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1 Introduction

Let © be an open and bounded polytope in R?, d € {2,3}, with Lipschitz boundary 9.
Given ygo € L*(22) and A > 0 we define the cost functional
1 A
J(y,u) = §||Y*y_()||12‘2(9>+§\|U||i2(9)- Y]

In this article we devise max-norm a posteriori error estimators for the following optimal
control problem: Find

min J(y, u) @

subject to, for a given f € L?(Q), the linear elliptic partial differential equation (PDE)

—Ay=f+u inQ, y=0 ondQ, 3)
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and, for a,b € R with a < b, the control constraints
u € Uy, Uug == {v € L*(2): a <v(x) < b for almost every x in Q}. 4

Within the framework of finite element approximation, error estimates in the maximum
norm are of special interest in applied sciences and engineering: they control pointwise ac-
curacy, as opposed to the averaged L*-based error estimates that arise naturally in a finite
element setting. Starting with the pioneering works of Nitsche [31,32]], Natterer [30], Scott
[43]], and Frehse and Rannacher [15], the study of a priori error estimates for piecewise
linear finite element approximations of linear and elliptic problems has undergone great
development [12[17.231381141,1421/431/44]]. The analysis of residual-type a posteriori error
estimates in the maximum norm has also been considered in a number of works. To the best
of our knowledge, the earliest two works that study L™ a posteriori error estimators for a
Poisson problem with a bounded forcing term on two—dimensional domains are [13] and
[33]]. The results of Nochetto [33]] were later extended to three—dimensional domains in [7]]
and subsequently improved in [91[10l[34]]. The theory has also been extended to problems in-
volving unbounded forcing terms, the Stokes equations, and obstacle, monotone semilinear,
and geometric problems [316,/10,11434L35].

A posteriori error estimators are computable quantities that depend only on the approx-
imate solution and known data. They can be used to extract information about the local
quality of the approximate solution. This makes them an essential ingredient of adaptive
finite element methods (AFEMs) which are iterative methods that improve the quality of
the approximation while striving to keep an efficient distribution of computational resources
measured in terms of degrees of freedom. The a posteriori error analysis for standard finite
element approximations of linear second—order elliptic boundary value problems has a solid
foundation. We refer the reader to [1.36137,/47] for discussions that include the construc-
tion of AFEMs, their convergence and optimal complexity. In spite of these advances, the
a posteriori error analysis for finite element approximations of constrained optimal control
problems has not been fully developed. The main source of difficulty is their inherent non-
linear feature, which appears due to the control constraints. To the best of our knowledge,
the first work that provides an advance is [26]]. In this work the authors design an error esti-
mator and prove that it yields an upper bound for the error [26, Theorem 3.1]. These results
were later complemented in [19] where the authors propose a slight modification of the es-
timator of [26] and provide an efficiency analysis [19, Theorems 5.1 and 6.1]. A unification
of these ideas has been carried out in [22]]: on the basis of an important error equivalence
the analysis is simplified to provide reliable and efficient estimators for the state and adjoint
equations. The analysis is based on the energy norm inherited by the state and adjoint equa-
tions. However, many problems do not fit into this framework, and the problem we consider
in this work is an instance of this issue. Indeed, since we are interested in maximum norm
estimates, the energy based arguments of [22] do not apply. For extensions and different
approaches based on weighted residual and goal-oriented methods we refer the reader to [2,
31151[18112412839].

Before proceeding with the description and analysis of our method, let us provide an
overview of those advocated in the literature regarding the approximation of )—@) in the
maximum norm. In [29], the authors derive a linear order of convergence for the approxi-
mation error of the control variable for a scheme based on piecewise linear functions [29]
Theorem 2.3]. The analysis of [29] is performed under the following assumptions:

d=2, Qisconvexand Q e C"!, yo €L (Q), r>2. 5)
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Since the control variable is approximated with piecewise linear functions the a priori error
estimate of [29, Theorem 2.3] is suboptimal in terms of approximation. In this work we
propose and analyze an a posteriori error estimator that, when used to drive an AFEM,
delivers a quadratic experimental rate of convergence in the numerical examples that we
perform. Such a rate of convergence is optimal in terms of approximation and consequently
our scheme outperforms the one proposed in [29]]. In addition, our analysis is valid under
the following assumptions:

d €{2,3}, Qs apolytope with Lipschitz boundary, f,yq € L*(). (6)

We comment that an external forcing f is not considered in [29]. Later, the authors of [4]
study, when Q C IR? is a bounded and polygonal domain and yo € C%°(Q) with ¢ € (0,1],
two solution techniques for (Z)—(@): the so—called variational approach and a fully discrete
scheme that discretizes the control with piecewise constant functions; standard piecewise
linear functions are used to approximate the solutions to the state and adjoint equations.
The latter scheme is combined with a post—processing step that defines a new control vari-
able as the projection of the discrete adjoint state into the admissible set; see [4, equation
(3.43)]. The authors of [4] prove that, in both schemes, the approximation errors of all three
variables in the maximum norm behave like /2 |log(h)|; see [4, Theorems 3.8 and 3.15].
The work [4] hinges on the use of appropriately graded meshes to compensate for the fact
that the domain, on which the optimal control problem is posed, exhibits corners. In con-
trast, by embedding our a posteriori error estimators in an AFEM, suitable meshes will be
automatically constructed within the adaptive loop.

The outline of this paper is as follows. In section 2] we introduce some terminology used
throughout this work. In section 3] we study the optimal control problem (2)—(3) and obtain
the associated optimality system. The core of our work are sections @] and[5} In section[d] we
design an a posteriori error estimator for a finite element discretization of problem 2)-(3)
and study its reliability properties, while in section [5] we prove the local efficiency of the
devised error estimator. Finally, in section[6] we present numerical examples to illustrate the
theory.

2 Notation

Let 7 = {T} be a conforming simplicial mesh of Q [14], hr = diam(7T") and

log <1Tn€a§h;l> ' : (7

We assume that .7 is a member of a shape regular family of meshes. Define

lg =

W(7):={wel(Q): wr eP(T)VT €T}, V(7):=W(T)NH(R),

and Uyg(7) := Uy "W (7). We denote by .7 = {S} the set of internal (d — 1)-dimensional
interelement boundaries of .7 and hy = diam(S). If T € .7, .y C . is the set of sides of
T.ForS €. weset Mg ={T",T }suchthat S=TTNT . ForT € 7, we define

N ={T' e 7:. 9 NIp #0}. ®)

For woy € V() and S € . with A5 = {T",T~}, the jump or interelement residual is
[Vwz -vl=v*-Vwgr+ +V~ - Vwg -, where v, v~ are the unit normals to S pointing
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towards TF, T~ € .7. The L*(Q) inner product is denoted by ()i2@)- By A S B we
mean that A < ¢B for a nonessential constant ¢ that might change at each occurrence but
is independent of the size of the elements in the mesh, the approximate solution, and the
control cost parameter A.

3 Optimal control problem

The analysis of the optimal control problem @2)-@) follows standard arguments [25146]
which we now briefly present. Let us introduce the so—called control to state map S': L?(2) —
H} (), which to a given control u € L?(2), associates the unique solution to

(Vy, W20y = (F+uv)2q) VveH)(Q) 9)
With this map at hand, we define the reduced cost functional
FiXQ) =R, F(u):=3SW) —yall g +4ul?q)

The functional F is weakly lower semicontinuous and strictly convex (A > 0). In addition,
the set U,q is a bounded, convex, closed, and nonempty subset of L>(€2). Thus, it is weakly
sequentially compact. We then are able to conclude the existence and uniqueness of an
optimal control U and an optimal state y that satisfy (O) [46, Theorem 2.14]. In addition, U
satisfies the first-order optimality condition F’(u)(u—1u) > 0 for all u € Uyqg [46, Lemma
2.21]. To explore this variational inequality, we define the adjoint state p € HJ () as the
solution to

(VW,Vp)12(0) = (Y —Ya.W)2q) VW€ H)(R). (10)

With the adjoint state at hand, the aforementioned variational inequality reads:
(P+AT,u —U)LZ(Q) >0 VYVueUy,

where by p we denoted the adjoint state associated to y.
We have thus arrived at the following optimality system for @)-@): Find (y,p,1) €
H(2) x H} () x Uyg such that
(VY. VW)2(0) = (F+10,v) 120 VveH(Q),
(YW, VP)12(0) = (V= v, W2 VweH;(2), (an
(P+AU,U—T);2q) 20 VueUy.

The following result will be instrumental in the analysis that we will perform [8.9L/16,
20,21,27,40].

Proposition 1 (higher integrability) Let y € H} () and p € H} (R2) denote the solutions to
©) and (10), respectively. If f,yo € L*(R2), then there exists r > d such that y,p € W7 (Q).
In addition,

Iyllwir) S IF+ullz@)s  lIplwire) Sy —yellz), (12)

where the hidden constants are independent of u, f, y, and yq. In particular, we have, for
6 =1-d/r>0, thaty,p € C%°(Q) with similar estimates.
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As a consequence of the results of Proposition we have that t € C(Q)NH'(Q) since
u=I(-1""p), IT(w) (x) :== min{b,max {a,w(x)}} forallxin Q.  (13)

We recall that the operator IT, defined in (T3) is continuous in H'! () and, for 4 C Q,
it is nonexpansive in L*(¥), i.e.,

[TT(w1) = T (w2) | () < w1 = w2l =gy Vw1, w2 € L7(9). (14)

We approximate the solution of (TT) by finding (Y 5,p5,Uz) € V() X V(.7 ) x Uaa(7)
such that

(VYy7VV9)L2(Q) = (f+ﬁ«77v¢7)1‘2(ﬂ) v Vg € V(y)7
(VWg,Vﬁg)IQ(Q) :(Yy—yg,w,g)l}(!)) Vwg GV(y), (15)
(ﬁgﬁ-lﬁgmg—ﬁy)y(!))zo VugEUad(y).

We conclude by noticing that, in view of (I2) and (T3), it is appropriate to study a
posteriori error estimation in L= (£2).

4 A posteriori error analysis: reliability

We now begin the a posteriori error estimation in the maximum norm. To accomplish this
task, we define the local error indicators

_ 2-d/2) ¢ | — _
67,07 T)=hy If+Uz 2y +hrll[VY 7 - V]i=am00): (16)
_ 2-d/2) _
6P 7 Y7:T) =hy Y7 —yellizr) +hrl[VP 7 - Vlll=ar\00) (17
&(Uz,paT) = II(—pg /A) —Uz|L=1), (18)
1

EV7:P7.07:T) = (6 7,07:T)+8 (7Y 7:T)+ 6 (U7,p5:T))*, (19

and the global a posteriori error estimators
EVYg,Ug;T)= &Y, uz;T), 20
y(V7.Uz7:T) max y(Y7.uz:T) (20)
EPa,Ya:,T) = &Pa,Ya:T), 21
p(P7.Y7:7) max p(P7.Y7:T) (21
{gﬁu (Uﬁaﬁﬂ,y) = max gu (U97ﬁ9;T)7 (22)

TeT

1
EV7.P7:07:7)= (6 Y7.07:7)+E;(P7Y7:T)+EHU7.P7:T)) . (23)

We also introduce two auxiliary variables: y,p € H} () which solve, respectively,
(VY, VW) = (F+U7,V)20) ¥V EH(Q) (24)

and
(VW7VB) = (yy - yQ,W)LZ(_Q) Vwe H(; (Q) (25)

We note that, as a consequence of Proposition |1} ¥,p € H} (2) NC(Q) and thus we can
invoke [3, Lemma 4.2] to conclude that

IY=Y7lli=@) Sta&Yz07:T), P=P7 =) Staép(P7.Y7:T). (26)
Finally, forey =y —Y 4, e =p— Py, and e = U — Uz, we define

[l (ey, e, en)lg == ”eY“%‘”(.Q) + ||€ﬁ\|%°°(g) + HeﬁHim(Q)' 27
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Theorem 1 (global reliability) Let (V,p,U) € HL (2) x H} (2) x L*(Q) be the solution to
and (Y7,97,Uz) € V(T) x V(T) x Ua(7) its numerical approximation obtained
as the solution to (13). Then

”(eyveﬁ’eﬁ)HQ S max{1,)fz}max{l,élg}é’(jg,ﬁg,ﬁg; ﬁ)v (28)

where the hidden constant is independent of the control cost parameter A, the size of the
elements in the mesh  and #.7.

Proof We proceed in five steps.

First we control the error ||U—Uz||;2(q)- Define u = I1(—A~'p ). Notice that 4
can be equivalently characterized by [46, Lemma 2.26]

(ﬁg‘FiG,U—E)LZ(Q) ZO VUEUad. (29)

We bound |t — ul|;2(q) by setting u =t in ([I), u =T in (29) and adding the results to
obtain
Alu— uHiZ(Q) S(P—Pz,U—U)2g)

To bound the right hand side of the previous expression, we let (y,p) € H{ () x H} () be
such that
(Vy, VV)Lz(Q) =(f -‘rﬁ,V)Lz(Q) Vve Hé (2)
and
(YW, VB)2(0) = (Y =Y, W) 2(0) V W € Hy (2).
With the auxiliary adjoint state p at hand, we thus arrive at

~

M\U—a||i2(g) S(P=PU—U)20)+ (PP, U—1U)2)+(P—Pr,U-U)pgq). (0)

We now observe that (V(y —), Vv)2(q) = (U—T,V) 2 (q) forall v € Hj (2) and (Vw,V (p -

P)r2ig) = (V= ¥:W)2(q) for all w € Hj (2). Hence,
(P—P.u—U)p2q) = (V=) V(P—P)r2(0) = _HY—VH%Z(Q) <0.
In view of this, an application of the Cauchy—Schwarz inequality yields
=012 0) S 27" (1B Bz + 1B =Pz ) 5= ll2(a)
from which it follows that
6= S A2 (IB=Bl20) + P~ P I22q)) - 31

We now control HB_BHiz(Q)- Since (Vw,V(P—P))2(0) = (Y — Y7, W) 2(q) for all w €
H} (), we have that

1B~ Bl2 ) S(VB—P). VG- B) e

=G93 P S ([Tl + 1557 l2@) F-Plee)-

Consequently,
yields

5-Blli2(0) < 17— Fll2(@) + I~ 7 l2 - This. in conjunction with 1),

6= S A2 (I9 -T2y + 1 - 57 220y + B P laa)) - (3D
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Upon observing that (V(yfy),Vv)Lz(m =(U—Ug,v)p2q) forallve H{ (), we obtain
I =Y1720) S (VO=9).YE 920y = @~T7.Y—V2(0) S [0-07 ] 20) IV Ill2(0)
and hence, [y —¥l|;2(q) < [0~ Uz|;2(q). Combining this with (32) implies that
6=y S A2 (T2 0) + 115~ 57 120y + BB 2 ) -
The triangle inequality then allows us to conclude that
leallZ ) S T2 0+ G- 20,
Smax {1,272} (5= (R2 g + 15 =57 I220) + P~ 7 |20 )
<max {1,472} (1605 i) + 155730y + BB l2mie)) - G3)

In this step we control ||y =¥ 7| =(q). In view of Propositionthere exists r > d
such that

1Y =Yllz=@) S Y =Yllwir @) S lU=1zl20)
Consequently, the triangle inequality and (33) give us that

2 — ~2 —~ 2
llegllz=(ay S 1Y =Ylli=@) T 1Y =Yz lli=(a)

Smax {1,477} (H?—Vﬂﬁw(g) +P=P7 (o) +Ili-Tz H%w(.rz)) NEE)

To bound |[p— P~

r > d such that

[~(@) We again use Propositionto conclude that there exists

[P —Pllz=@) S IP—Pllwira) SV =Yz l2) SV -Y7l=@)-
Thus, this estimate and (34) imply that
lesliiea) S 1P —Plli=@) + 1P =Pz li-@)

<Smax {1,A7%} (||?—V9||iw(g) +P—PlIf=(a) + Hﬁ—ﬁyﬂiw(m) - (35

The goal of this step is to control the error |[U—U o

estimate

(). We begin with the basic
[5-55 2- () S 5= G+ [ — 72 (36)
Using (T4) we have that
[T =l (0) = IT(=27"9) =I(=2""P7) () < | =27 'P— (=27 'P7)llf~(q)
=221 —Pzlli=(a)
Therefore, by using (33), we can conclude that
lewll7-(q) S max {1,A7*} (H?—Yyﬂiw(g) +P—P i) + Hﬁ—ﬁyﬂiw(m) (37)

upon using the fact that 1 + A~ *max {1,A72} <max {1,A72,17*} <max {1,A7*} since
1
A72< o (1+27%) <max{1,A7*}. (38)

The claimed result follows upon gathering (34), (33) and (B7), and using 22), (26)
and (38|

3)). O
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5 A posteriori error analysis: efficiency

Let 24 denote the L2-projection onto piecewise linear functions over .7. For g € L?(R)
and .# C .7 we define

1

2
osc7(g:.4) = ( Y h‘%"lg—ﬁyglliZ(T)) : (39)
Tel

Lemma 1 (local efficiency of &) In the setting of Theorem we have that

&V 707:T) SV =Yz =gy +PF 0= 07 || =(ap) +0sc 7 (F47),  (40)

where the hidden constant is independent of the control cost parameter A, the size of the
elements in the mesh 7, and #.7 .

Proof Letv € H}(£2) be such that vir € C%(T) for all T € 7. Using (TI) and integrating
by parts yields

[ VG55 wv= ¥ [+av+ ¥

reg /T Se.s

[1997-vIv.

Since on each T € .7 we have that v € C2(T), we again apply integration by parts to con-
clude that

/Qv(yfvy)'Vv: ’ng/rm(y*”)’SEZy/SWV’V“(V*”)'

In conclusion, since the left hand sides of the previous expressions coincide, we arrive at the
identity

Y [ o+ ¥ [y viv=— ¥, [ aviy-v5)

TeT Se.s reg /T

- ¥ [vvie-32). @1)

Se.”

for every v € H} () such that vir € C*(T) for all T € 7. We now proceed, on the basis of
(T8), in two steps.

Let T € 7. We begin with the basic estimate

2—d/2 — 2—d/2 — 2—d/2
hy Pl +uzllpm <hy P2t +usllpa +hy Pl - Pofllpg. @)

By letting v = Br = (2 4f +U ) ¢% in (@I}, where ¢r is the standard bubble function over
T [1147], we obtain that

| (@otrtu)Br == [aBr5-37)~ [ @=ar)pr— [ (=208 @3)

since [([VBr-V](Y—Y o) =0 for all S € .. We now bound each term on the right-hand
side of @3] separately. Since A(P7f+uz) =0 on T, we have that Afr = 4V (P 5f +



Maximum-norm a posteriori error estimates for an optimal control problem 9

Uz) - Voror +2(Zaf+tuz)(erAer + Vor - Vor). This equality, the properties of the
bubble function @7 and an inverse inequality allow us to conclude that

JRLES

d/2—1 — dj2-2 — —
S (K IV @ ot 4T ) + 672N Pt + T liar ) 19 =T llemr)

d/2—-2 _ _
SHPN 2ot v ugllpm IV~ 7 =)

In addition, we have that

[ @z

Slu—tgllpm|Zaf+uzllemr
d/2,— _ _

SH Ul | 2o f+ 8720

and

[ 625081 S 6= 2| 257 +55 iz

In view of the fact that ||99f—i—ﬁg\|i2m S 7 (P of+U7)Pr, the previous findings
allow us to state that

2 dj2 2-d/2
P12t +T7 20 SN =T 7 =y + B [6 =T =iy + 17 Il = Pl 2

Consequently, using (@2) we conclude that

2 d/2 —
PIf+T7 |l 2y S 1= =) + T~ T ll=(r) + 05 (T).  (44)

w LetT € 7 and S € .. We proceed to control a7 [|[VY o - V]| ;=(s). To accomplish

this task, we use the property
SIS Vil % | 797 vles| @)

of ¢s, the standard bubble function over S [1,47]. We now let v = ¢s in (IE) and arrive at

‘/[[Vyﬂ"’ﬂ(Ps
S

< ¥ [l+dles+ X [ 5-vslaei+ ¥ F [ =vslves-vil

T'eNs T'eNs T'eNsS' €L
S X A1 (I +05 iz + 1T T =T o)
T'e N

) —1 _
+ Y T et Y ST IV =Y =
T eNg S'eS

In view of the fact that /7 |S|~! ~ h3.79, the previous estimate combined with @3] and ([@4)
yields the bound

hrlIVY 7 VIliz=(s) S hlU =0z = ag) + IV = V7 ll1=(sg) +05€ 7 (F145).

We finally combine the results of Steps 1 and 2 and arrive at the desired estimate (40).
This concludes the proof. a
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Similar arguments to the ones elaborated in the proof of Lemma|[T]allow us to conclude
the following result.

Lemma 2 (local efficiency of &},) In the setting of Theoremmwe have that

&P7.97:T) SIP—P7lli=sg) +hE I =Y 7 ll1=( 1) + 057 (Yo ::47), (46)

where the hidden constant is independent of the control cost parameter A, the size of the
elements in the mesh  and #7.

Lemma 3 (local efficiency of &) In the setting of Theoremwe have that
GU7.7:T) SNU=0 =y + A7 P =P l=r)» 47

where the hidden constant is independent of the control cost parameter A, the size of the
elements in the mesh  and #.7.

Proof Since U = IT1(—1~'p ), definitions (T8) and (T3) reveal that
Eu(U7,P7:T) < I(=2""P7) — (=27 ")l 1=(r) + [T — Uz |l (1)
The Lipschitz property (T4) allows us to conclude that
IT(=A""p2) = I(=A""D) =) SIA'P=2A "B lli=ry =2 P =Pzl =)
from which the lemma follows. ]

The results of Lemmas[T] 2} and[3|immediately yield the following result upon observing
that Q is bounded.

Theorem 2 (local and global efficiency of &) In the setting of Theorem[I)we have that
EV7P7, Uz T) SIV=Y7l=(s3) + P =Pz ll=(ag) H U= U [l 45

+ AP =Pl =) +0sc 7 (F47) +0sc 7 (yas A7), (48)

and
EV7.p7.07:7) Slegsepsen)lla+A7" P =P =)
f; M 1 N7, 49
+maxose (f; A7) + max osc7 (voi A7) (49)

where the hidden constants are independent of the control cost parameter A, the size of the
elements in the mesh 7 and #.7 .

Remark 1 (weighted norm estimates) Motivated by the fact that in the definition of the cost
functional (I) the weights of the involved norms do not have the same dependence with
respect to A, we could also measure the error using a norm that includes a weight o = ¢¢(1):

2 . 2 2 2

ey, ep, €)= lleyllz=(a) + lepllz=(@) + llealli=(o)- (50)

If this norm is used to measure the error, then we can obtain the global reliability estimate
(e es,e0) a0 S max{1,A~", &', &' ?PA 2  max{1,{ 7} 7,P7,U7:7) (51

using (34), (33) and (37). We can also obtain the global efficiency estimate
5(?3,59,59; <y) Smax{l, )‘71 ) a71/2}|‘ (e% €p, eﬁ) ”(X,Q
+ max osc 7 (f; A7) + max osc 7 (yo; A7) (52)
TeT TeT

using (@0), @6) and @7). We remark that for certain choices of the weight a, such as & = 4
or o = A%, the dependence of the factor in the reliability bound on the control cost parameter
A is better than that in the result in Theorem[I] when A is small.
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6 Numerical examples
We illustrate the performance of the devised a posteriori error estimator with numerical

examples. For each example, a sequence of adaptively refined meshes was generated from
an initial mesh by using a maximum strategy: we mark elements 7" for refinement if

. 1 o
&*(V7.pr,Uz:T) > 5 Max &V 7.p7, 0z T').
T'eT

The number of degrees of freedom Ndof on a particular mesh is three times the number of
vertices in the mesh. The initial meshes are shown in Figure[T]

Fig. 1 The initial meshes for Example 1 (left) and Example 2 (right).

6.1 Example 1
We setd =2, 2 = (0,1)%, a =0, b = 1000000, and the data f and yq to be such that

Y(xl,XQ) le)CQ(l —xl)(l —XQ)

and
P(x1,x2) = sin(27x; ) sin(27x7).

Note that U is given by (T3). In order to investigate how the value of the control cost parame-
ter affects the behavior of the a posteriori error estimator £(y o, p o, U ;.7 ), we performed
this example for A € {1,0.1,0.01,0.001}.

The results are shown in Figures |Z| and@ Since we are approximating y, p, and u using
piecewise linear functions, the optimal behavior of the error || (ey, ep, eq) || 2 and the estimator
EV7,P7,Uz:T)is CNdof~!. We hence also plot CNdof ~! for constants C that have been
chosen so that this quantity is close to the dominating quantity on each plot. We can observe
that, once the mesh has been sufficiently refined, the error |(ey,ep,eq)||@ and estimator
&V a,P7,Ug;T) are decreasing at the optimal rate. Note that we have proved that & is a
reliable and efficient a posteriori error estimator for ||(ey, ep, en)||o. However, we have not
proved that &, &, or &, is reliable and efficient for |leg||;=(q), [leglli=(@), or [leg]li=(a),
respectively. Nevertheless, in Figure [2| we also show the errors ||ey{|;=(q), |leplli=(@), and
llewl|z=() and the contributions &,(y 7, U7;7), 6p(P7,Y7:7), and &,(U7,Ppo; T); it
can be observed that optimal experimental rates of convergence are achieved. We also show
the weighted error ||(ey, ep, ex)|[3 @ Which is defined by (50) with o = 4. We observe that,
for the smaller values of A, the designed estimator & (Y ,p4,Us;.7) provides a better
estimate of the weighted error ||(ey, e, en)||1 o than the error ||(ey, ep, en) || @-
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Fig.2 Example 1: For A € {1,0.1,0.01,0.001}, the error ||(ey, ep; ex) ||, the estimator £(Y &, P &, U ;T ),
and the weighted error ||(ey,ep,eq)lla,o (left), the errors eyl =(q) lleplli=(), and |leq|li=(q) and

the weighted error l]/ZHeUHLm(g) (center), and the contributions to the estimator &(Yo,Ug;7),
&P, Yo:;7),and &, (7 ,Ppg;T) (right).
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EF7.P7. 07 T)/|(e5, 5, €n)llo 0 E(F7.P7.07:7)/|(e5. 65 en)llre

10
8
10'
6
10°
4
107"
2
107 0
10° 10° 10 10°

0
Ndof

Fig. 3 Example 1: For 4 € {1,0.1,0.01,0.001}, the effectivity indices &(Y o, P o, U557 )/ (ey, ep, €n) || @
(left) and éa(Yg,ﬁg,ﬁg;y)/l‘(ey7E§, eﬁ)”l,ﬂ (I‘lght)

00625 E0.06

Fig. 4 Example 1: For A = 1, the approximate solutions ¥ o (left), p & (center), and U & (right) obtained on
an adaptively refined mesh containing 10081 vertices.

3 oser 06

Fig. 5 Example 1: For A = 0.1, the approximate solutions ¥ o (left), p &~ (center), and U o (right) obtained
on an adaptively refined mesh containing 10081 vertices.
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Fig. 6 Example 1: For A = 0.01, the approximate solutions ¥ o (left), p o (center), and U & (right) obtained
on an adaptively refined mesh containing 10609 vertices.



14 Enrique Otérola, Richard Rankin, and Abner J. Salgado

1.01 moa'Enwo

Z750

©

R

in:h AR

-0.246

1000

16403

o uaer_m

i

R
g

Q]

g 2

[ e
g

L.
2

-0.0305

|e‘03'EIDuo

Z750

o

2
M[@ T

R
L
8

moargnwo

0 nswlu 06

Wi

2
[

L
s

Fig. 7 Example 1: For A = 0.001, the approximate solutions y o (left), p o (center), and U & (right) obtained
on adaptively refined meshes containing, from top to bottom, 10353, 110545, 1003629, and 3336999 vertices.

In Figures [} [5] [6} and[7] we show some of the approximate solutions y -, p &, and o
obtained and we observe that one of the control constraints is always active. This example
has been constructed so that y and p do not depend on A but U does. We note that for all of
the values of A, the approximate solutions p o and U appear similar on all of the meshes
for which they are shown. However, for A = 0.001, a lot of adaptive refinement had to be
performed in order for y 5 to reach the level of accuracy that was reached for the other values
of A with far less degrees of freedom. For A = 0.001, the error in U & is extremely dominant
and, as previously noted, the estimator that we are using is an estimator for || (ey, ep, ex)|| -

We conclude that the a posteriori error estimator &(y »,po,U;.7) performs well
when the control cost parameter is not too small but that, in agreement with what we have
proved, the estimator is not robust with respect to the control cost parameter A.
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6.2 Example 2

0,1) x (—1,0], a=0, b =1 and the data f and yq to be such

Wesetd =2, Q2 = (—1,1)2\ |
0) with 6 € [0,37/2],

that, in polar coordinates (r,
7= (1—r*cos?(8))(1—r*sin®(6))r*/3sin(26/3)

and
P = sin(27rcos(6)) sin(27rsin(0))r? 3 sin(26//3).

As in the previous example, U is given by (I3). For this example we took A = 1.

10° 10° - 10°
L —— | eyl (o)
AN —A— lep| (o)
—o— llegll =)
10° 10° ----CNdof 10°
10 107 10
107 107 107
10° 10° 10°
10° 10° 10° 10° 10° 10°
Ndof Ndof Ndof

Fig. 8 Example 2: The error ||(ey,ep,eu)|lq and the estimator &(Yo,por,Ug; ) (left), the errors
lleglli=(2), lleplli=(q)> and [legll;=(o)(center), and the contributions to the estimator & (Yo ,Uz;T),
&P Yg: ), and 8,(Ug,po; ) (right).

NN
NP

N

Fig. 9 Example 2: Adaptively refined meshes containing 1264 (left) and 11545 (right) vertices.
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Fig. 10 Example 2: The approximate solutions ¥ o (left), p o~ (center), and U & (right) obtained on adap-
tively refined meshes containing 1264 (top) and 11545 (bottom) vertices.

| == 670707 7)/ll(eg. 5 €allla |
8, 4
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Fig. 11 Example 2: The effectivity indices & (Y o, p o, U7;.7 )/ || (ey. €5 €n) || -

Figure[8]shows the results and we can observe that, once the mesh has been sufficiently
refined, the error || (ey, ep, ex) || @ and estimator £(Y o,p &, U ;.7) are decreasing at the op-
timal rate. Adaptively refined meshes are shown in Figure 0] and the approximate solutions
obtained on these meshes are shown in Figure [I0| where we can see that both control con-
straints are active. The estimator performs well for this example and we observe from Figure
|'1;f|that the effectivity index is above and, once the mesh has been sufficiently refined, close
to 1.
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