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Abstract. We develop an adaptive finite element method for a class of dis-
tributed optimal control problems with control constraints. The method is
based on a residual-type a posteriori error estimator and incorporates data os-
cillations. The analysis is carried out for conforming P1 approximations of the
state and the co-state and elementwise constant approximations of the control
and the co-control. We prove convergence of the error in the state, the co-
state, the control, and the co-control. Under some additional non-degeneracy
assumptions on the continuous and the discrete problems, we then show that
an error reduction property holds true at least asymptotically. The analysis
uses the reliability and the discrete local efficiency of the a posteriori esti-
mator as well as quasi-orthogonality properties as essential tools. Numerical
results illustrate the performance of the adaptive algorithm.
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1. Introduction

We present a convergence analysis of adaptive finite element approximations of
a distributed optimal control problem with control constraints. In particular, as-
suming Q C R? to be a bounded, polygonal domain with boundary T := 92 and
given data y¢ € L2(Q2) and f € L*(Q),v € H(Q) N L>®() as well as a parameter
0 < a <1, we consider the following distributed optimal control problems with

The second author has been partially supported by the NSF under Grant No. DMS-0411403
and Grant No. DMS-0511611. The fourth author acknowledges the support by the elite graduate
school TopMath.



48

bound constrained controls

minimize J(y,u) = ) Jy—y'Ba + 5 Jule (11a)

over (y,u) € H}(Q) x L*(Q),

subject to —Ay = f + u, (1.1b)
weK = {veL*Q) |v<1yae inQ}. (1.1c)

It is well known (cf., e.g., [15, 20, 21]) that (1.1a)—(1.1c) admits a unique solution
(y,u) € H}(Q) x L*(). The optimality conditions involve the existence of a co-
state p € Hj () and a co-control o € L% () such that y, p, u, o satisfy

a(y,v) = (f+w,v)oq , veHI(Q), (1.2a)
a(p,v) = = (y—y v . veEHS), (1.2b)
u:;(p—o)éK, (1.2¢)
(cbu—v)oa >0 , veK. (1.2d)

Here, (-,-)o.o refers to the standard L? inner product and a(,-) stands for the
bilinear form

a(w,z) = /Vw-Vzdx . w,z € HY Q) .
Q

We note that the variational inequality (1.2d) can be equivalently stated as the
complementarity condition

ceLi(Q), v—ueli(), (1.3)
(0,9 —u)oo = 0.

We define the active control set A(u) as the maximal open set A C Q such that
u(z) = ¢(z) f.a.a. € A and the inactive control set Z(u) according to Z(u) :=
U.>o Be, where B, is the maximal open set B C € such that u(z) < ¢(x) — ¢
for almost all x € B. Further, we refer to F(u) := d.A(u) as the free boundary
between the active and inactive sets.

The control problem (1.1a)—(1.1c) will be approximated by Lagrangian type
finite elements with respect to an adaptively generated hierarchy of simplicial tri-
angulations of the computational domain. We note that adaptive finite element
methods (AFEM) are efficient and reliable algorithmic tools in the numerical so-
lution of partial differential equations. AFEMs typically consist of successive loops
of the sequence

SOLVE — ESTIMATE — MARK — REFINE . (1.4)

Here, SOLVE stands for the numerical solution of the finite element discretized
problem, ESTIMATE requires the a posteriori estimation of the global discretiza-
tion error in some appropriate norm or with respect to a goal oriented error func-
tional. The step MARK is devoted to the selection of elements and edges for
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refinement, and the final step REFINE takes care of the technical realization of
the refinement process.

The development, analysis and implementation of efficient and reliable a pos-
teriori error estimators has been the subject of intensive research in the past two
decades and has actually reached some level of maturity (see, e.g., the monographs
[1, 3, 4, 14, 25, 26] and the references therein). On the other hand, a rigorous con-
vergence analysis of (1.4) relying on appropriate error reduction properties has
so far only been done for conforming AFEMs [8, 13, 24] and, very recently, by
Carstensen and the second author for mixed and nonconforming finite element
methods in [10, 11] as well as for edge element methods for eddy current equations
in [12].

As far as the a posteriori error analysis of adaptive finite element schemes
for optimal control problems is concerned, the unconstrained case has been con-
sidered in [4, 6], whereas residual-type a posteriori error estimators in the control
constrained case have been derived and analyzed in [17, 19, 21, 22]. No convergence
analysis has been addressed so far.

This contribution aims to provide a convergence analysis of AFEM for (1.1a)—
(1.1c). The paper is organized as follows:

In Section 2, we consider the finite element approximation of (1.1a)—(1.1c)
and present details of the adaptive loop (1.4) focusing on a residual-type a poste-
riori error estimator in the step ESTIMATE and a bulk criterion for the selection
of edges and elements for refinement in the step MARK. The reliability of the
estimator and its discrete local efficiency are shown in Section 3. In Section 4, we
prove convergence of the discrete states and co-states in Hg (2) and of the discrete
controls and co-controls in L2(£2). Under the assumptions of strict complementar-
ity and non-degeneracy, in Section 5 we show that an error reduction property
holds true at least asymptotically. Finally, Section 6 illustrates the performance of
the estimator by an illustrative numerical example.

2. Finite element discretization

For the finite element discretization of (1.1a)—(1.1c) we assume that 7y is a shape-
regular simplicial triangulation of Q. We refer to Ny (D), E(D), and Tp(D) , D C Q,
as the sets of vertices, edges and elements of 7y in D C Q. We set hy := max{hr|T €
To} where hp stands for the diameter of an element T' € 7, and we denote by hg
the length of an edge E € &;. Further, we refer to gr as the integral mean of
geL*(Q)onTeETy,ie., gr=|T| ! J7 g dz. We denote by

Vo i={veCQ)|wlrepP(T), TeT},
the standard conforming P1 finite element space and by

W = {we € L*(Q) | welr € P(T) , T€ Ty }
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the linear space of elementwise constant functions on 2. We refer to y, € V;
and uy € Wy as finite element approximations of the state y and the control w,
respectively. The upper obstacle v is approximated by the elementwise constant
function ¢, € Wy with ¢¢|r := ¢r, T € Ty.

Then, the finite element approximation of the distributed optimal control
problem (1.1a)—(1.1c) reads as follows:

minimize Jo(ys,ue) = ) e — "3+ 5 el (21a)

over (yg,ug) € Vo x Wy,

subject to a(ye,ve) = (f + we,ve)oq , ve € Vo, (2.1b)
ug € Ko :={wp € Wy | we|lr <tp, T € T} . (2.1c)

The optimality conditions for (2.1a)—(2.1c) again give rise to the existence of a
co-state py € V; and a co-control o, € Wy such that

a(ye,ve) = (f +ue,ve)o0, ve € Ve, (2.2a)
a(pe,ve) = — (ye —y% ve)og , ve € Ve, (2.2b)
1
ue = (Mepe—op) € Ky , (2.2¢)
(Jz,vg — U[)O’Q =0wveK,. (2.2(1)
Here, M, : H3(Q) — W stands for the operator given by
(M) = vp = |T|71/v(x) de , T €Ty . (2.3)

T

As in the continuous case, (2.2d) can be stated as the complementarity condition

oo 20 , Ye—u >0, (2.4)

(00, e —ug)oo = 0.

We define A(uy) and Z(u¢) as the discrete active and inactive control sets accord-
ing to

.A(UK) = U { TeT, | Ug|T = wé|T } s (2.5&)

I(UZ) = U { T e 'Tg | U[lT < ’L/)ng } (25b)

and refer to F(us) := 0A(ug) as the discrete free boundary between the discrete
active and inactive sets.

We note that the discrete state and co-state y¢, p, € V; may also be considered
as finite element approximations of an auxiliary state y(uy) € HE(Q) and an
auxiliary co-state p(uy) € Ha(Q) as given by the coupled elliptic system

a(y(ue),v) = (f +uev)og . ve Hy(), (2.62)
a(p(ue),v) = — (y(ue) —y% v)oq , v e Hy(Q) . (2.6b)
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Obviously, we have the Galerkin orthogonality
alye —y(ue),ve) = 0 , v €Vp. (2.7)

Furthermore, there holds

y(ue) =ylo < cr(®) [u—ucogn (2.8a)
p(ue) = pho < cr(Q) Iy = y(ulos (2.8b)

where c¢p(£2) > 0 is the constant in the Poincaré-Friedrichs inequality
lWllog < er(Q) vha, ve Hy(Q). (2.9)

Throughout the rest of this paper, we assume that the coupled system (2.6a),
(2.6b) is H'*7-regular for some v > 0 which implies the existence of a constant
C, > 0, depending only on the shape regularity of the triangulations, such that

lye = y(ue)lloo < Crhy lye —y(ue)lio - (2.10)

3. The adaptive loop

In the step SOLVE of the adaptive loop, for the computation of the solution of
(2.1a)—(2.1c) we use the primal-dual active set strategy as described in [7]. In the
step ESTIMATE, we use the residual type error estimator

9 9 1/2
n = (ny + np) ; (3.1)
9 9 1/2
my = (Z mr + > ny,E) : (3.2)
TeT, Eeé&,
: (1) \2 2 /2
Mp = ( Z Z(%,T) + Z np,E) : (3:3)
TeT, i=1 Ecé&,

The estimator consists of easily computable element residuals and edge residuals.
In particular, for T' € 7; the element residuals 7y 7 and 771(;,)7“’ 1 <1i <2, are as
follows

nyr = hr ||f+uwlor, (3.4)
77;()1% == hr ||yd —yello,7 » (3.5)
77;()2% = [[Mepe — pellor (3.6)
whereas for E € & the edge residuals 1, g, 1, £ are given by
e = bl ve [Vudlos . (3.7)
Mp,E = hjln3/2 lve - [Vpdloe - (3.8)

Here, E =T1NT5,T, € T;,1 <v <2, and vg is the exterior unit normal vector
on E directed towards Ts, whereas [Vy,] and [Vpy] denote the jumps of Vye, Ve
across F.
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Moreover, the convergence analysis invokes data oscillations in y?, f and v

oser(y”) = (3 oser?) " oser(u?) = hally —uflor . (3.99)
TeT,
€T, »
osee(f) = (D oser(f)?) " soser(f) = hrllf = fellor . (3.9b)
TeT,
€T, »
osce(¥) == ( Z oscT(w)z) , oser () == hr||VYlor - (3.9¢)
TeT,

where y¢ € Wy and f, € W, with yd|r := v, folr = fr,T € To.
Given universal constants ©;,1 < i < 2 with 0 < ©; < 1, in the bulk criterion
of step MARK we select a set of edges MF C & and a set of elements M7 :=

M?’T U MoseT < 7, such that

7 Z (ni,E + "7;12;,E) < Z (U@%E + 7712),E) ; (3.10)
Eec&, EeMFE
1 2
0 (Y 2+ )+ (1))
TeT,
(3.11)
2
< > B+ @+ )
TemnT

The bulk criteria are realized by a greedy algorithm (cf., e.g., [17]).

In the final step REFINE, an element T selected in the bulk criterion is refined
by successive bisection such that at least one interior nodal point is generated
(‘interior node property’). If two or three edges of an element have been marked
for refinement, the triangle is subdivided into four subtriangles by joining the
midpoints of the edges, whereas simple bisection is used, if only one edge has been
selected in the bulk criterion. Bisection is also used in case of newly created nodes
at midpoint of edges not contained in MF in order to provide a geometrically
conforming new triangulation 7p4;. Setting

oscg = (osci(y?) + osc(f) + oscg(w))l/2 , (3.12)
we assume that 711 is such that there exists 0 < ps < 1 satisfying

oscj; < pa oscp . (3.13)

In practice, the oscillation term oscy is included in the bulk criteria of step MARK
(cf., e.g., [24] for a thorough discussion of the oscillation term and see [17] for
details of the algorithmic realization).
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4. Reliability and discrete local efficiency
The reliability of the estimator has been established in [17].

Theorem 4.1. Let (y,p,u,0) and (ye, pe, ue, 0¢) be the solutions of (1.2a)—(1.2d)
and (2.2a)—(2.2d), and let n and pe(v) be the residual error estimator and the data
oscillations as given by (3.1) and (3.9¢), respectively. Then, there exists a constant

Ci1 > 1, depending only on a and on the shape reqularity of the triangulations, such
that

y—velia + lp—pelia + lu—wliq (4.1)
+llo—oilga < C1 (n° +oscz(v)) -

For the discrete local efficiency of the estimator we have to show that for
refined elements 7' and edges E the local components of the estimator can be
bounded from above by the norms of the differences of the fine and coarse mesh
approximations on T and the patches wg, respectively.

Lemma 4.2. For a refined element T' € Ty there holds

Myr S le—yerilir + hpllue—wenl§r +oscr(f) (4.2)
1

(771(),%)2 S pe = perli o + lye — yerr | o + oscr(y?) (4.3)
2

(U](),:)r)Q S Ipe = pealor + &P llue — wesall§ o + lloe — ool - (4.4)

Proof. Let ¢f,, € Viy1 be a nodal basis function associated with an interior point
a € Nep1(T) and D, := supp(pf, ;). Then, the function ze11 := (fr + we)pd,
satisfies

||fT+W||(2),T S (fr +ue zei)or (4.5)
lzesallor S Ifr+uedlor o lzesrhr S byt lfr+uellor - (4.6)

Using (4.5) and (4.6) we find
mer = hzllfr+wllir S hF(f + uess, zep1)or (4.7)

03 (lue = wesillor) + 1 = frlloz)lzesallor
Since z¢4+1 is an admissible test function in (2.5a) (with ¢ replaced by £ 4 1), we
have
a(yer1, ze41) = (f +wess, ze01)o,7 -
Observing Ay, = 0 on T and z,41|sp, = 0, a simple integration by parts shows

a|T(yZ7 ZZ+1) = Z Vy[ . VZ[+1 dx
T/EIJ—IH»I(Da,)T/

= — Z /Aygz“_l dx + / Vop, - Vyeze+1 ds = 0.
T'€To41(Da) D,
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Consequently, we obtain

h(f + wesr, zn)or (4.8)
= hpa(yes1 —ye, ze01) < Bplyee — yehirlzenlir -
Inserting (4.8) into (4.7) and using (4.6) as well as Young’s inequality gives the
assertion.
The proof of (4.3) follows by similar arguments, this time choosing zp11 =
(yd — Ue)¢§,,, where g is the integral mean of y, on T'.
For the proof of (4.4), the triangle inequality readily gives
77p > < | Mepe — Mesipesilor + Ipe — perallor + | Merape — pellor . (4.9)
Using the relationship (2.2c¢) both for the coarse and the fine mesh, for the first
term on the right-hand side in (4.9) we obtain
|1 Mepe — Mesipesilor < allue — wetrtllor + |loe — oetillor - (4.10)
For the third term on the right-hand side in (4.9), there exists 0 < ¢ < 1 such that
[Mer1pe — pellor < q [|[Mepe — pellor - (4.11)
Taking advantage of (4.10), (4.11) in (4.9) yields

1
2
Mor <, (Ipe=penlloa +allue = werilloa + loe = oeslog)

(Il

Lemma 4.3. For a refined edge E € & there holds
Myr S le—vyenlie, + Mllue—uenllf o, + Mo, .  (412)
n;,E S pe —pe+1|%wE + lye — yes1l? ws T nﬁ,wE . (4.13)

Proof. Let ng”dE € Vi1 be the nodal basis function associated with mid(FE) €

midp

Ne1(Q2). Then, the function 2oy = [V - Vyg]gaHl satisfies

Ive-Vylllee S (Ve Vyd zen)or (4.14)
lzerallows S hd* e Vydlos (4.15)
eeriles S hp " e Vadlos - (4.16)
Using (4.14)—(4.16) and the fact that zy41 is an admissible test function in (2.5a)
(with ¢ replaced by ¢ + 1), we find
g = hellve - Vylll§z S he(Ve - Vi, zeg1)oe (4.17)
= hg (ale(yz — Yo, 2e01) + (ue = uerr, Zep1)oop — (f+uwz+1)o,nE)

< bl v - Vydllo.s (|ye—ye+1|1,wE + hrllue — wetallows + Uy,wE) ;

which immediately leads to (4.12). The estimate (4.13) is shown in exactly the
same way. ([
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Summarizing the results of Lemma 4.2 and Lemma 4.3 and taking account
that the union of the patches wg has a finite overlap, we obtain

Theorem 4.4. Let (y,p,u,0) and (yi, pk, uk,ok), k € {€,€ + 1}, be the solutions
of (1.2a)—(1.2d) and (2.2a)—(2.2d), and let n and osce(y?),osce(f) be the residual
error estimator and the data oscillations as given by (3.1) and (3.9a), (3.9b),
respectively. Then, there exists a constant Co > 1, depending only on the constants
0;,1 < i <2, in the bulk criteria (3.10), (3.11), and on the shape regularity of the
triangulations, such that

1 2
ST Zr+ )+ D+ Y (et ke
TeMT EeMf
< Cy (lye — yerali o + [pe — pesli .o + & llue — wera[[§ o
+ llow — oes1 g 0 + osci (y?) + osc7 (f)) - (4.18)

5. Convergence result

In this section, we will prove convergence of the discrete states, co-states, controls,
and co-controls to its continuous counterparts.
The reliability (4.1), the bulk criteria (3.10), (3.11), and the discrete local
efficiency (4.18) imply
ly — yéﬁ,ﬂ +[p - peﬁ,ﬂ + [Ju— WH%,Q + [lo — Ué”%,sz
< Cs (alye — yes1lTq + Ipe — pesali ) + Ca(0?(lug — wea||§ o
- llow — a1l ) + Cs (osc2(y) + osed (f) + osc2()) (5.1)
where C3 := C102a~1,Cy := C1Cy and Cs := max(Cj, Cy).
Now, using the fundamental relationships
|s¢e = se41lT 0 (52)
= |s = suli o — s = ser1lio + 2a(s — seq1, 50 = se41)
[|we — w£+1||(2),sz (5.3)
= [lw-— W||(2m —flw - w€+1||(2),9 + 2(w — wet1, we — Wet1)o.Q
for s = y,sx = yx and s = p, sy = pr and for w = u,wr = ux and w = o, wi, =
ok, k € {€,£+ 1}, we would be able to deduce not only convergence, but even an
error reduction property, if we had Galerkin orthogonality of the AFEM. However,

Galerkin orthogonality does not apply here. Instead, we will establish some quasi-
orthogonality properties which allow to prove convergence.

Lemma 5.1. Let (y,p,u,0) and (yk, pr, uk,0k), k € {{,£+ 1}, be the solutions of
(1.2a)—(1.2d) and (2.2a)—(2.2d), and let y(ues1) € V be the auziliary state as given
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by (2.6). Then, there holds

o a(y — Ye+1,Ye — Yer1) + a(p — Pes1, e — Pes) (5.4)
= (Yer1 — y(wes1), pe — pes1)o,e + (Y(uer1) — ¥, 00 — 0et1)o,0

+ (y(ues1) =y, (I = Me)pe — (I — Mes1)pesi)on

+a (w1 — u, (y(ue) = ye) + Yer1 — y(ues1))oo

o (U= ugy1,ug — Ugs1 )00 + (0 — Oey1, 00 — 0p41) (5.5)
< a (0, u+1 — ue)o + (er1 — 0, — Pet1)o0

+a (0,90 —Yes1)oo +a (0er1 — 00, u—P)on

+a (00 — 0041, %041 — ¥)o,0 + (0 — Mog1pot1, Mope — Myt 1pes1)o,0-

Proof. In view of (1.2a), (2.2a) and (2.6), (2.7), we readily get

aa(y — Ye+1,Ye — Yo+1) (5.6)
= aa(y — y(uesr1),ye — Yer1) = a(u — wey1,Ye — Yer1)on -

On the other hand, observing (1.2b), (1.2c) and (2.2b), (2.2¢) as well as (2.8), we
find

a(p = pes1,pe — Pev1) = (Yer1 — y(wet1), pe — Pev1)o,Q (5.7)

+ (y(wes1) =y, 00 — o1 + (I — Me)pe — (I — Myt1)pes1)o0

+ a(y(uwe+1) — Y, we — wer1)oq -
Moreover, since y(ugp1) —y = (—A) " (w1 —u) and (—A) ! (ug—upg1) = y(ue) —
y(ue41), we obtain

a(y(ue+1) — Y, ue — Ue1)o,0 (5.8)

= a(uet1 — u,y(we) — y(ues))oe = aluers — w Ye — Yer1)o

+ auerr — u, (Y(ue) — ye) + (Yerr — y(ues1))o,0 -

Using (5.8) in (5.7) and combining (5.6) and(5.7) results in (5.4).
As far as the proof of (5.5) is concerned, using again (1.2c), (2.2¢), we find

o (U — g1, up — Ugt1)0,0 + (0 — 041,00 — To41) (5.9)
= alop41 — o,u — Uey1)o,0 + a(u — U1, 0041 — T1)o.0
+ (p — Metapes1, Mepe — Megapesi)oe -
For the first term on the right-hand side in (5.9), we obtain

a(o‘g+1 — O,Uy — u€+1)0’g (5.10)
= a(oet1,ue — Ye)oa + a(Ter1, e — Yet1)o.0

+ (o1, Vo1 — ues1)oo + a0, uprr — ue)on
< afopg1, e — Yeg1)o,o + oo, uerr — ue)oq



o7

where we have used that due to (2.4)

(oe+1,ue —Pe)o,0 <0 and  (0et1,%et1 — ues1)o0 =0

For the second term, similar arguments yield

(041 — 00, U — Ups1)o,0 (5.11)
= (o1 — o, u—plog + alors —or e —Y)og -
Using (5.10), (5.11) in (5.9) gives the assertion. O

For the terms in (5.4), (5.5) involving the averaging operators My and M4
we provide the following result.

Lemma 5.2. Under the assumptions of Lemma 5.1 there holds

(Ye1 —y, (I = Me)pe — (I = Mey1)pes1)oe (5.12)
< hp (ly — yé+1|i§z +1p - péﬁ,ﬂ +[p —pe+1|i§z) + 17 (p)
(p — Mes1pes1, Mepe — Moy1peti)o.o (5.13)
< hp (Ip — peﬁ,n +[p —pe+1|in) + 17 (p)
where
wep) = (Y 1i2@)"? . @) = hr lplir . (5.14)
TeT,

Proof. We split the left-hand side in (5.9) according to
(Yer1 —y, (I — Me)pe — (I — Mey1)pes1)oa
= (Yer1 =y, (I = Moy1)(pe — pes1))o
+ (Ye+1 =y, (Mo — Me)pe)oa -

For T € Tyy1 we set o1 := |T|7* fT(yZH —y)dz. Since Myy1)(pe — pes1) has zero
integral mean on T' € 7;11, an elementwise application of Poincaré’s inequality
and of Young’s inequality gives

(Yes1 =y, (I — Myy1)(pe — peg1))or
= (We+1 — Y — Jet1, (I — Meg1)(pe — pe+1))o,r
hr |y — yesili,r hr |pe — pegili,r
ha |y —yers|ir + b7 Ipe—pesa i -
Summing over all T' € 7y41, we obtain
(Yer1 —y, (I — Me)pe — (I — Myg1)pesi)on
< g (ly — yeralg + lpe — pesali q)-
Moreover, using similar arguments

S
S

(Yer1 — Y, (Mgy1 — Mo)pe)o,o
S b (ly—yerlia + o —pelig) + pi(p) -

Combing both inequalities proves (5.12). The proof of (5.13) is along the same
lines. (]
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Since the |- |1,o-norm of the co-state p can be bounded from above by means
of the given data of the problem (cf., e.g., [20]), we may interpret pe(p) as a data
term. As far as the reduction of that data term is concerned, we may assume the
existence of 0 < p3 < 1 such that

12.1(p) < ps 13 (p) . (5.15)
For the convergence proof, we set z := (y,p, u, o), z¢ := (ye, pe, ue, 0¢), £ € Np, and
introduce the norm
1/2
llz = el = (1w = 0+ Ip = el + lu = wel3 o+ lo = orl30) % (5.16)
We establish convergence with respect to ||| - ||| in the sense that the sequence

{lllz = z¢l||}n, belongs to 2.

Theorem 5.3. Let (y,p,u,0) and (ye, pe, ue, 0¢) be the solutions of (1.2a)—(1.2d)
and (2.2a)-(2.2d) and let osce(y?),osce(f), 05¢ce(t), e(p) be the data oscillations
and data terms given by (3.9a)—(3.9¢) and (5.14). Assume that (3.13) and (5.15)
are satisfied. Then, there exists a constant A > 0, depending on the data of the
problem, the constants ©;,1 < i < 2, in the bulk criteria (3.10), (3.11) and on the
shape regularity of the triangulations, such that

Sz =zl < A (5.17)
=0

Proof. In addition to Lemma (5.2), we provide further estimates for the remaining
terms on the right-hand side in (5.4). In particular, by means of (2.8a), (2.9) and
(2.10), setting cq := max(1, cp(£2)) we obtain
(yer1 — y(ues1), pe — per1)oe < Creah] (ly — yesili0 (5.18)
+ |y — y(ws)|1.0) (Ip = pelrg + Ip — pesilie)

1
< QCTthZ (Iy = yes1li o +4lp — peli o + 4lp — pes1li )

1
+ Cochhiu— el

a(uer1 — u, (Y(ue) = ye) + (Yes1 — y(ue1))o,0 (5.19)
< aCrh} lu—uesilloe (ly — velio + v — yesili0

+ ca (lu—uelloo + llu—uesillog))
< aCrh} (ly - yéﬁn + 1y — ye+1|i§z

+ &b lu— w0+ 1+ @) lu—umllse) -

Moreover, in view of (2.8a), (2.9) and Young’s inequality

(Y(wesr1) =y, 00 = oep1)o0 < llu —uerifloelloc = oesallon  (5.20)
4
=)

_ 2
de, loe —oerallo

< e lu—uell§ o+
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where €1 > 0 can be arbitrarily chosen. Likewise, for some arbitrary €2 > 0 we get

a(oe1 — 0,00 — Yey1)o,0

< allo = oplloe(llv — Yelloe + ¥ = vello.e) (5.21)
< el —oenlfat (o (14 m) oscf(w)

a(or — oet1, Vo1 — Yo (5.22)
< & (o~ ol +llo —oulia) + oo po osef(0)

where we have used (3.13) in both estimates.
Now, we choose €1 > 0,e5 > 0 according to

g1 = a/(16Cy) , &5 = o/(16Cs(a + 4c}))
and h* € R} by means of
h* = (a/(120C,max(Cs, Cr, Cp b)Y .

Then, there exists £* € N such that hy < h* for £ > ¢*. If we take advantage of
(5.18)—(5.22) as well as (5.12), (5.13) from Lemma 5.2 in (5.4), (5.5) and use the
result in (5.1), setting Cg := 4C3cd, + C1a? and Cy := 4C53¢4 + Cy, for £ > 0* we
get

1

e=2llP < @it y—ula = ©- Py-venla  62)
£ (O ) lp-plia — (- ) p-penilia
+ (Gt lu—wlda — () le-uenlda
+ (Coty)lo—adda — (Co— ) lo—oenlBa

+ Cho (osci +u;(p)) + 20(0,ues1 — ug)oo
+ 2a(0, e — Yer1)oo + 2a(0041 — o, u =)o,

where Cyg := C5 4+ 203Cs + 2Cy(C7 + 4(1 + p2)). We define constants 0 < k; <
1,1 <i<3,and 0 < p; <1 according to

_ Cy—1/4 _ C3—-1/4
R1 = 0971/4 , R2 = 0971/4, (524)
Cs—1/4  Cy—1/2

T gy —1a 0 YT g1

(observe Cy < Cq,C5 < C9, and Cs < Cy). We further introduce the weighted

norm
1/2
Wz = zellls == (r1ly = vel3 o + alp — pelT o + mallu — wellg o + llo = oellF o)
(5.25)
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Then, from (5.23) we deduce that

Iz = ze4a Il (5.26)
< plllz = zelllZ + 2a(o,ues1 — ue)o.q + 2000, e — thes1)og
+ 2a(opp1 — o0, u — P)o,0 + C11 (osef +ui(p))
where Cy; := C19/(Cy — 1/4). Summing in (5.26) over £ from ¢ = * to { =n > (*

results in

n—1

(1 =p) D Mz = zenlllz +lllz = zasalll < plllz =2 Iz (5.27)
{=0*

+ 2a(0, unt1 — uer o0 + 20(0, Ve — Ynt1)o0

n

+ 20(0ni1 — o u—Ploa + Cr Y (0sef +uZ(p)) -
L=0*

Now, taking (1.3) and (2.4) into account, we have
(0, Uunt1 —ug=)o,o + (0,0 —Vny1)oo < (0,00 —ue+)oq
(Ont1 — oo, u—Y)oo < (0o, —u)o -

Moreover, due to (3.13) and (5.15)

- 2 2 Cr 2 Cr 2
)~ (o0sc} +uz(p)) < 1, OS¢+ M (p) -
o=t P2 P3

Using the preceding estimates in (5.27) implies the existence of a constant ¥ such
that

oo
min k3 fllz - zll? < 9,
1<i<3 —

which gives the assertion. (Il

Corollary 5.4. Under the assumptions of Theorem 5.3 there holds

[y — yel1,0, 1P — pel1,os [[u — wello: [l —oellog — 0 as £—o00. (5.28)

6. Error reduction property

An error reduction property of the adaptive finite element approximation of the
obstacle problem in the weighted norm ||| - |||, can be established under some
additional assumptions. In particular, we suppose that the sequence {Wy}y, of
spaces of elementwise constants is limit dense in L?(€2) in the sense

(L) For each w € L?(f2), there is a sequence {wg}n, wy € Wy, £ € N, such that
wy — w in L?(Q) as £ — oo.
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We further assume strict complementarity of the continuous problem
(C) 0|I(u) >0,
as well as the following non-degeneracy properties of the discrete control problems:
(N1) There exist € > 0 and C; > 0 such that for all 0 < & < £} and for all
sufficiently large £ € N
meas({x € Z(ug) | 0 < (x) —up(z) <€?}) < Cr .
(N2) There exist €5 > 0 and Cy > 0 such that for all 0 < & < &} and for all
sufficiently large £ € N
{z € T(up) | 0 < u(x) —ue(z) < e} C {w € T(uy) | dist(z, Fy) < Cae} .
(N3) There exist €5 > 0 and C3 > 0 such that for all 0 < ¢ < €% and for all
sufficiently large £ € N
{x € T(up) | dist(w,Fr) < e} C{x € I(up) | 0 < Pe(x) — up(z) < C3e?}.
The error reduction property holds asymptotically, i.e., once the continuous free
boundary has been sufficiently resolved by its discrete counterpart. We enhance

the resolution of the free boundary by an extension of the bulk criteria. To this
end, we define the sets

Afug) =it HT € Tu | welre = el , T € T, T'NT = 0}) (6.1)
I(ue) = int(| T € T0 | helr — welr > &> 0}) (6.2)
Flug) == Q\ (A(ur) UL (ug)) (6.3)

for some € > 0 in (6.2). Then, the extension of the bulk criteria (3.10)-(3.11) is as
follows:

(E) In the step ‘MARK’ of the adaptive loop, all edges F € 5@(.7:"[) are marked
for refinement.

Proposition 6.1. Assume that the discrete problem (2.2a)—(2.2d) satisfies (N1),
(N2) and that the refinement is done based on the bulk criteria (3.10), (3.11) and
its extension (E). Then, there exists a subsequence N* C N such that for all £ € N*

T(ue) € Z(uwepr) Alue) C Alueia) (6.4)
Fuesr) C Flug) . (6.5)

Proof. If the assertion does not hold true, we have Z(upmy1) C Z(um) and
A(tmi1) € A(up) for m > € which implies F(t,) C F(tm41). Hence, in view of
(N1) and (E), there exists T € F(uy,) such that dist(z, F(uy,)) > 7,2 € T, where
T > Cohy, with Cy from (N2), and 0 = ¥, (ay) — um(ay) < Um(au) — um(ayu)
for some vertices ay,a,,v = p, of T. Then, we find U(a,) = {z € T'|0 <
Ym(2) — um(x) < h2} and (N2) implies dist(z, F(un)) < Coh, < T contra-
dicting dist(x, F(um)) > 7,2 € U(a,) C T. Note that (6.5) is a direct consequence
of (6.4). O
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Proposition 6.2. Assume that (1.2a)—(1.2d) and (2.2a)—(2.2d) satisfy (S) and
(N1), (N2),(N3), respectively, and that (L) holds true. Then, there exists £* € N
such that

T(ug) CZ(u) for all £ > 0* . (6.6)

Proof. If (6.6) does not hold true, there is a subsequence N’ C N such that Z(ug) N
A(u) = 0 for all £ € N'. Hence, we find Dy C A, meas(D;) = 0 such that D, C
T(ug), £ € N'. If D := Nyer Dy is such that meas(D) = 0, for w € L*(D)4,w = 0,
there is {wy}n with wy € L2(Z(ug))Wy N L2(Z(ug)), ¢ € N, such that wy — w in
L?(Q2) as £ — oo whence

(00, we), 704,y — (Osw)e,p as € — 00

But (o, wg>*j(w) =0,¢ € N, due to (2.4), and hence, (o, w). p = 0 contradicting
olp > 0,D c A (cf. (C)). If meas(D) = 0, for the Hausdorff distance dg (F, dNg)
we must have dH(]:,a./\A/g) — 0 as £ — oo whence dg(F,Fy) — 0 as £ — oo,
since otherwise we arrive at a contradiction to (6.5). Consequently, there exist
Ty € M,K € N/, such that ug(z¢) — x(x¢) > ¢ > 0 and dist(z¢, Fy) — 0 as £ — oo
contradicting (N3). O

We are now in a position to prove an error reduction property. The essential
ingredient is a refined quasi-orthogonality property that can be derived by a more
subtle treatment of the terms a(op — 0, up — ugy1)o,0 and a(or41 — o, u — Uet1)o,0
in (5.6) of the proof of Lemma 5.1.

Lemma 6.3. Under the same assumptions as in Proposition 6.1, for any € > 0 and
¢ > 0* there holds

o1 — 0,0~ oo < os (fu—uldo+lo —oenlda)  (6.7)

1 9 1 ) )
+atet+ Ooll} £,y + . (0562 () +0seia(¥))

(041 — 0yu — Upy1)o,0 (6.8)
1
< ae (o~ ouliia + o~ oerlia) + - (el 5,
+ osczﬂ(w)) :
Proof. Taking advantage of the complementarity conditions (1.3), (2.4), we obtain

@ (0041 — 0 up —w1)o,e = @ (0o, Yer1 — uet1)o0 (6.9)
+ a (o1, — Yrlo + a (0, w1 — Yea)oo
+ a (041 — 0,00 — Ye1)o0 + @ (0,90 — ue)og
< a (o —w)oa + @ (oer1 — 0,00 — Yes1)og

where we have used that the first term after the equality sign is zero, whereas the
second and the term is non-positive.
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The first term on the right-hand side is obviously zero in Z(u) and in A(uy).
Due to Proposition 6.1 we thus have

(0,0 —ug)oo = (0,90 — W)y £y -
We further get
(U, Vv — UH)oj(w) = (Uau - UH)o,j-(w) + (07 VE — w)o,f“(w) , (6~10)

where we have used that (o,v¢ — u), F(up) = 0 due to (1.3). Using (6.10) in (6.9)
and applying Cauchy’s and Young’s inequality results in (6.7).

The proof of (6.8) is done by similar arguments. O
In view of Lemma 6.3, we define
1/2
peCu,o) = (30 (ol +lw —ullf) (6.11)
TeF (ue)

We assume that the sequence {7;}n of triangulations, generated by (3.10), (3.11)
and (E), is such that there exists 0 < py < 1 satisfying

pipa(u,0) < papi(u,o) , LEN*. (6.12)

Theorem 6.4. Let (y,p,u,o0) and (ye, pe, ue, 0¢) be the solutions of (1.2a)—(1.2d)
and (2.2a)—(2.2d) and let osce, (), e(u, o) be the data oscillations and data
terms given by (3.12), (5.14) and (6.11). Assume that (2.10), (L),(C), (N1) — (N3)
and (3.13), (5.15), (6.12) are satisfied. Then, there exist constants 0 < p; < 1 and
A > 0, depending on the data of the problem, the constants ©;,1 < i < 2, in the
bulk criteria (3.10), (3.11) and on the shape regularity of the triangulations, such
that

Iz = 2ol pr A A A [z — 2e|I2
oscf+1 < 0 p2 0 O osc%
g?ﬂ(p) =10 0 p3 O g? (»)
/U'ZJrl(ua U) 0 0 0 p4 My (ua U)

Proof. Using the results of Lemma 6.3, as in the proof of Theorem 5.3 we find
constants 0 < k; < 1,1 <4< 3, and 0 < p; < 1 such that for some A >0

2 = zealll2 < pulllz =2l + A (oscf +ui(p) + pi(u,0)) - 0

7. Numerical results

We provide numerical results that illustrate the performance of the adaptive finite
element approximation for a distributed optimal control problems where the data
are given as follows

Q=012 u'=f=0,¢=1,a =10"%,1< k<5,

d.__ 2001‘1.172(1‘1 — 1/2)2(1 — 1‘2) 5 0 S X1 S 1/2
Y7 2002y — Daa(zy — 1/2)2(1—120) , 1/2<21 <1
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Figure 1 shows a visualization of the optimal state and the optimal control for
various values of a.. The flat region in the visualization of the control corresponds
to the active set.

FI1GURE 1. Visualization of the optimal state y and the optimal control
u for a = 0.01 (top), @ = 0.001 (middle) and o = 0.00001 (bottom)

The initial simplicial triangulation 7y was chosen according to a subdivision
of © by joining the four vertices resulting in one interior nodal point and four
congruent triangles. Since u?, f and 1 are constant, we have oscy(u) = oscy(f) =
osce(y) =0, ¢ € Np.

For various values of «, Figure 2 displays the adaptively generated triangu-
lations after six refinement steps with ©; = 0.6,1 < i < 2, in the bulk criteria. In
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FIGURE 2. Adaptively generated grids after 6 refinement steps (o =
0.01 (top left),a = 0.001 (top right),a = 0.0001 (bottom left) and
a = 0.00001 (bottom right))

case o = 0.01, the elliptically shaped area in the left part represents the active set.
We observe that the active set is growing for decreasing «. The continuous free
boundary between the active and inactive sets, displayed by a black curve, is well
resolved by the adaptive refinement due to the extension (E) of the bulk criteria.

More detailed information is given in Table 1-Table 3. In particular, Table 1
displays the error reduction in the total error

1z = zelll = (ly = yeli o+ 0 = peli @llu = well§ o + llo = oellF )"/

and the errors in the state, the co-state, the control, and the co-control, whereas
the actual element and edge related components of the residual type a posteriori



66

TABLE 1. Total discretization error, discretization errors in the state,
co-state, control, and co-control (a = 0.01)

I Naor lllz—2zpll ly—vels [P—pgls [lu—upllo llo—opllo
1 13 9.38e-02 5.69e-02 3.18e-02 4.17e-01 1.37e-03
2 41  5.37e-02  3.35e-02  1.76e-02  2.07e-01 6.63¢-04
3 134 3.02e-02 1.89e-02 9.67e-03 1.30e-01 3.24e-04
4 319 2.24e02  1.39e-02  7.47e-03  8.07e-02 1.98¢-04
5 795 1.47e-02 9.14e-03 4.84e-03 5.92e-02 1.10e-04
6 1998  1.02e-02  6.35e-03  3.33e-03  3.87e-02 9.16e-05
7 4373 7.16e-03 4.46e-03 2.37e-03 2.69e-02 6.70e-05
8 10612  4.93e-03  3.08¢-03  1.61e-03  1.83e-02 4.60e-05
9 23019 3.44e-03 2.14e-03 1.13e-04 1.32e-02 3.24e-05

TABLE 2. Components of the error estimator and data oscillations (« = 0.01)
Naof Nyre Mpre Mype Mppe o5y
13 2.54e-01 2.23e-01 1.56e-01 9.97e-02 9.76e-02

41 1.70e-01 1.10e-01 1.09e-01  6.50e-02 2.88e-02
134 1.03e-01 5.86e-02 6.63e-02 3.63e-02 1.03e-02
319  6.43e-02 3.83e-02 4.74e-02 2.63e-02 5.09¢e-03
795 4.18e-02 2.48e-02 3.25e¢-02 1.78e-02 2.21e-03
1998  2.80e-02 1.66e-02 2.30e-02 1.24e-02 1.02¢-03
4373 1.90e-02 1.15e-02 1.64e-02 8.95e-03 5.01e-04
10612 1.28e-02 7.63e-03 1.15e-02 6.14e-03 2.53e-04
23019 8.75e-03 5.30e-03 8.35e¢-03 4.41e-03 1.30e-04

© 00 DU RN e

TABLE 3. Percentages of elements/edges selected for refinement by the
bulk criteria and its extension (o = 0.01)

I Naort MpT Mnpe Mece MmEe
0 5 50.0 75.0 75.0 0.0
1 13 25.0 20.0 43.8 0.0
2 41 23.4 20.5 29.7 21.9
3 134 18.8 20.6 10.3 13.2
4 319 17.5 13.2 8.7 10.4
5 795 16.0 13.6 6.6 8.2
6 1998 15.4 11.8 5.8 6.4
7 4373 16.3 13.0 5.0 5.8
8 10612 15.7 12.5 2.6 4.7
9 23019 15.2 11.8 1.8 4.4

error estimator are given in Table 2. Table 3 contains the percentages of elements
and edges that have been marked for refinement according to the bulk criteria
and their extension (E). Here, M, r stands for the level 1 elements marked for
refinement due to the element residuals and the data oscillations. On the other
hand, M, g, Mose,and My, g refer to the edges marked for refinement with regard
to the edge residuals, data oscillations and the extension (E) of the bulk criteria
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(resolution of the free boundary). On the coarsest grid, the sum of the percentages
exceeds 100 %, since an edge may satisfy more than one criterion in the adaptive
refinement process. The refinement is initially dominated by the resolution of the
free boundary and the data oscillations, whereas at a later stage edge and element
residuals dominate.
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