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A PRIORI AND POSTERIORI ERROR ESTIMATES OF
LEGENDRE GALERKIN SPECTRAL METHODS FOR
GENERAL ELLIPTIC OPTIMAL CONTROL PROBLEMS

ZULIANG LU, FEI HUANG, LI LIN, FEI CAI AND YIN YANG

(Communicated by J. Pecaric)

Abstract. In this paper, the Legendre Galerkin spectral method is applied to solve the constrained
optimal control problems governed by general elliptic equations. Under some reasonable as-
sumptions, by using the orthogonal projection operator, we derive a priori error estimates for the
spectral approximation of optimal control problems. Then, we obtain a posteriori error estimates
for both the state and the control approximation, where we use the L? -norm for estimating the
control approximation error, and the H' -norm or L? -norm for the state and co-state approxima-
tion error. Finally, some numerical experiments are presented to test our theoretical results.

1. Introduction

During the past decades, optimal control problems have wide applications in the
operation of physical, social, economic processes, and other fields. Therefore, the study
of optimal control problems have received considerable attention. Finite element meth-
ods seem to be the most popular used numerical method in solving optimal control
problems (see, e.g., [17, 21, 20]). Spectral method as a kind of numerical method
also can be used to approximate the solutions of optimal control problems (see, e.g.,
[22, 13, 8, 4]). Meanwhile, other numerical methods, such as finite volume method,
mixed finite element method etc., have also been applied to approximate the solutions
of optimal control problems (see, e.g., [3, 5,6, 9,2, 11,7, 18]).

Spectral method can provide very accurate approximations with a relatively small
number of unknowns when the solutions are smooth by employing global polynomials
functions. Recently, due to this advantage, spectral method has attracted thousands
of scholars and researchers. There are some literatures to study the optimal control
problems governed by partial differential equations. In [12], the spectral method has
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been used to approximate unconstrained optimal control problems. From [8, 4], we
knew that the authors derived a priori and posterior error estimates for the spectral
approximation of constrained optimal control problems. The authors investigated the
Legendre Galerkin spectral approximation of elliptic optimal control problems with
integral state and control constraints in [13]. The goals of this paper is to establish a
priori error estimate and a posteriori error estimates for the Legendre Galerkin spectral
methods for general elliptic optimal control problems.

In this paper, we study the integral constraint optimal control problems, where
the objective function is general functional. Under some reasonable assumptions, we
obtain an optimal a priori error estimate and a posteriori error estimates for general
optimal control problems governed by elliptic equation. As far as I known, the authors
have obtained a priori and a posteriori error estimates for the Legendre-Galerkin spec-
tral methods for quadratic elliptic optimal control problems in [8], where the objective
functional is quadratic functional Iul’éllr(l { % Jor—y0)*+ % Jo u2} . Moreover, the elliptic

equations in this paper are much more general than the equations in [8].

In this paper, we adopt the standard notation W7 (Q) for Sobolev spaces on Q
with a norm ||[v|[ynr(q) given by [[v|lymr) = X ||D°‘vHZ,,(Q)7 and the semi-norm
lot|<m

|V [wmr @)= X ||D°‘v||£,,(g). We set Wy"’(Q) = {v € W"P(Q) : v |yo= 0}. For
o|=m
p =2, we denote H™(Q) = W"2(Q), HI'(Q) = Wom’z(Q). As usual, we use (-,-) to
denote the L?(Q)-inner product.
Now, we will discuss the following general elliptic optimal control problems:

min {g(y) +j(u)}, (L.1)
—div(AVy) = f+Bu, inQ, y|so=0, (1.2)

where Q € R? be a convex open domain with a Lipschitz boundary dQ, B is a bounded
continuous linear operator, g and j are convex functionals. Furthermore, we assume
that the coefficient matrix A € W>*(Q) is a symmetric positive definite matrix and
there is a constant ¢ > 0 satisfying for any vector X € R?, X'AX > ¢|[X]|2,. K is a set
defined by

K:{veLz(Q):/dex>o}.

This paper embraces seven parts as follows. In Section 2, we present some nota-
tions and the Legendre Galerkin spectral approximation for the optimal control prob-
lems. In Section 3, we derive a priori error estimate between the exact solution and
the spectral approximation. In Section 4, we show the L? — H' posteriori error esti-
mates for both the state and the control approximation. And in Section 5, we obtain
the L? — L? posteriori error estimates. Next, two numerical experiments are presented
to test our theoretical results in the Section 6. Finally, we give a conclusion and some
possible future work in the Section 7.
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2. Legendre Gelerkin spectral approximation

In this section, we study Legendre Gelerkin spectral approximation of the general
elliptic optimal control problems (1.1)—(1.2). We first introduce a weak formulation of
the problem. Let V = H}(Q) and U = L*(Q). Let

aly,w) = /Q(AVy) -(Vw)dx, Vy,weV,

(u,v)y :/ uvdx, V(u,v) €U xU.
Q

Then the standard weak formulation for the state equation reads: find y(u) € V such
that

a(y(u),w) = (f+Bu,w), VYweV.

Therefore, the optimal control problems (1.1)—(1.2) can be restated as: find (y,u) such
that

min {5(y) + j(1)}. e
a(y(u),w) = (f+Bu,w), YwelV. (2.2)

From [16], we can know that the optimal control problems (2.1)—(2.2) has a unique
solution (y*,u*) and (y*,u") is the solution if and only if there is a co-state p* € V such
that the triplet (y*, p*,u*) satisfies the following optimality conditions:

a(y*,w) = (f+Bu",w), YweV, (2.3)
a(q,p”) =(g'(v").q), Vgev, (2.4)
(') +B*p*v—u*)y =0, WweKCU. (2.5)

We use Legendre Galerkin spectral method to investigate the spectral approxima-
tion of the optimal control problems (2.1)—(2.2), and assume that Q = (—1,1)2. Firstly,
let us introduce some basic notations which will be used in the sequel. For x;, i = 1,2,
we denote by L,(x;) the rth degree Legendre polynomial in the variable x;, and we set

Xy =span{Lo(x;), Li(xi), -+, Ln(xi)},
where N > 0 is an integer. We define a product space such as
2 .
Xy =[]X%-
i=1

We introduce the finite dimensional spaces Viy = Xy(\V, Uy = Xy(U, and Ky =
Xv(K. C and ¢ denotes a general positive constant independet of N.
Then the Legendre Galerkin approximation for optimal control problems are:

min {g(yn) +j(un)}, (2.6)

uyeKyCUy
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a(yn,wy) = (f +Buy,wy), Ywy € Vy C H} (Q). (2.7)

This is a finite dimensional optimization problem and may be solved by existing
mathematical programming methods such as the steepest decent method, the conjugate
gradient method, the trust domain method, and the sequential quadratic programming
method.

It follows that the optimal control problems have one solution (yy,uy ), and (yy,ux)
is the solution if and only if there is a co-state py, € Vi such that the triplet (yy, pxuy)
satisfies the following optimality conditions:

a(yy,wy) = (f +Buy,wn), Ywy € Vy, (2.8)
a(gn,py) = (&' ov).an).  Van € Vi, (2.9)
(j'(uy) +B*pysvn —un)u =0, Vvy € Ky. (2.10)

Let y(u) and yn(uy) be the solutions of (2.2) and (2.7) respectively. Set
J(u)={g(y)+j(u)},

In(un) = {glyw) +j(un)} -

We show that u), converges to u* in spectral accuracy provided the data are sufficient
smooth. Define J(-) and Jy(-) as before, it can be shown that (see [16]):

(' (")) = (' (") +B*p*v)u, (2.11)
(n(uy),v)u = (' (uy) + B*py,v)u, (2.12)
(J'(un),v)u = (J' (uy) + B p(uy),v)u, (2.13)

where B* is the adjoint operator of B and (y(uy ), p(uy)) is the solution of the auxiliary
equation.

aly(uy),w)u = (f +Buly,w), YweV =H}Q), (2.14)
a(g,puy))v = (8 0(ux)).q), Vg€V =Hy(Q). (2.15)

It is clearly that J(-) is uniformly convex. Then there is a ¢ > 0 independent of N,
such that

(') = (uy),u* —up)u > cllu” —uyll72 ) (2.16)

where u* and uy, are the solutions of (2.1)—(2.2) and (2.6)—(2.7), respectively.
For any u € L>(Q), we define the orthogonal projection operator Py : L>(Q) — Uy
which satisfies
(PNM — u,wN) =0, Vwy € Uy.

From [10], we can know that

2
Pyu= Y iy, = ,11 (ki + %) /Qu(x)(bk(x)dx,

k<N
1‘2?22{ i}<
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where k = (k17k2) and (Pk(x) = Lk1 ()C1 )Lk2 (X2).
Forany u € Hy(Q), P{y: Hj() — Vy is defined by

/V(u—PSNu)~dex=O, Yw € Vy.
o :

The following Lemma is important for deriving a priori error estimate and a posteriori
error estimates of residual type. It can be found in [10].

LEMMA 2.1. Forall u e H"(Q) (m > 0), we have
= Pyl gy < CNO ™" ullpmiy, 0 <T<m,

where 6(1) =0 if 1 =0, and 6(1) =21 — % for 1 > 0. If u € H} (Q)NH"(Q), m > 1,
then we have

lJu— P{ yutl g () < CNH " [ull gy, O < < 1.

3. An optimal a priori error estimates

In this section, we will discuss a priori error estimate for the spectral approxima-
tion of optimal control problems. By using Lemma 2.1, we can derive the following
result.

THEOREM 3.1. Let (y*,p*,u*) and (yy,py.uy) be the solutions of (2.3)—(2.5)
and (2.8)—(2.10), respectively. Assume that g’ and j' are Lipschitz continuous in a
neighborhood of y* and the solution (y*,p*,u*) is sufficient regular. Then for any
integer k > 0 there exists C > 0, independent of N, such that

e =yl 20 + 11" =l @) + 1P = Pl SCNT,, vkeZ®. @)

Proof. For any vy € Ky, from (2.5), (2.10), (2.11), and (2.13), and the Schwartz
inequality, we obtain

cllu —uyllf2q) < J/(u*),u* - u?‘v)U - (J’(u?‘v) ' —uy)u

M*)JFB*P* w' —vn)u + (' () + B p*, vy — uy)u

J'(uy) + B py,uy —vn)u + (' (uy) + B py,vw — u")y
“(py —pluy)),u" —uy)u

< () +Bp vy —u )y + (7 (uy) = j ("), vy —u")y
J(u*) + B p* vy —u )y + (B (py — p(uy)),vv — )y
B*(p(uy) —p*),vv —u")u + (B* (py — p(uy)), u" — uy)u

—
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<2(j'(u*) +B*p*,vy —u')y
+ 117 () = 7' @) 2o lvw — [l 20
+llpn = )l 2@ vy = u"ll 20
+p(un) = P'll 2 (@ llvw — u"ll 2(q)
+ oy — P2l — unll 20
<23/ () +B'p*on — )y + 87 (i) — ' () |2
+C(8) on — 1" |22y + C®) Pk — P () 2210
+8||p(uy) — p* ||L2(9)+5Hu*—u}‘vlliz(g), (3.2)

where 6 > 0 is a sufficient small constant. Using the triangle inequality, we have

53— 3 oy + 19(063) =5 s . (3.3)
1ok~ P oy + IpGR) ~ Pl B

Iyn =¥ 1)
Ipx =Pl

//\ //\

We can obtain the following error equation from (2.3) and (2.14):
a(y(uy) —y*,w) = (B(uy —u*),w), VYweV.
Let w=y(uy)—y* in above equation, we show
y(u) =y 1 (@) < clluy —u'll2 ), (3.5)
where ¢ = ¢(Q) > 0 is the coefficient of the following Poincare inequality
Wl @) < CEQ)VWlr2 (o)
From (2.8) and (2.13), we can prove
a(yy —y(uy),wy) =0, Vwy € Vy. (3.6)
Therefore, ||yy — y(uy)||y1(q) can be computed as follows:
vy =y ()3 (@) SCalyy —y(un), i — y(uy))

=Ca(yy — y(uy),yy — y(uy) +wy)
<Clyy = y(un) g @)+ inf [ly(uy) —willg g
wyEVN

By using Lemma 2.1, we obtain

lyn — )’(“N)HHI <C mf ||}’(’4N) WNHHI(Q)
(3.7)
<C||y(u> Py (uy) i) SCN Y, VkeZ7,

where PS  1s the orthogonal projection operator defined in section 2.
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For the co-state variable, we can obtain the error equation from 2.4 and 2.15

a(q,p(uy) —p*) = (&' (y(uy) — '), q). (3.8)

Similarly, assuming that g’ is Lipschitz continuous in a neighborhood of y*, we have

Ip(uy) = P"lla (@) < clly(uy) =y ll2(q) < clluy —ull2(q)- (3.9)

Due to (2.9) and (2.15), we have

Ip(ux) = PalEn @) <CUIp(uy) — Py — Pu(p(uy) = Pi) a1 o I (u) = Pl (@)
+ 118" 0 (up)—8' M) 2 | () =P —En (p(uy) =) 12 ()
+1g' 0(uy)) — & M) 2@ [P (uy) — Pillr20)

<C(llp(uy) — px — Bv(p(uy) = Pi) o 1P () — Pl (@)
+ Iy(uy) = w2 lp(un) — Py — Py (p(uy) — Pyl 12 (o)
+1y(ux) = ynllz@) P (un) = Pall2@)

<CN~*, VkeZ™. (3.10)

P

Then, applying (3.9)—(3.10) in (3.2) to obtain

el = w3 2y <20 (@) +B*p vy — )y +C(8) v = |72 g

(3.11)
+CEONH 4+ (1+20)8|u” — uy |22 gy

where 0 > 0 is a sufficient small constant. So, we choose § = ¢/2(1 + 2c¢) to derive
that

I — w2y < 207 () B*p* v — Yoy + C(8) oy — 2oy + CEN %,
(3.12)

Now, setting vy = Pyu* € Uy in (3.12), where Py is the L? orthogonal projection
operator defined in section 2. We have

(/') +Bp* vy —u" )y =(j' (") + B'p* = Py(j'(u”) + B*p"), Pyu” — u")y
<[ @) + B p" = Py(J (") +B*p") || 120 | Pyue” — (|12
<CN~2*, (3.13)

where Py(j'(u*) + B*p*) € Uy. And further, we also have
(u" —Pyu*,v) =0, Vve Py,

especially letting v =1 € Py we have

(u* — Pyu*,v) = / (u* — Pyu™)dx =0,
Q
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thus

/PNu*dx:/ udx > 0.
Q Q

Then vy € Ky C Uy . It follows from Lemma 2.1 that

" = vl 2y < CN - (3.14)
Applying (3.13) and (3.14) in (3.12), we can obtain

" = uyll2(q) < CN . (3.15)

Finally, we deduce the error estimates (3.1) from (3.5)-(3.10), (3.13) and (3.15). O

4. L[> — H' posteriori error estimates

In this section, we derive a posteriori error estimates for the spectral approximation
of optimal control problems. We use the L?-norm for estimating the control approxi-
mation error, and the H'!-norm for the state and co-state approximation error.

The following Theorem is important to obtain the error estimates of the interme-
diate variable.

THEOREM 4.1. Let (y(uy), p(uy)) and ( yx, pyn) be the solutions of (2.14)—
(2.15) and (2.8)—(2.9), respectively. Assume that g is Lipschitz continuous in a
neighborhood of y*. Then

1y () = 3wl (@) + 1P (uy) = pallg @) < Cmi, (4.1)

where the estimator M is defined as

M =N""1g'On) +Apxllrz) + NI f +Buy + Ayl 2 ) -

Proof. Setting e, = y(uy) — yx . and letting ezyv = PPJ\,ey € Vy be the orthogonal
projection of ey, where P10  1s the orthogonal projection operator defined in section 2.
Then, using (3.6), (2.8), and (2.14), we have

¢! [y (un) —y}izllf,l(m g(Vey,Vey) = (V(ey - elyv)yvey)
=(f +Buy + Ayy,ey — b)) (4.2)
<CON 72|\ f +Buy + Ay 72 ) + 81 (i) =yl -

Choosing that 6 = %, we have

Iy () = yil3 (@) < CN72ILF + Bty + Ayl 72 - (4.3)
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Similarly, setting e, = p(uy) — py . and letting ep =P L nep € Vi be the orthogonal
projection of e, . Then it follows from (2.9) and (2.15) that

cHpuy) = il ) <(Vep, Vep) = (Viep —€3). Vep) + (Vey , Vey)

(' () +Apysep —€)) + (&' (W(uy)) — &' ), €)

=(8'On) +Apxsep — ) + (8 (v(un)) — &' Ox)- ep)
<llg (v) +Apnl2 (o) ||el7_ep||L2(Q) (4.4)
+(8' (v(uy)) — & (yN) ep)

<CNlg' (a) + Apw Il 2o llep i )
+lg' () — & M 2 lepll 2

<CN2|lg' k) + AP 1720 + Cly(un) —yullf2 )

+26||6P||H1(Q)

Choosing that 6 = %, we have

lp(ux) = Pxll3n @) S CN2llg' On) + APl 720y + CIVun) =yl iy 45)
Then, we combine (4.3) and (4.5) to derive our estimate (4.1). [

We now prove the following theorem.

THEOREM 4.2. Let (y*,p*,u*) and (yy,py.uy) be the solutions of (2.3)—(2.5)
and (2.8)—(2.10), respectively. Assume that g' is Lipschitz continuous in a neighbor-
hood of y*. Then we have that

" — unll 2y + IV =yl @) + 112" = Pillgr @) < €, (4.6)
where 1M is defined in Theorem 4.1.

Proof. Let y(uy) and p(uy) be the intermediate variables defined in (2.14) and
(2.15). For vy = Pyu* € Xy, it follows from (2.11)—(2.13), and (2.16) that

cllu = uyl|F2 ) SU'(W),u" —uy)u — (' (uy) " —uy)u

<= (J'(uy),u" —uy)y
=(In (un),uy — u")u + Uy (uy) = I (uy ) " = uy)u
SUN(R) v =)y + Uy (uy) =T (uy) u” —uy)y - 47
=(In(up) = J'(uy), u*—ui‘v)u

=(B"(py — p(uy)),u” — uy)

<Clp(uy) — pull2 @) lu” —unll 20
Therefore, from Theorem 4.1, we have

lu* — unll2() < Cllpy — P(uy)l 2 ()- (4.8)
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Using the triangle inequality, we have

1" =Iullar @) < 1y =yl @) + 1y(uy) = yallm @

17" = Palln @) < 1P = Pup) @) + lP(uxy) = Prlln o) 49

By using (3.5), (3.9), (4.8)—(4.9), and Theorem 4.1, we can obtain the result (4.6). [J

5. L? — L? posteriori error estimates

In this section, we use the L?-norm for estimating the control, the state and co-
state approximation error. In order to obtain L? — L? posteriori error estimates, we first
assume an auxiliary problem, then we use the orthogonal projection operator Pf y o
get this estimates.

We assume that the auxiliary problem:

—AQ=Ff, x€Q, Y|yo=0, (5.1)

possesses the following regularity estimates (see [14], for example):

loll2 @) < Cllfll2@)- (5.2)

Then, we can show that:

THEOREM 5.1. Let (y(uy),p(uy)) and (yy,px) be the solutions of (2.14)—(2.15)
and (2.8)—(2.9), respectively. Assume that g’ is Lipschitz continuous in a neighbor-
hood of y*. Then

Ip(un) = Pull2 @) + 1y (un) = ynll2 @) < €, (5.3)

where
M =N’ O8) +Apxll2 (@) + N 2If + Buy + Ayl 20

Proof. Let ¢ be the solution of (5.1) with f(x) = y(u}y) — vy, letting ¢V
P N(p € Vi be the orthogonal projection of ¢, where P10  1is the orthogonal projec-
tion operator. Then it follows from (2.8), (2.14), and Lemma 2.1 that

(Vo,V(y(uy) —yv))

=(V(p— "), V(y(uy) —yv) + (Vo ,V(y(uy) — yx))

(f + Buy +Avy, ¢ — o) (5.4)
<CN7||f +Buy+ Myxll 2 i) - W)

<SCN7?||f +Buy+ Myall 2 i) - 1|2

||y(l/t;(\/) _y;/HiZ(Q)

Then
I30k) — ¥irll 2y < CN2I1F+ B+ Ayl 2 - (5.5)
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Similarly, let @ be the solution of (5.1) with f(x) = p(uy) — py, let 9" =P ¢ € Vy
be the orthogonal projection of ¢. Then it follows from (2.9), (2.14), and Lemma 2.1
that

(Vo,V(p(uy) —py))
(Vip—o™),V(p(uy) — px)) + (VO , V(p(ur) — py))
= (&' () + Apx, @ — o) + (' (¥(uy)) — &' k) 0™)
(&' On) +Apx, @ — ") + (&' ((un) — ' O), 0) (5.6)
<C(N2118'0k) + Apil 2y + I06k) = il ) - 1@l
(

N72g' (k) + Apill 2 () + Iy (k) —yz’izlle(g)> TAIEY

(i) — Pkl =

So that

lp(un) = Pill 2 i) < ENT28 OR) + Apallzi) + Cllyy) =Wl @) 57
Thus (5.5)~(5.6) implies (5.3). [

According to above Theorem, we can derive the following Theorem.

THEOREM 5.2. Let (y*,p*,u*) and (yy,py.uy) be the solutions of (2.3)—(2.5)
and (2.8)—(2.10) respectively. Assume that g’ is Lipschitz continuous in a neighbor-
hood of y*. Then, we have

lu* —uyll2 @)+ IV = Inllz@ +11P" = Prllz@) < Ca, (5.8)
where 1M, is defined in Theorem 5.1.
Proof. Using the triangle inequality, we have

1" =Inllz@) < Iy = y(ui)llz2i) + Iyux) = ynllz )

10"~ il < 1P — P2y + IP(ek) — Pilli2ca G
From (3.5), (5.9), (4.8), and Theorem 5.1, we have
1y" = ynllz ) < Cna, (5.10)
By using (3.9), (5.9), (4.8), and Theorem 5.1, we get
1P = Pyll2 ) < Cma, (5.11)

Finally, we can obtain the result (5.8) from (5.10)—(5.11). O
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6. Numerical examples

In this section, we will carry out two numerical examples for the one-demensional
and two-dimensional cases to demonstrate our theoretical estimates. We consider the
following elliptic optimal control problem

minJ (u) = {3 [o(y —y0)* + 5 Jou?}, (6.1)

uck
_Ay = f+ u, in Qa )"BQ = 07 (62)

where K is a set defined by

K:{v€L2(Q):/Qv>O}.

By using the gradient projection algorithm, we can solve the control problem (6.1)—
(6.2), and give the interative scheme as follows:

{ (un+%,v) = (un,v) — (S (un),v), VYvek,

6.3
Up+1 :Pk(u ©.3)

n+%)’

where p, will be specified later, and the projection operator Px : U — K satisfies for
any w € U that (Pgkw —w, Pxw —w) = millg(u —w,—w), which is equivalent to (Pxw —
ue

w,Pgkw—w) > 0.
Let U, be the coordinates of u, in R" and J'(U,) be the gradient of J(U,), then
the matrix form of the above algorithm reads as U, 1= Uy, — puM,; Ly (Uy,), where M,

is the preconditioner, for above scheme we have the following convergence result [15].

LEMMA 6.1. Assume that J' is lipschitz and uniformly monotone in the sense
that there are positive constants C, ¢ such that

\J'(u)=J' (v)| <Cllu—v|ly, Yu,veU,
(J' () =T (v),u—v)=cllu—v||}, Yuvel.

Then there are 0 < 8§ < 1, € > 0 such that
[l — up|| < 6"||lu—uo|l, n=0,1,3,---,
provided p, < €.

We will select p,, satisfying 0 < 1+ p,(Cp, —c) < 8 to guarantee the convergence
of the algorithm (6.3). It is not difficult to prove that

1) =5 [+ 3 [ @,

satisfies all of the conditions in Theorem 3.1. Thus we can apply the above algorithm
to solve the discrete elliptic optimal control problem (2.8)—(2.10). Let Uy and Ky be
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defined in section 2, and Py, : Uy — Ky be the discrete projection operator satisfying
for any w € Uy that

(Pxyw —w, Pxyw —w) = min(u —w,u —w),
uck

which is equivalent to
(Pxyw —w,v—Pryw) 20, VveKy.
It follows from Theorem 3.2 that for any uy € Uy
Pryuy = —min{0, a5} + uy.
Then, from (6.3), we have
Up1 = Pgyu il = —min{0,7, 1}+u

Thus, we can derive the following algorithm for solving the discrete general linear
elliptic control problem (2.8)—(2.10).
Algorithm 1: Let % = 0, and
(Vy?V,VWN) = (u;’\,,wN), YV wy € Wy,
(Van,VPy) = (yn —yo.9n), Y an € W,

1
(uy 2, vw) = (ly,vn) — p (Pl + ox(udy — uo),vw), ¥ vy € Uy,

ulyt —PK(uNﬂ) = —min (O w2 +u"+2> :

6.1. One-dimensional case

We now consider the problem (6.1)—(6.2) on domain Q = (—1, 1), associated with
the exact solutions

u = 1’ sin 7x, p = sin27mx,

y=sinmtx, f=0,
Yo = A7* in27x + sin7x.

We denote L, (x) be the nth-degree Legendre polynomial [19] and

k(%) = g (L) = Lisa(x)), Yy = span{gi(x)}Y ",
Un = span{L;(x); i=0,---,N}.
It can be verified that

/ / 17 k: .a
Ajk = (¢k7¢j) = {O, k?é ;
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2 2 _
CkC;j <m+ﬁ) y k=1J,

2 .
—Cijm, k:]+2,
0, otherwise.

Then we can present yy, yy. uy as follows

N-2 N-2 N
w= 2, yi0i(x), ynv= 2, ¥i¢i(x), uy= Y wLi(x).
=0 =0 =0

Iogm(error)

o
D~ =0- llu-u,fl 2
-1r ~e, =yl
"
~.
_ZF\ \o\’
. -
N '~
L N, ~,
-3 < B
~ ~
*x, '~
4+ Toa
N °
N
~
-1 -
~
N
N
-6 "
‘N
.
-7t bty
<
\'\
.
" i i i i i i i
5 6 7 8 9 10 n 12 13
N

o-
D 0= Jlu-u,Jl 2
- Y ==yl
.
~.,
-8 ~ox
: ~
~ ~o
3 I~ = R
\‘\ \,\
. <
~
4t L N
‘~ 0
N
—5F L E
~
N
N
-6 ~
\/
Sl
~.
7k S
‘%
8 i i i i i i i
5 6 7 9 10 1 12 13
N

Figure 2: The exact solutions and its spectral solutions of y in one-dimensional case
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15 T
exact solution

*  spectral solution

Figure 3: The errors of different N(N =5,7,9,11,13) base on different norms

The approximation errors are presented in Table 1 and Figure 3, which show that
the errors decrease rapidly. We also plot the exact solutions and the spectral solutions
of u and y with N = 13 in Figures 1-2. Both Table 1 and Figures 1-2 suggest that the
spectral method provides very accurate approximation for the elliptic optimal control
problems with a relatively small number of unknowns as the approximated solutions
are sufficiently regular.

Table 1: The values of discretization errors

N 5 7 9 11 13
[u—uyll,> | 2.643E-01 | 6.982E-02 | 7.481E-03 | 6.953E-04 | 5.970E-05
[y —ynllr | 7.976E-03 | 2.879E-04 | 6.658E-06 | 1.429E-07 | 1.987E-08

6.2. Tow-dimensional case

By using [8], we can construct the discrete space for state and co-state and the
equivalent matrix equations for the algorithm 1. In this example, we consider the op-
timal control problem (6.1)-(6.2) on domain Q = (—1, 1)2, associated with the exact
solutions

u=2m*sin X Sin;xy, p = 2sinmx; Sin Xy,
y=sinzmx;sintxy, f=0,

Yo = Ssinmx; sin wx;.
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Do —0- llu-u,fl 2
-1 T T
6. w— ly-y iy
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o N,
~
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<
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-
8 i i i i i i i i
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Figure 4: The errors of different N (N =5,7,9,11,13) base on different norms

Let Yy and Uy be as follows

Yy = span{¢i(x1)9;(x2)}}' /0,
Uy = span{L,-(xl)Lj(xz); i,j= 0,~~~,N}.

The approximation errors are presented in Table 2 and Figure 4. From the numer-
ical example, we can find that the numerical results demonstrate our theoretical results.

Table 2: The values of discretization errors in two-dimensional case

N 5 7 9 11 13
[u—uyll,> | 3.489E-01 | 7.839E-02 | 9.853E-03 | 8.467E-04 | 4.931E-05
[y —ynllr | 9-572E-03 | 4.795E-04 | 1.097E-05 | 2.657E-07 | 3.515E-08

7. Conclusion and future work

In this paper, we consider a priori error estimate and a posteriori error estimates
for the Legendre Galerkin spectral element approximation of optimal control problems
governed by general elliptic equations. Under some reasonable assumptions, we obtain
a priori error estimate for both the state and the control approximation. Then we also
obtain a posteriori error estimates, where use the L?-norm for estimating the control
approximation error, and the H'-norm for the state and co-state approximation error.
Furthermore, we derive the L2 — L2 error estimate for the control, the state and co-state
approximation in L?>-norm. To our best knowledge in the context of optimal control
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problems, these error estimates for the general elliptic optimal control problems are

new.
In future, we shall consider the Legendre Galerkin spectral method for nonlinear

parabolic optimal control problems. Furthermore, we shall consider a posteriori error
estimates and superconvergence of the Legendre Galerkin spectral element solutions
for nonlinear parabolic optimal control problems.
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