define the discrete adjoint state ps> = p#(u) as the unique solution to

pz €V(T): Blaz,pz)= (Y7 —Ya,97)12(0) Va7 € V(T). (4.4)

We now state the existence and uniqueness of the discrete optimal control together
with the necessary and sufficient optimality conditions for problem ([@.I])-(@2).

THEOREM 4.1 (existence, uniqueness and optimality system). The fully discrete
optimal control problem [EI)-{2)) has a unique optimal solution (Yz,uz) € V(T) x
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V(7). The optimality system

Vo (ig) € V() solution to (E2),
pg(u 7) € V(.T) solution to {4, (4.5)
Aug +pz =0,

hold. These conditions are necessary and sufficient.
As in the continuous case described in Section 2] we eliminate the discrete control
ug € V(7) from (@A) and rewrite the optimality conditions as follows:

{ MB(yz,vz)+ Pz va)e = Mfva)re  Vve € V(I), (4.6)

Blaz,pz) — (Y7,97)2(0) = —(Ya,97)12(2) Va7 € V(T).

We now construct suitable finite element spaces V(.7) that will be essential to
design an efficient solution technique to compute the solution to the discrete system
(@H). Since the discretization and analysis for the state equation (3] differs of the
one for the reaction-diffusion equation ([L4]), we analyze each case separately.

4.1. Reaction—diffusion equation. In this subsection we present a numerical
technique to solve the optimal control problem composed by (L2)) and the state equa-
tion ([4). In addition, we provide a complete quasi-optimal priori error analysis in
both the energy and the L?-norm. For convenience, we will consider ¢ = 1 in (L4).

4.1.1. Energy estimates. The a priori error analysis in the energy norm relies
on a standard Galerkin approximation technique: the distance between (y,p) and
(Y7,p7) is bounded by the best approximation error in the finite element space. To
estimate such an approximation error we will invoke results in interpolation theory
that rely on suitable pointwise estimates for the solution (y,p) to ([27).

If a function ¢ is such that

k
‘8 ¢(1171,1172)

ak

<C (1 " (6_“/8 + e_(l_:“)/a)) : (4.7)

for i = 1,2 and 0 < k < 4, we say that ¢ satisfies [@Z). Under the assumption
that f and u satisfy (B.6]), these pointwise estimates are derived for the solution y to
the reaction—diffusion equation (L4 in [31) Lemmas 2.1-2.5] and [33, Lemma 4.1].
We now proceed to derive the pointwise estimates (@) for the solution (y,p) to the
coupled PDE system (2.7)).

THEOREM 4.2 (pointwise estimates). Let (y,p) be the unique solution to (2.1).
If f and yq satisfy BA), then y and p verify the pointwise estimates ([AT).

Proof. We start by writing the second equation of (Z1) as follows:

B(q,p) = (Y — yd, ) 2(2) VqeY.

Standard elliptic regularity immediately yields p € H?(€2) N Hg(Q2), which in turn
implies that p € C*(2) for « € (0,1); see [23] Corollary 7.11]. We now write the first
equation of (7)) as follows:

B(}_/,V) - (f - [_)/)\7\/)[42(9) VU S Y.

1), an application of Theorem 1.2 in [41], Part III]
)NC (). Given the structure of (4], the previous

9

Since f — p/A € C*(Q) for « € (0,
allows us to conclude that y € C?(



result can be improved by invoking the results of [23, 24, [45]: y € C%(Q) N CH(Q);
see also [41} Part III]. Now, recalling that y —y4 = 0 on the vertices of Q, we conclude,
on the basis of [38, Theorem 2.1], that p € C*(Q) N C?(Q); see also [24} 32} [33] [45].
Invoking the pointwise estimates derived for the solution to the singularly perturbed
reaction-diffusion problem ([4)) in [3T, Lemmas 2.1-2.5] and [33, Lemma 4.1], we
deduce that p satisfies (7). Finally, since p and f satisfy ([B.0)), the same pointwise
estimates hold for y. This concludes the proof. O

REMARK 4.3 (regularity of the optimal control). The arguments developed in
the proof of Theorem .2 in conjunction with the relation At + p = 0, immediately
yield the following regularity result for the optimal control: u € C*(Q) N C?(Q).

The pointwise estimates ([£7) satisfied by y and p allow us to obtain the weighted
a priori estimates derived in [I7, Lemmas 4.1-4.3], which together with the anisotropic
interpolation estimates developed in [I7), Section 3] yield a quasi-optimal a priori error
estimate in the energy norm. Before elaborating on this, let us comment about the
family of meshes yielding quasi-optimality of our graded solution technique.

REMARK 4.4 (graded-mesh for the optimality system). The functions y and p
solve a singularly perturbed reaction—diffusion equation. Consequently, they will typ-
ically exhibit the same singular behavior: sharp boundary layers of width O(¢|loge|)
along the boundary 9. Therefore, the graded mesh based on (B)) is the appropri-
ate refinement law that yields the quasi-optimality of our graded solution technique
approximating the system (27); see Theorem [£5]

THEOREM 4.5 (quasi-optimal a priori error estimate in energy norm). Let (y,p) €
Y XY and (yz,pz) € V() x V(.T) be the unique solutions to 1) and @6,
respectively. Then, we have the following a priori error estimate

_1
MYy =yzle+Ip—pzll S [logN7|N 2, (4.8)

where the hidden constant is independent of € and N .

Proof. Define ey =y —y and e5 = p—py. We write the systems (Z7)) and (£4])
as single equations. Subtracting these derived equations and invoking the definition
of A, given by (Z8), we arrive at the following Galerkin orthogonality property:

Alleg,ep), (vo,a7)) =0 V(vz,q7) € V(T) x V(T). (4.9)
Invoking again the definition of the bilinear form 4 and exploiting ([4.9), we obtain
My =512+ 11 = Bz ll2 = MB(ey, e5) + Blep, ep) = A((ey, e5), (€5, €5))
= A((eg,y —v7), (5P —q7))
S llellelly =valle + llesllellp —azlle,
which, together with Young’s inequality yields

AMy—=yzlle +llp—pzlle S inf A|ly—vele+ inf |p—qzle..
vageVag qz€Vy

Let us estimate inf, ey, Ay — v ||c, the estimate of infq, ev, ||p — 9| being
similar. We bound this best approximation error by using the Q;-quasi interpolation
operator analyzed in [I7, B6]: inf,, cv,, ||y — vzl < ||y —IIzYy||.. We now invoke the
pointwise estimates for y derived in Theorem to obtain the weighted estimates of
[I7, Lemmas 4.1-4.3]. These estimates, in conjunction with the anisotropic estimates
of [I7, Theorem 4.4] on the family of graded meshes {.7}, defined in Section 3] yield

|y = L7yl < |logN#[N52.

The hidden constant is independent of € and N 4. This concludes the proof. O
10



4.1.2. L? estimates. In this subsection, we follow [20] and derive a quasi-
optimal a priori error analysis in the L?-norm. We start with the following estimates.

LEMMA 4.6 (auxiliary estimates). Let (y,p) be the solution to 27) with data f
and yq satisfying @B8). If v, defining the graded mesh BX), satisfies v € [3,1], then

+

e / V(= 1s) - Vv
Q

ez/vw—nym-w‘
Q
1
Slog ()2 1og N7 PN vz, (4.10)
and

+

/Q(V —Ilzy)vs

1
/Q - nyr»)vy\ <log (1)} |logNo NS val.,  (4.11)

for allvy € V(). In these estimates Il & denotes the Lagrange interpolation opera-
tor, and the hidden constants are independent of ¢ and N o .

Proof. Since y and p satisfy the pointwise estimates ([{1), we apply [20, Lemma
3.1] to deduce some suitable weighted estimates for y and p. These estimates are
the key ingredients in the derivation of the desired estimates (A.10) and (@II)), which
follow from an application of [20, Lemmas 4.5 and 4.6]. O

With the help of estimates ([@10) and (@I1), we are able to derive a quasi-optimal
a priori error analysis in the L2-norm. To present it, we prove the following auxiliary
error estimate that is instrumental in the analysis.

LEMMA 4.7 (auxiliary error estimate). Let (Yz,ps) be the unique solution to
D). If f and yq satisfy (B.6]), then we have the following error estimate

1
Alys —Lzylle + [Iy7 — Larylle < log (1) [logN7[*NG', (4.12)

for allvg € V(). In these estimates Il denotes the Lagrange interpolation opera-
tor, and the hidden constants do not depend on € and N .
Proof. We start by using the definition of the bilinear forms A and B, given by

23) and [22), respectively, to derive

Myz —Tzy|2+ [p7 — 7p|2

=MB(y7 —llzy,y7 —1l7y) + B(p7 —1l7p.p7 — lL7p)

=A((y7 —Ugy,p7 —lzp), V7 — L7y, ps — l7p))

= A((y - Hgy,p —Ugp), V7 —lzY,ps7 — Il7p)).
where in the last inequality we have used the Galerkin orthogonality property (3):
A((ey,e5), Y7 — 17y, ps — Il zp)) = 0. Therefore, the estimate [I2) follows by
using ([I0) and (£I1)) with v =y — Iy and vg = ps — 1 p accordingly. This
concludes the proof. O

THEOREM 4.8 (quasi-optimal interpolation error estimate in the L?>norm). Let

(¥,p) be the solution to 271) and I be the Lagrange interpolation operator. If the
grading parameter ~ in 1) satisfies v € [2,1] and f and yq verify B8), then

Iy = o9l 2@ + 1P — Mrplle(e) < log(2)?|logN >N}, (4.13)

where the hidden constant is independent of € and N .
11



Proof. The key pointwise estimates derived in Theorem yields the weighted
estimates derived in |20, Lemma 3.1]. These estimates in conjunction with [20, Lemma
4.1], which only requires to have a function in H?((0,1)?), are the main ingredients
to derive the quasi-optimal interpolation error estimate (AI3) via an application of
[20, Theorem 4.4.]. O

We conclude with the following quasi-optimal a priori error estimate in the L2
norm for the optimal control variables y and p.

THEOREM 4.9 (quasi-optimal a priori error estimate in the L2-norm). Let (y,p) €
Y XY and (yz,pz) € V() x V(T) be the unique solutions to 1) and (@6,
respectively. Then, we have the following error estimate

_ _ _ _ 1 _
MY =Y7llr2) + 1P — Pz llz2) S log(2)?|log N7 |2NS', (4.14)

where the hidden constant does not depend on € and N .

Proof. The estimate ([£I4) follows as a trivial application of the triangle inequality
and Lemma [£7] and Theorem O

REMARK 4.10 (quasi optimal error estimate: advantages and disadvantages).
Theorems and show quasi-optimal error estimates in terms of approximation.
Since the optimal variables y and p have the same singular behavior on 052, the graded
mesh described in Section Bl for a single singularly perturbed equation (L)) dictates
the appropriate refinement technique to obtain the optimality of the proposed graded
scheme (LI). The main disadvantage of the latter is that is valid under a tensor
product structure of the domain €2 and that relies on strong regularity assumptions
on f and yg; see condition ([B.0)).

4.2. Convection—reaction—diffusion equation. In this subsection we design
an efficient solution technique to approximate the solution to the optimal control
problem (L2)-(T3). To do this, we recall that in Section we have assumed that
b = (by,by) with b; < —§ for i = 1,2 and 6 > 0.

To approximate the optimal control problem (L2)-(I3)), we rewrite the optimality
conditions as the system of PDE (2.7]). To design an efficient technique to approximate
such a system, it is essential to realize the structure of the adjoint equation:

—Ap—b-Vp+cp=y—yu,

i.e., it is a linear convection—reaction-diffusion equation with a convective term that
is the negative of the one appearing in the state equation (L3)). As a consequence of
the assumptions on the vector field b, the solution p to the adjoint equation exhibit
a boundary layer of width O(g2|logel) at {(z,y) € Q: 2 = 1 or y = 1}. Inspired in
[18], we now design a graded mesh to capture the singular behavior of the optimal
variables y and p solving ([277)). Given a parameter h € (0, 1), we construct a partition
{&}, of the interval [0, 3] with mesh—points:

=0, & =he®, &u=&+h& forj=1,..M—2, &ur=1/2, (4.15)

where M is such that €M—1 < % and €M—1 +h§M_1 > % If % _§M—1 < €M—1 _§M—2
we consider £y 1 = (% +&p—2)/2. We now invoke symmetry to define a partition on

[%, 1], thereby obtaining a partition {&;}2* of [0,1]. With this setting, we construct
a graded mesh J = {Tw}fgdzl where each rectangular element T;; = [§—1,&] %

[§j—1,&;]. Figure 1l shows an example of this type of meshes.
12
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FIG. 4.1. The left panel shows a graded mesh T constructed on the basis of B3 with e = 1074,
The number of degrees of freedom is N o = 18496. The center panel presents a zoom of the graded
mesh near to the origin and the right panel shows a zoom near to (1,1).

4.2.1. Convergence. To derive an a priori error analysis in both the energy
and the L?-norm we could follow similar arguments to the ones developed in Section
[T and [18,[19]. In fact, following the analysis presented in [I8] for the state equation
(T3), the first step is the derivation of suitable pointwise estimates for y and p (see [19]
inequality (1.3)]). However, the derivation of these estimates requires strong regularity
assumptions on y and u which, in principle, could be unrealistic. In what follows, we
show convergence of our graded-scheme, without rates, by invoking I'-convergence
techniques [8], [15].

To avoid irrelevant technicalities let us here assume that f = 0. In this setting
S is linear. Before starting with the convergence analysis, we remark that the family
of discrete control-to-state operators {Sz} is uniformly bounded in B(L?(Q2)). In
addition, since the error estimates are valid for right-hand sides that range over a
dense subset of L2(£2), we obtain the pointwise convergence of these operators to S.
Similar conclusions hold for the family {S%,}.

We now show the convergence of the fully discrete scheme (Gl

THEOREM 4.11 (convergence). The sequence {Ug} is uniformly bounded. In
addition, {Uz} contains a subsequence that converges strongly to u in L*(£2).

Proof. Since ug minimizes the reduced cost functional fo, defined by (@3], we
deduce that {is} is uniformly bounded. Now, if ug € L?(Q2) and 115 denotes the
quasi-interpolation operator of [I7, 6], the uniform boundedness of both families
{1z} and {Sz} yield f7(uz) < fo(lzuo) < lluollL2) + llyallz2(e)- This implies
the existence of a weakly convergent subsequence. We proceed to invoke the theory
of I'-convergence and prove that this subsequence converges to u. To acomplish this
task, we follow [15] and verify some suitable assumptions.

(a.1) Let us assume that uz — u in L?(£2) and observe that

(Szuz —Su,Vv)r2(0) = (Szu—Su,V)20) + (Sz(uz —u),v)L2(0)

for v € L?(Q). The pointwise convergence of {Sz} to S implies that (Szu —
Su,v)r2(q) — 0, while the pointwise convergence of the sequence {S% } shows
that (Sz(ug—u),v)r2q) = (Uz —u,8%V)2(Q) — 0. Consequently Sgusy —
Su. Invoking the lower semicontinuity property of the norms, we derive that

f) <liminf f7(uz),

where f denotes the reduced cost functional defined in ([2.4]).
13



(a.2) Let u € L3(Q), then Ilzu — u in L?(Q). This implies that SzIlsu — Su in
L?(Q) as well. Then, the continuity of fo yields

f(u) > limsup fz (IT7u).

(a.3) Given that foz(uz) > %Hu?H%Q(Q), [15, Proposition 7.7] implies that the
family {f#} is equicoercive.

Properties (a.1) and (a.2) imply the I'-convergence of fs to f, which implies
that minimizers of fo, if they converge, must do so to a minimizer of f [I5, Corollary
7.20]. Property (a.3) and the uniqueness of the minimizer of the reduced cost f are
the conditions for the Lemma of I'-convergence [I5, Corollary 7.24]: {tz} converges
weakly to u. The strong convergence follow similar arguments to the ones elaborated

in the proof of [8] Theorem 37]. O

5. Numerical examples. Here we explore computationally the performance
of the proposed solution scheme to solve the optimal control (L2)—(L3). With the
graded schemes introduced in Section [, we solve (L)) and explore several test cases.
In addition, we compare our solution technique with a combined method that involves
adaptivity and stabilized schemes. Computationally, we observe a competitive per-
formance of our method in terms of accuracy. We also observe optimal experimental
rates of convergence in both the energy and the L?(2)-norm. The pollution effect
discussed in [25] is not observed. This is due to the fact that the boundary layers
are appropriately approximated. Let us finally remark that the computational imple-
mentation of the proposed scheme is simpler than implementing adaptive stabilized
procedures, but it relies on the a priori knowledge of the boundary layers.

We recall the finite element discretization of the coupled system (Z7) introduced
in Section @ Find (y7,pz) € V(7) x V(.7) such that

{ MB(yz,vz)+ Pz, va)rz@) = Mfvz)ieq) VYvg eV(T),
B(dz,p7) — (Y7,d)2(¢0) = —(Ya,97)12(0) Yaz € V(T),

where the data yg and f satisfy (B.0) in the case that b = 0. We design the graded
meshes on the basis of [B.5]) and (ZI5) depending on the considered state equation.
This solution technique is implemented with the help of a code that we implemented
using C++. In all our numerical examples the domain is = (0, 1)?, and the regularized
parameter is A = 1. The stiffness matrix of this discrete system is assembled exactly.
The forcing terms and the approximation errors are computed by a quadrature formula
which is exact for polynomials of degree 10. The resulting linear system is solved by
using the multifrontal massively parallel sparse direct solver (MUMPS) [5l [6].
We now proceed to explore and examine several numerical examples.

5.1. Reaction—diffusion equation: double boundary layer test. The pur-
pose of this numerical example is to show how a standard Q;—finite element technique
based on the graded meshes (B0 solves efficiently the coupled system (27)) when (4
is considered as state equation. We set v = 0.75 in (88) and ¢ = 1 in ([4). We design
the numerical experiment such that the optimal variables y and p exhibit boundary
layers on 0f). To do that, we consider the data y; and f such that:

e ey 1

_ e 2 —e &2 _ e 2 —e =2

y=xo(l-a2) (1l -1 ———F— |, p=m(l-21) |l -0 — ———F— | .
1—e <2 1—e 22

The optimal state variable y presents a singular behavior at {(xz1,z2) € 9Q : 1 =
0}. Meanwhile, the optimal adjoint state p exhibits a boundary layer at {(z1,x2) €

14



08): w9 = 0}. The asymptotic relations |y — yz|| ~ N}lm and ||p—pzlle & N}l/2

are shown in Figure Bl This illustrates the quasi-optimal decay rate, in the energy
norm, of our graded solution technique for all choices of the parameter ¢ considered.
We also report the asymptotic relation ||y—y 7 || z2(a) & N5 and ||[p—p7||r2(0) ~ N3,
which are optimal in terms of approximation. We conclude computational robustness
of our technique with respect to the parameter ¢.

Example 1 - e2=10"2 Example 1 - =101 Example 1 - e2=10"6
AN EFHP*P’FHMQ) \\ EFHP*P?HLL;LH EFHP*PTHI.-\Q)
107 Sy —y7llz0 107 N ©-ly = y7ll2@) 107 o ©-ly = y7ll2@)
---DOFs™! AN ---DOFs™! >o|---DOFs!

107

100

6 2 6 2 6

10 10' 10 10 10" 10 10 10' 10
Ndofs Ndofs Ndofs
Example 1 - ¢2 =104

Example 1 - &2 = 102 Example 1 - ¢2 = 1070

S-lp—prll- N S-lp—prll- S-lp—prll
" <y -yl < |ly—yol- <y -yl
. [---DOFs~ 12 . ---DOFs™ /2 s, [---DOFs~ 12

107

Ndofs Ndofs Ndofs

Fic. 5.1. Ezample 1: Computational rates of convergence for our graded solution technique
in the L?-norm (top) and in the energy-norm (bottom) with respect to the number of degrees of
freedom (DOFs). The values of the parameter €2 considered are: 1072, 10~%* and 1076, The graded
meshes are based on [B3B) with v = 0.75. In all cases we recover optimal rates of convergence.

In Figure 5.2] we present the numerical approximation of both the optimal state

y and the optimal adjoint state p. To obtain them, we have considered a standard Q-

finite element method on the graded meshes based on (B) with N» = 192721 and
2 _ 106
e* =107".

5.2. Convection—reaction—diffusion equation: double boundary layer
test. In this second numerical example we explore the use of the graded meshes
based on ([LIH) to approximate the solution to the optimal control problem (L2])—
([T3). We consider a convection-reaction—diffusion equation as a state equation: we
set b= (—1,—1) and c = 1 in (I3)). In addition, we consider a suitable data y; and f
such that the optimal variables ¥ and p both have boundary layers. In fact,

_Zz1 1 _z2 1
52 52

_ e —e <z e —e <z
Y= 1_I1_7,L 1_I2_7,L )
1—8 €2 1—6 e2
_(d==) _ 1 _(A—=9) _ 1
— e 2 —e &2 e e2 — e &2
p=11— — 1 T2 — 1
1—e <2 1 —e <2
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Fic. 5.2. Ezample 1: We present the discrete optimal adjoint state po (left) and the discrete
optimal state y o (right) approzimating the optimal variables that solve the optimal control problem
C2)-@C3). We consider b = 0, ¢ = 1 and €2 = 1076. The number of degrees of freedom is
N =192721.

The optimal state y presents a boundary layer at {(z1,22) € 9Q: 21 = 0 and z9 = 0}.
Meanwhile the optimal adjoint state p at {(z1,22) € 9Q: 21 =1 and 2 = 1}. We
remark that that this situation represents a more complicated scenario to the one
considered in Section[5.It the region where one optimal variable is smooth corresponds
to a sector where the other optimal variable exhibit a singular behavior. This leads to
the challenge of capturing efficiently and robustly both solutions. Our graded solution
technique does not present the pollution effect discussed in [25], which is due to the
fact that the boundary layers are appropriately approximated.

Example 2 - 2 = 102 Example 2 - ¢2 = 104 Example 2 - ¢2 = 100

- p7llze - p7ll2e
<y — vzl

---DOFs™!

. |---DoFs!

2 6 2 6

10" 10 10 10" 10 10 10" 10
Ndofs Ndofs Ndofs

Example 2 - 2 = 102 Example 2 - 2 = 1074 Example 2 - 2 = 1076

10

= lp—psll
. Sy — vzl
o[- DOFs12

S| B e =pal: S| Bl —pal:
Ny =yl
B_E._B\———\D()F.cw

Ny —vrl-
---DOFs 12

Ndofs Ndofs Ndofs

Fic. 5.3. Ezample 2: Computational rates of convergence for our graded solution technique
in the L?-norm (top) and in the energy-norm (bottom) with respect to the number of degrees of
freedom (DOFs). We consider b = (—1,—1) and ¢ = 1 in ([[3). The values of the parameter €2
considered are: 1072, 10~* and 10=%. The graded meshes are based on @EID). In all cases we
recover optimal rates of convergence.
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In Figure 0.3l we present the computational rates of convergence for the error
approximating the optimal variables in the energy and in the L?-norm. We consider
different values of the parameter €2: 1072, 10~* and 1075. For both norms, our
method delivers optimal rates of convergence. We also conclude robustness of our
graded technique with respect to the parameter €.

In Figure 5.4, we show the numerical approximation of both optimal variables y

and p obtained by using our graded technique with N = 192721 and 2 = 1076,

Fic. 5.4. Ezample 2: We show the discrete optimal adjoint state po (left), and the discrete
optimal state §o (right) approzimating the optimal variables solving the optimal control problem
C2)-@C3) with b = (—1,—1), c = 1 and €2 = 1075, The number of degrees of freedom is N g =
44100.

5.3. Convection—reaction—diffusion equation: single interior layer test.
Here, we explore the performance of our method by solving the optimal control prob-
lem (C2)—(C3) with b = (1,0) and ¢ = 1 in ([[3]) . We remark that under this setting
our theoretical results can not be applied: the optimal adjoint state p exhibits an
interior layer. We consider a smooth solution as optimal state variable y, and study
computationally if any pollution effect occurs. To do this, we set

1
_ _ _ 1 — 3
y=z122(l —21)(1 —32), p=a122(l —21)(1 — 22)tg ™" ( ) 2) :

as the exact solution to (271). The adjoint variable p present an interior layer on the
line 27 = 0.5.

The asymptotic relations [y—y - ~ N2 [lp=p |l ~ N5'/2, |ly=y7 | 12(0) ~
N}l and [|p—pz|r20) = N}l are shown in Figure[5.5] We conclude that in this case,
which is not is not covered by our theoretical results, we again recover optimality of
our method. This also exhibits robustness with respect to the perturbation parameter
€. We remark that the pollution effect discussed in [25] is not observed. In Figure
.Gl we present the numerical approximations y and po of both optimal variables
y and p, respectively. They were obtained using our graded solution technique based
on the graded mesh ([@I5) with €2 = 107% The number of degrees of freedom is
Ng =192721.

5.4. Graded scheme and an adaptive stabilized scheme. The purpose of
this section is to compare our proposed numerical technique with an adaptive stabi-
lized scheme. Stabilized finite element methods have being proposed to improve the
stability properties of the pure Galerkin method and to reduce its oscillatory behavior
at solving a convection—reaction—diffusion equation [27,[39, 41]. These techniques have
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F1G. 5.5. Example 3: Computational rates of convergence for our graded solution technique in
the L?-norm (top) and in the energy-—norm (bottom) with respect to the number of degrees of freedom
(DOFs). We consider b= (1,0) and ¢ =1 in [C3). The values of the parameter €2 considered are:
1072, 10~* and 10=%. The graded meshes are based on @EID). In all cases we recover optimal rates
of convergence.
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F1G. 5.6. Ezample 3: We present the discrete optimal adjoint state po (left), and the discrete
optimal state yo (right) approzimating the optimal variables solving 1) with b = (1,0), ¢ = 1
and €2 = 1075, The number of degrees of freedom is N o = 192721.

been extended to solve the optimal control problem ([2)—(L3) [10, 25]. We review
briefly an scheme based on SUPQG, which leads to the following system of equations

MBs(yz,vz)+ (p7,va)s = Mfvz)s Vv eV(T),
Bs(az,p7) — (y7,d7)s = —(Ya,97)s Vaz € V(T),

where each stabilized term Bg and (-, -, )s add, to the usual formulation [27]), element
residuals; see [25] equations (2.13a)—(2-13b)]. The finite element space is given by

V() ={Wec(Q): WireP(T)VT €7, Wlpa =0},
18



where Py is the set of polynomials of degree one and {7} is a shape regular family
of triangulation of Q. As it is stated in [25], the properties of the stabilized SUPG
method when is applied to the optimal control problem (L2)—(L3]) are substantially
different from the ones observed at solving the single equation ([3). In [25], the
authors observe optimal error estimates in the H'-norm; the discrete space V(.7) is
based on piecewise linear functions. However, the observed estimates in the L?-norm
are not optimal: O(h). This is due to the fact that the boundary layers are not
properly resolved, and then they pollute the numerical solution in the entire domain.
On the contrary, our proposed graded method delivers optimal computational rates
of convergence in both norms and no pollution effects occur.

We explore a SUPG technique combined with adaptivity. This has as a key
ingredient an a posteriori error estimator and leads to selectively refinements where
the solution is poorly resolved; see [3l [37, [44]. Recently, and in the context of optimal
control problems, reference [28] provides a general framework to obtain a posteriori
error estimators. Following Section 4 in [28] and Section 4 in [43], the following a
posteriori error bound can be derived

1/2
Aly =yzlle +1lp—pzl- <C (Z 77%) with 07 = nfg + 15,

TeT
where
he 7 2
1}y = min {?= 1} (HHT(f) +A (A7 —Tr(b- Vy7) = V7) = b7
+[If = T (F) = A(b - VY7 — TIp(b- Vy2))l[ 72 )
. hE 1 _ 2
+ ) mln{g—z,g} [\ [0nY 71 2 »

2
. _ _ _ _ 2
Ns = mln{g—z, 1} ( |-z (yq) +e*Aps +1r(b- Vps) — cpr + yyHLQ(T)
+|lya — r(ya) +b-Vpg — Iz (b- Vf’ﬂ))HQB(T) )

. [he 1 = 2
Py m{—E} |2 10u P

where II7 denotes the L?-orthogonal projection over P1(T). We construct an adap-
tive procedure, where refinement take place using the so-call mazimum strategy: the
element 7T is marked for refinement if

1
np 23 ITneag{nT}-

The refinement is made by using bisection [37]. Local efficiency can be established by
using standard bubble function arguments [3, [44] on the error equation. We remark
that other techniques can be applied to obtain different error estimators, which deliver
fully computable bounds and in some cases robustness [2] (4 [13] 22].

In Figure B.17 we present the computational rates of convergence obtained by
using the proposed adaptive stabilized scheme to solve examples 2 and 3, for both:
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the energy and the L2-norm. To be precise, we consider ([L3) as state equation with
b=(-1,-1),c=1and e =10"% and b = (1,0), c = 1 and €2 = 10~*, respectively.
We observe that the proposed adaptive stabilized technique recover optimal rates of
convergence, but at the expense of adding residual terms into the formulation, cal-
culating error indicators and conducting a marking/refinement procedure. In Figure
B we also report the computational rates of convergence for our graded scheme,
which shows a better performance than the one using an adaptive stabilized method,
both in terms of accuracy and computational efficiency.
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FIG. 5.7. Ezample 4: Computational rates of convergence in the energy (right) and the L?—
norm (left) for our graded scheme and the proposed adaptive SUPG stabilized scheme, with respect
to the number of degrees of freedom (DOFs). We consider two examples. First, we setb = (—1,—1),
c=1ande=10"%. Second, we setb = (1,0), c =1 and €2 = 10~%. In all cases we recover optimal
rates of convergence. A better performance of our graded scheme is observed.

5.5. A control constrained problem. To explore the versatility of the pro-
posed graded scheme, in this section we consider a control-constrained optimal con-
trol problem that minimizes the functional (II)) subject to the convection—reaction-
diffusion equation (3] and the following control constraints:

ueUad::{veLQ(Q): Ug < v < up ae. inQ},

with u, < up and ug,, u, € R. The existence and uniqueness follows from [42] Theorem
2.14]. In addition, the necessary and sufficient first-order optimality condition is
equivalent to the projection formula

1 1
u= P[umub]{ — /\p} = max{ua,min{ub,—x}} a.e. in ;
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[42] Theorem 2.28]. This projection formula tells us that, in general, we can only

expect 0 € W1°°(Q). Consequently our a priori error analysis can not be developed
due to the restricted regularity properties of the optimal control u.

The associated optimal control problem can be written as follows:

—&2Ay+b-Vy+cy=Ff+a

in Q, y=0 on 0
—e?Ap—b-Vp+cp=y—ys inQ  p=0 ondQ
and
ug if Ai(x) +p(z) < ua,
u=1¢ =% if Mi(@) +p(2) € [ua, ws), (5.1)
up if Au(z) + p(x) > us.

To solve this constrained problem, we use a primal-dual active set strategy [42]
§2.12.4], which relies on solving the following system: Find (y, p,u) such that

—e2Ay+b-Vy+cy—u=f, y=0ondQ,
—e?Ap—b-Vp+cp—y=—ys, p=0ondQ,
(1_XG_X5)§+u:XaUa+XbUb7

where y, and x; are the characteristic functions of the active and inactive sets based
on ([1)). We now construct an exact solution assuming that b =0 and ¢ = 1. We set
the optimal adjoint state as

[3(171, IQ) = —AIQ(l — IQ)E(I1,€2) = —AUf(Il, IQ),
and the optimal control

Ug if up(zy,x2) < ug,
u(z1,22) = ¢ up(wr,@2) if up(w1,22) € [ug, up),
up

if up(z,z2) > up,
where ug(z1,22) = xo(l — 22)E(x1,€%)

In addition, we set y(z1,22) = x122(1 —
21)(1 — x2) and the data yy = e2Ap+b-Vp—cp+yand f = —e2Ay+b-Vy+y— 0.
To generate a singular behavior, we consider

7(1711)/52 _ 71/62
e e
5(:1?1,5) =1 — 1_e-1/e2

Figure 5.8 shows the computational rates of convergence for our graded method,
which solves the state and adjoint equations using the finite element space (B2) on
the graded meshes ([BE). The optimal control is approximated within the following
finite element space

V(7)) = {Uy €cL*(Q):uglr ERVT € T, us <ug < ub},
that is based on the graded meshes (B3). The proposed graded technique delivers
optimal rates of convergence; see Figure
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F1c. 5.8. Example 5: Computational rates of convergence for our graded solution technique in
the L2 -norm, with respect to the number of degrees of freedom (DOFs), when solving a constrained
optimal control problem. We consider b= (0,0) and c = 1 in ([3)). The value of the parameter 2
considered is 1073. The graded meshes are based on [B3) with v = 0.75. In all cases we recover
optimal rates of convergence.
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