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FINITE ELEMENT METHODS FOR OPTIMAL CONTROL
PROBLEMS GOVERNED BY LINEAR QUASI-PARABOLIC
INTEGRO-DIFFERENTIAL EQUATIONS

WANFANG SHEN, LIANG GE, AND DANPING YANG

Abstract. In this paper, the mathematical formulation for a quadratic optimal control problem
governed by a linear quasi-parabolic integro-differential equation is studied, the optimality con-
ditions are derived, and then the a priori error estimate for its finite element approximation is
given. Furthermore some numerical tests are performed to verify the theoretical results.

Key words. optimal control, linear quasi-parabolic integro-differential equations, optimality
conditions, finite element methods, a priori error estimate.

1. Introduction

Linear quasi-parabolic integro-differential equations and their control appear in
many scientific problems and engineering applications such as biology mechan-
ics, nuclear reaction dynamics, heat conduction in materials with memory, and
visco-elasticity, etc.. The existence and uniqueness of the solution of the linear
quasi-parabolic integro-differential equations have been studied by Wheeler M. F.
in [17]. Furthermore the finite element methods for linear quasi-parabolic integro-
differential equations with a smooth kernel have been discussed in, e.g., X. Cui
[2]. However there exists little research on optimal control problems governed by
quasi-parabolic integro-differential equations, in spite of the fact that such control
problems are often encountered in practical engineering applications and scientif-
ic computations. Furthermore the finite element methods of the optimal control
problem governed by such equations have not been studied although there has ex-
isted much research on the finite element approximations of quasi-parabolic integro-
differential equations.

Finite element approximations of optimal control problems governed by various
partial differential equations have been extensively studied in the literature. There
have been extensive studies in convergence of the standard finite element approxi-
mation of optimal control problems, for examples, see [1, 4, 5, 10, 11, 12, 13, 14, 15,
16]. For optimal control problems governed by linear PDEs, the optimality condi-
tions and their finite element approximation and the a prior error estimates were
established long ago, for example, see [4, 7]. The purpose of this paper is to study
the mathematical formulation and its finite element approximation of the optimal
control problem governed by a linear quasi-parabolic integro-differential equation.
In particular we establish the optimality conditions and analyze the a priori error
estimates for these constrained optimal control problems. We also present some
numerical tests to verify the theoretical analysis.

Received by the editors January 1, 2012 and, in revised form, April 26, 2012.

2000 Mathematics Subject Classification. 65N12, 656N30, 49J20, 49K20.

Research partially supported by National Natural Science Foundation of China, Grant:
11071080. The first author is supported by Science and technology development planning project
of Shandong Province, No.2011GGH20118.

536



FEM FOR OPTIMAL CONTROL PROBLEM OF INTEGRO-DIFFERENTIAL EQNS 537

The outline of the paper is as follows. In Section 2, we present the weak formu-
lation and analyze the existence of the solution for the optimal control problem. In
Section 3, we give the optimality conditions and the finite element approximation
of the optimal control problems. In Section 4, we derive the a priori error estimates
for the finite element approximation of the control problem. In the last section, we
perform some numerical tests, which illustrate the theoretical results.

2. Model problem and its weak formulation

Let , with Lipschitz boundary 99, and Qy be bounded open sets in R?, 1 <
d <3, and T > 0. Introduce the objective functional

1 (T a [T
o) =G [ [w=zb+5 [ [ k),
U

where « is a positive regularity constant. We investigate the optimal control prob-
lem governed by a quasi-parabolic integro-differential equation as follows:

(1) min J(u,y(u))

u€Uqq

subject to

t
yr — V- (AVy, + DVy + / C(t,m)Vy(r)dr)
0

(2) =f+ Bu in Qx(0,7T],
y=0 on 09 x [0,T],
Yli=o = 1° in Q,

where u is the control, y is the state, z4 is the observation, U,4 is a closed convex
subset with respect to the control, f, z4 and y° are some given functions to be
specified later, and

A= (aij(x))axd, D= (dij(x))axa, C = (cij(x,t,7))axd;

B is a bounded operator independent of ¢ from L?(0,T; L*(Qy)) to L?(0,T; L*(Q)).
We give the weak formulation of the problem mentioned-above and study the
existence and regularity of the solution. To this end, let us introduce some Sobolev
spaces. Throughout the paper, we adopt the standard notations, such as W™5(Q),
for Sobolev spaces on  with norm || - ||;n,s,0 and semi-norm |- |, s o for m > 0 and
1 <s < oo Set Wg™*(Q) = {w € W™(Q) : wlpo = 0}. Also denote W™?(Q)
(W (Q)) by H™(Q) (HF(Q)), with norm || - ||;n 0, and semi-norm |- |, o. Denote
by L"(0,T; W™*()) the Banach space of all L" integrable functions from (0, T") in-
1
to W() with norm || v || oo, riwres @)= (fy | 0 [gpms(qy )™ for 1 <7 < oo,
Similarly, one can define the spaces H' (0, T; W™*(Q)) and C*(0, T; W™*(Q)). The
details can be found in [8]. To fix idea, we shall take the state space W = L?(0,T; V)
with V.= H}(Q) and the control space X = L%*(0,T;U) with U = L?(Q). Let the
observation space Y = L?(0,T; H) with H = L?(2) and U,y C X a convex subset.
In addition ¢ or C denotes a general positive constant independent of unknowns
and the meshes parameters introduced later. Introduce L2-inner products:

(f17f2)=/ﬂf1f2 V f1, fo € H, (u,v)U:/Q w Yu, velU
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and bilinear forms:
a(z,w) = (AVz,Vw), d(z,w)=(DVz,Vw),
c(t,m;2z,w) = (C(t,7)V2,Vw), ci(t,7;z,w) = (Ci(t,7)Vz, Vw)
for any z and w in V. In the case that f1 € V and fo € V* | the dual pair (f, f2) is

understood as {f1, f2)v xv~. Therefore the control problem (1) - (2) can be restated

as:

in J
Join J(u, y(u))

t
(ye, w) + a(ys, w) + d(y, w) + / e(t, 75 y(T), w)dr
0
=(f 4+ Bu,w) YweV, te(0,T],
yli=o = 1°.

Next, we will analyze the existence, uniqueness and the regularity of the solution
of (OCP). Assume that there are positive constants ¢y and Cy such that for all ¢
and 7 in [0, T:

(a) a(z,2) > collzl g, d(z,2) > collz]l7 o,
(3) () la(z,w)| < Collzlrellwllie, |dzw)|< Collzlielwlia,
(e) left, 52, w)| < Coll]

(ocP)

valwllie, |t m52,w)| < Collzll1allwlie

for any z and w in V. The following theorem gives the existence and uniqueness of
the solution of the system (OCP).

Theorem 2.1. Assume that the condition (3) hold. There exists the unique solution
(u,y) for the minimization problem (OCP) such that u € L?*(0,T;L*(Qu)) and
y € L°°(0,T; HY(Q)) and y, € L*(0,T; H()).

Proof. Let {(u™,y™)}52, be a minimization sequence for the system (OCP), then it
is clear that {u™}2% | are bounded in L?(0,T; L?(2r)). Thus there is a subsequence
of {un}>2, ( still denote by {u™}52, ) such that u™ converges to u weakly in
L?(0,T; L?(Q)). For the subsequence {u™}2° ;, we have

¢
(ypt,w) + a(yy,w) + d(y", w) + / c(t, ;9™ (), w)dr
0
=(f+Bu",w) YweV, te (0,T].

(4)
Taking w = y™ in (4) gives

t
(i y") +alyd,y") +dy", y") + / c(t, 7 y"(1),y"(t))dr = (f + Bu"™,y")
0
such that for 0 <t < T,

%) %%(”yan,sz +aly",y")) +d(y",y") +/0 c(t,m3y" (1), y" (t))dr

—(f + Bu"y").

By integrating from 0 to ¢ in (5), we obtain

t
" ®la+ [ "I adr
(6) ’

t
0

t T
<c{Ia+C [ W sa+ o)+ [ [ lue)IR adsir):
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Applying Gronwall’s inequality to (6) yields

T
”ynH%w(O,T;Hl(Q)) + ”ynH%?(O,T;Hl(Q)) < C{HZJOH%,Q +/o (||f||%1,sz + ||U"||3,QU)}-
Thus we have that {y™}2 ; is a bounded set in L>(0,T; H'(Q)) (" L2(0,T; H*(Q)).

Hence
u —u weakly in  L?(0,T; L*(Q)),

Yyt —y weakly in  L?(0,T; H*()),
y™(T) — y(T) weakly in  H'(Q).

Let W = {w; w € L*(0,T; H}(Q)),w; € L?(0,T; H(Q))}. Integrating (4) from 0
to T, we obtain

T
() w(T) + ol (D@ - [ [ 0) + oty w)) + d(s” w)|
0
T
(7) —|—/0 /0 c(t, ;9" (1), w(t))drdt
T
=00 0) + ol wl0) + [ (74 B ) Ve
Taking the limit in (7) as n — oo, we have
T
(7). (7)) + aly(T). (D)) = [ [(90) + oy, )+ dly )
T it
—|—/O /0 c(t, 5 y(7), w(t))drdt
T
=(4°, w(0)) + a(y®, w(0)) + / (f + Bu,w) VweW
such that
(yt,w)—l—a(yt,w)—l—d(y,w)—l—/o c(t, 7 y(1),w)dr = (f+Bu,w) YVweV, te(0,T].
Furthermore, we have

/OT {(yt, y) + a(ye, ye) + d(y, ye) + /O

such that

T T t
| ita<c [ {15120+ o, + e+ [ ol adr].

This means y; € L*(0, H'(£2)). So (u,y) is one solution of (OCP).
Since fOT ly—zall§ ¢, is a convex function on space L?(0,T; L*(£2)) and % fOT ull§

t

T
clt. () O)dr]dt = [ 7+ Bu.y)

is a strictly convex function on U, hence J(u,y(u)) is a strictly convex function on
U. Thus the solution of the minimization problem (OCP) is unique. O

The following theorem states the regularity of the solution of (OCP).

Theorem 2.2. Assume that the second order differential operator A is H?-reqularity
operator on Q and that the condition (3) holds and f € L?(0,T;L*(Q)) and y° €
HY Q)N H?(). Then the solution of (OCP) obeys y € L*(0,T;H?()) and
yi € L2(0,T; H*(Q)).
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Proof. From (2), we have
(AVY, Vy) + (V- (AVY), V - (AVy)) + (V- (DVy), V - (AVy))

+/0 (V- (Ct,7)Vy(1)),V - (AVy))dr
=—(f + Bu,V - (AVy))

such that

% [(AVy, Vy) + (V- (AVy), V - (AVy)]
(8)

t
<c{ll o+ 150 + oy + | ol adr}.
0

Since [[yl3. < C|IV - (AVy)[3 o, hence

t T
HyH%Q <C HKJO”%,Q + ||f||(2),sz + H“Hg,szU + HyHgsz + ||y||§sz
0 0

such that

t
e / R

T t T
<o{lla+ [ (191Ba+ o)+ [ (lwi3a+ [ 1

Applying the Gronwall inequality to (9) yields

9)

o)}

||y||2L°°(O,T;H2(Q)) + ||y||2L2(O,T;H2(Q))
SO{”ZJOH%,Q + ||f||2L2(O,T;L2(Q) + HUH%2(O,T;L2(QU))}'

From (2) and (10), we obtain

(10)

Hyt||%2(o,T;H2(Q))
SC{Hf”%z(o,T;Lz(Q)) + HUH%Q(O,T;LQ(QU)) +lyell 20,12+ | ¥ 120,782 (0)) }
Thus y € L>=(0,T; H*(Q)) and y, € L*(0,T; H*(2)). This complete the proof of
Theorem 2.2. O

Remark 2.1. Here we suppose that A and D are independent of time variable
t. The above results can also be applied to the case A = A(x,t) and D = D(x,t)
provided suitable conditions for the operators A and D to be imposed.

3. The Optimality conditions and its finite element approximation

In this section, we study the optimality conditions and the finite element approxi-
mation for optimal control problems governed by quasi-parabolic integro-differential
equation .

3.1. The Optimality conditions. The following theorem states the optimality
conditions of the problem (OCP).

Theorem 3.1. A pair (y,u) € L*(0,T; H}(Q)) x L?(0,T; L*(Qu)) is the solu-
tion of the optimal control problem (OCP), if and only if there exists a co-state
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p € L*(0,T; H}(SY)) such that the triple (y,p,u) satisfies the following optimality
conditions:

t
(ye, w) + a(ys, w) + d(y, w) + /0 c(t, 7 y(T), w)dr
(11) =(f +Bu,w) YVweV, te(0,T],
Yli—o = y%

T
~(@pe) —alg.p) + d(g,p) + / o(r, t; 4, p(r))dr

(12) =(y—2a,9) VqeV, te0,T),
p|t:T = 0;
T
(13) / (au+ B*p,v —u)y 20 ¥V v € Usa,
0

where B* is the adjoint operator of the operator B.

Proof. Let J(u,y) = g(y(u)) + j(u). By the standard method as in [8], the optimal
condition reads

(14) () (v —u)+ (g(y(w))) (v —u) >0, VveUy.
It is clear that

./ T Lia [T 2 2
A (5[ et sto=wlB o, = lulf o))
:/ (qu,v —u)y
0
and

(9(y(@)) (v — u) = lim ~ (g(y(u+ s(v — u))) — g(y(w)))

s—0t S

T
[ s -l

2yt s(v — ) — y(w),y — 20)]
T
- [ -y -z
0

Next, differentiating the state equation (OCP) at w in the direction v, we have
1, (7 T
(] wtat o) = mlaw)+ [ atwtu+ s - pw.w)
0 0
T
+ [ttt s0) = y(w.w)
0
T
[ ettt son) -y, wyar)
o Jo
T

:/ (Bv,w) Ywe W.
0
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Taking the limit in (17) as s — 0, we obtain

[ G, w>+/OT i), w>+/0Td<y’<u><v>,w>

(18) / / (t, 7 ( w)

—/ (Bu,w) Yv€Ugg, weW,
0

where we used the equality that for any v and w in L2(0,T; H(£2))

(19) // (t, 75 2(7), w(t))drdt = // (t, 71 2(7), w(t))dtdr.

Then (18) is equivalent to
T T T
/O (4 () (0), ) + / oy (w)(v), w) + / Ay () (v)), w)
T T
(20) 4 / / (.t (' (w) () (2), w(r))drdt
—/T(Bv,w) VoeUy, weW.
0
Define the co-state p € W satisfying

T T
/0 = (q,p1) — alg,p) + dla, p) + / (., tq(t), p(r))dr]

T
@) :/0 (y —24,q), VgeW

pli=r = 0.
Letting w = p in (20), we have

T T
/O(B(U—u),p)dtz/o (v —u, B*p)ydt

T
:/O (= (W) (v = u),p) = a(y (u) (v — ), py) + d(y' () (v — u), p)
(22)

T
+ [ elrtiy (o = w0, ()]
T
_ / (y — 20y (W) (v — ) ¥ v € Upa.
It follows from (16) and (22) that
T T
3) (o)) (=) = [ @/ e=w.9=20) = [ 0=uBDr. VoeUis
By (14)-(15) and (23), the optimality condition reads
T
(24) J'(u)(v—u)z/ (cu+ B*p,v—u)y >0, Vov&Ugy,
0

where p is defined in (21). This completes the proof of Theorem 3.1.
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3.2. Finite element approximation. Let us discuss the finite element approx-
imation of the control problem (OCP). Here we only consider triangular and con-
forming elements. For simplicity, we assume that € is a convex polygon. Let T" be
a partitioning of € into disjoint regular d-simplices 7, so that Q = U,epn 7 - Each
element has at most one face on 912, and 7 and 7' have either only one common
vertex or a whole edge or face if 7 and 7 € T". As usual, h denotes the diameter
of the triangulation T". Associated with T" is a finite-dimensional subspace S" of
C(Q), such that x|, are polynomials of order m (m > 1) for all x € S* and 7 € T".
Let VP = {v), € S), : ’Uh‘aﬂ =0} and W" = L2(0,T;V"). It is easy to be seen that
VP CcVand WhcW.

For simplicity, we again assume that )y is a convex polygon. Let Tg be a
partitioning of Qy into disjoint regular d-simplices 777, so that Qy = UTU erh TU -
Ty and 7(; have either only one common vertex or a whole edge or face if 7y and
7, € Th. Associated with T} is another finite-dimensional subspace U" of L2(Q}),
such that x|, are polynomials of order m (m > 0) for all x € U" and 7y € TE.
Here there is no requirement for the continuity. Let X" = L2(0,T;U"). It is easy
to be seen that X" C X.

Let h(hr,) denote the maximum diameter of the element 7 (i) in T" (T}).
Due to the limited regularity of the optimal control u in general, there will be
no advantage in considering higher-order finite element spaces than the piecewise
constant space for the control. We therefore only consider the piecewise constant
finite element space for the approximation of the control, though higher-order finite
element spaces will be used to approximate the state and the co-state. Let Py(f2)
denote all the 0-order polynomial over 2. Therefore we always takeX” = {u € X :
w(z,t) |zer, € Po(tr), ¥t € [0,T]}. UL, is a closed convex set in X". For ease of
exposition, in this paper we assume thathd C UpaN X"

Then the finite element approximation of (OCP) is thus defined by (OCP)":

1 [T ) o [T ,
25 min {_/ . +_/ y }
( ) ’u.h,EU;d 9 0 Hyh dHO,Q 2 0 H h’HO-,QU

where 3, € W" and y,OL € V", an approximation of y°, such that

t
(U er 0n) + (g wn) + d(yn, wn) + / (b, yn (), wn )
0

(26) :(f—l-Buh,wh), Y wy, € Vh,

Ynli=0 = yp-

Similarly to the continuous case, a pair (yn,us) € Wh x Ul is a solution of (25)
- (26), if and only if there exists a co-state pj, € W" such that the triple (yx, pn,un)
satisfies the following optimality conditions:

t
(Yn,t, wn) + a(Ynt, wn) + d(yn, wr) +/ c(t, 5 yn(T), wp)dr
0

(27) :(f—l-Buh,wh) Y wy, € Vh,

yh|t:0 = ylow
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T
—(Qh,pht)_a(thph,t)+d(Qh7ph)+/ (7, t;qn, pr(7))dr
t

28
(28) =(yn — za-qn) ¥ qn € V",

Phlt=r =0

T
(29) / (aup, + B*ph,vn —up)y =0, Vv, € UL
0

The optimality conditions (27)-(29) are the semi-discrete approximation to the
problem (11)-(13). Let 75, be the local averaging operator given by

fTU w
fTU 1

It is the obvious fact that [, w = [, mn,w for any w € L*(Qu). By the operator
Thy, (29) is equivalent to

(30) (Thy W) |7y = V7 € T

T
(31) / (auh + Thy, (B*ph), Vp — uh)U >0, Vo, € U:d'
0

In next sections, we will analyze the a priori error estimates of approximation
solution.

4. A priori error analysis

In this section, we consider the zero obstacle problem:
(32) Uga={v€X; v>0, ae. in Qy, t€[0,T]},

or the integration obstacle problem:

(33) Uga = {v € X; v>0, te[0,7]}.
Qu

In the case of (32), (13) and (29) yields
(34) ou = max{0, —B*p}, aup = max{0, —m, (B*pn)}.
In the case of (33), (13) and (29) yields

1
ozu:—B*p—l—max{O,— B*p },
Q| Jay,

(35) :

auyp = —ﬂ'hU(B*ph)—i-maX{O,— B*p, }

Q| Jay

In these two cases, it follows from Theorem 2.2 that
(36) y,p € H'(0,T; H* (), we L*0,T; H(Qw)).

Lemma 4.1. Let Uyq be given by (32) or (33). Then mp,w € UL, for any w € Upgq.

In next two subsections, we will give the a priori error estimates in H'(H")-norm
and in L?(L?)-norm respectively.
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4.1. Convergent rate in H!(H"')-norm. The following theorem gives the a pri-
ori error estimate in H'(H")-norm.

Theorem 4.2. Let (y,p,u) and (Y, pn,un) be the solutions of the systems (11) -
(13) and (27) - (29). Then there holds the a priori error estimate:

(37) ly — ynll om0 ) + I = prllar 0,100 () < C(hu + h).

In order to prove the a priori error estimate given in Theorem 4.2, introduce the
auxiliary functions (yn(u), pn(u)) such that

(Yn,t(u), wn) + a(yn,i(u), wn) + d(yn(uw), wn)

—|—/0 c(t, 5 yn () (1), wy)dr

(38)
=(f + Bu,wy), Y w,eVh
yn(w)|i=o = yp,
and
_ (%,ph,t(u)) — a(thph,t(u)) + d(qn, pr(u))
T
(39) +/t (7, 5 qn, pr(u)(7))dr

:(y_zduqh)a VQh Evhu
pr(w)l=r = 0.
The proof of Theorem 4.2 will be complete by use of the following Lemmas.

Lemma 4.3. Let (yn,pn,un) be the solutions of the systems (27) - (29). Then
there holds the estimate:

lyn — yn (W)l Lo 0,111 () + IPR — Pr(w)|| Lo 0,75 17 (92))
+ Yn,t — yn,e(u)|

£20,1:8 (@) T 1Pht — Pt (W)l 220,751 ()

(40) SO{Huh - 7ThuU||L2(0,T;L2(Qu)) + hy|lu — 7ThUU||L2(0,T;L2(QU))
+lly - yh(u)||L2(O,T;L2(Q))}-
Proof. From (38) and (27), we obtain
(Yn,t = Yn,e(w),wn) + a(yn,e — yn,e(w), wn) + d(yn — yn(u), wp)
t
+/ e(t, 75 (yn — yn(w)) (1), wp)dr
0
=(B(up —u),wp) Y wy € Vi,
(Yn — yn(u))|t=0 = 0.
Similarly, from (39) and (28) , we have

(41)

= (qn, Pt — Phe(w) — algn, P — phe(w)) + dlgn, (pr — pr(uw)))
T
4 / (7,5 @, (91 — pn(u))(7))dr

=(yn —y,qn) ¥V aqn € V",
(pr — pr(w))|e=r = 0.
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Taking wp, = yn — yr(u) in (41) , we have

%%(Ilyh — a5+ alyn = yn(w), yn — yn(w)))

(43) + d(yn — yn(u), yn — yn(u)) + /0 c(t, 75 (yn — yn(w))(7),yn — yn(u))dr

=(B(un — u), yn — yn(u)).
Noting that for any w;, € V" and 0 < e < 1,
(B(un — u),wn) = (B(un = Thy ), wn) + (Thyt — u, (L = Ty ) (B wn))u
(44)

<CE){lImnyu = unld o, + b lImngu = uld g, § +ellwnl} o

and integrating (43) from 0 to ¢, by (3) and (44), we obtain
t
Ion =m0+ [l =) adr
t
(45) <C [ (Imu =l + H = vl o,

+ / = 9 @) (5) [ ods)dr.

By Gronwall Lemma, from (45), we obtain

(46) llyn — yh(u)H%w(O,T;Hl(Q)) + llyn — yh(u)H%Q(O,T;Hl(Q))
SC{HF}IUU‘ - uhH%Q(O,T;Hl(QU)) + h2UH7ThUU - U||%2(0,T;H1(QU))}~

Taking wp, = (yn, — yn(u)): in (41), we have
1d
lyn.e = yne(@) 0+ 5 70 = yn(w), yn — yn(w))

t
<C{lmngu = unlf g, + B Imngu — ullf o, + / | wn = yn ()P dr }
such that

lyn,e — yh,t(u)H%?(O,T;Hl(Q))
(47)

SC{HWhUU - uhH%Q(O,T;Hl(QU)) + h%]Hﬂ-hUu - U||%2(0,T;H1(QU))}~

Similarly taking gn, = pr — pr(u) and ¢n = (pn — pn(u))e in (42) respectively, we
have

(48) 1pn = Pr(W) T o (0.7, 101.(2)) + 1P = Pr(@))e|1F 200, 10 (02

<Clly - yh||%2(o,T;L2(Q))~

The proof of Lemma 4.3 is complete. O

Since yp(u) and pp(u) are the standard finite element solutions of y and p, from
[2], we cite the following result.

Lemma 4.4. ([2]) Let (yn(u),pn(u)) be the solutions of the systems (38)-(39).
Then there holds the a priori error estimate:

(49) ly — yh(u)||L2(0,T;H1(Q)) +lp— ph(u)||L2(0,T;H1(Q)) <Ch
and

(50) lly = yn(u)llL2(0,7;22(0)) + Ip — pr(w)ll 20,1522 (0)) < Ch?
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From Lemma 4.1- 4.4, we derive the following result.

Lemma 4.5. Let (yp(u), pr(w)) and (yn, pr, un) be the solutions of the systems (38)
- (39) and (27) - (29). Then there holds the estimate:

(L) yn — yu (W)l g 0,750 @)) + Ion — pr(W)l 50,7501 (@) < Clhu + B?).

Proof. Taking wp, = pp — pp(u) in (41) and ¢ = yp — yr(u) in (42) and then
integrating from 0 to T, we obtain

T
| (B = ) = ) = o = 3 = ()
=(yn — yn(w)), pr — pr(w))|,_ OT

T t
/0 et 7 o = ) (7). (o = ) 1)

T T
- / [ clruts = ()0 (= o 0))())rdt = 0

such that
T
| (Con = veom = unw) + aun = o, 0n = 7o)
0
T
:/ ((uh — Thyu, aup + B*pp)u + (u — up, au+ B*p)y
0
(52) + (un = Thyu, BY(p = pu(u))u + (Thyu — v, au + B p)y

+ (Tt — u, B*(pn — p(u))v + (y = yn(w), yn — yn(u)))
T
S/ ((un = Ty u, B*(p — pr(w))u + (Thyu — u, au+ B*p)y
0

+ (Thyu —u, B*(pn — pu(u))u + (¥ — yn(w), yn — yn(w)))

Thus we have

lyn = yn(@WI7200,7:22(0)) + @lun = Thp ull 20,702 (00)
<ellpn = pr ()3 2(0,rsm @) + CE{ M Iy v = ullizo resscn)
(53) ) )
+ 1y = yn (W 220,10 02(0)) + 1P = PN L20,7522(02))
o+ (T = s (T = 7, )+ B*p))os }
such that
(54) [un = Thy ull L2(0,7:22(00)) < Clher + B?).
By (54) and (40), (51) is derived. O

Thus from Lemmas 4.1- Lemma 4.5 and triangle inequality, we have proved
Theorem 4.2.

4.2. Convergent rate in L%(L?)-norm. Further, we concern with the a priori
error estimate in L2-norm with the respect to the state. In many case in engineering
applications, the boundary of the contacting set of the optimal control is some
curves with finite lengths in 2-D case or surfaces with finite area in 3-D case. In
these cases, one can obtain higher order accuracy.
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Theorem 4.6. Assume that U,q is given by (32). Let (y,p,u) and (yn,pn,un) be
the solutions of the systems (11) - (13) and (27) - (29). Then there holds the a
priori error estimate:

(55) 1y — ynllL20,mc2@) + Ip = prll 20,1522 0)) < Clhy + h?).
Further, let
Q) ={reTh u>0in7}, Qt)={reTh u=0in 1},
(1) = Qu\(QF (£) U QR(2)).
And assume that
(56) meas(Qy(t)) < Ch, Y tel0,T].
Then there holds the a priori error estimate:
(57) Iy = ynllLz20,7522(0)) + 1P = pallL2(0,7522(02)) < C(hi + h?).
Proof. In (53), noting
|(Thyu = u, (T = 7hy, ) (0w + B*p))u|
<C(lIB*p = Ty (B*p)||2L2(Q;;) +llu— T‘—huuni%ﬂz))

<Chirmeas() [Pl )

we have
(58) ||uh — 7ThU’UJ||L2(07T;L2(QU)) S C(hU\/meas(Ql;l) + hz)
such that

lyn — yn (Wl 20,750 (@)) + o0 — Pr(W)|lL2 0,150 ()

(59) <C(hy\/meas(QY) + h?).

By using (59) and the triangle inequality
ly —ynll20.m502 ) + 1P — pallz20,7:22(0))
<y = yn(w)ll20,1:22(92)) + P — Pr(w)llL20,1522(02))
+ lyn — yn (W)l 220, 1322(02)) + [1Pn — Pr(w)l| L2(0,7:22(02)),
we derive (55) and (57) O

Theorem 4.7. Assume that U,q is given by (33). Let (y,p,u) and (yn,pn,un) be
the solutions of the systems (11) - (13) and (27) - (29). Then there holds the a

priori error estimate:
(60) 1y = ynll20.7:L2(0)) + [P = Prll20.7:02(0)) < C(hEr + h?).
Proof. In this case, we see that
(B*p + au, mh,u —u)y =0,

since au + B*p is a constant. So we have

[un = Ty ullL20,1:02(00)) < C(hT + h?).
Furthermore, we get
(61)  lyn — yn(W)ll 20,7501 (@) + Ilpn — pr(W)| 200, 7311 (02)) < C(BTr + B?).
Noting (61) and the triangle inequality, we derive (60). O
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5. Numerical Experiment

In this section, we carry out some numerical experiments to check if the numerical
algorithm is effective and if the a priori error estimates derived in Section 4 is
reliable and accurate. The numerical tests were done by using AFEpack software
package (see [9]). In the numerical examples, Q2 = Qyy = [0, 1]2. We use linear finite
element spaces to treat the state and co-state and the piecewise constant finite
element spaces to treat the control. For time variable, a Euler backward-difference
procedure is used to solve semi-discrete system. Here time step size is controlled
to demonstrate the relation between the error function and spacial sizes.

We solve the following control problem

(62) min [ K J=z+ [ )

subject to
@—A - A —/t(t—T)A =u+f inQ, 0<t<1;
(63) 6t yt y o y_ 9’ — I
yloa = 0.

The data and solutions are:

p=—(T —t)sinmz; sinma,
u = max(—p,0)

y=tx1(1 — z1)x2(1 — z2)
(64)

8 T
Zd:y+a—€—ﬂpt+ﬁp+/ (t—7)Ap
t

6 t
f=8—i—Ayt—Ay—/ (t—71)Ay —u
0

The numerical results are put into the following Table. In the Table 1, the error
values in L?(0,T; L*(Q))-norm and L?(0,T; H'(£2))-norm are listed.

TABLE 1. Numerical result: for adaptive time steps 50
Freedom number L?(HY(Q)) L>®(L?(Q))
nodes sides elements | y—yp | p—pPn | U —un | Y—Yn | P—Dn
7089 19074 12036 | 6.2e-02 | 8.5e-01 | 4.5e-02 | 6.4e-04 | 5.9¢-03
26163 74256 48144 | 3.1e-02 | 4.2e-01 | 2.2e-02 | 1.6e-04 | 1.5e-03
100419 | 292944 | 192576 | 1.5e-02 | 2.1e-01 | 1.1e-02 | 4.1e-05 | 3.9¢-04
393363 | 1163616 | 770304 | 7.8e-03 | 1.0e-01 | 5.6e-03 | 1.0e-05 | 1.0e-04

From the Table, we see that the L?-norm convergent rate of the control variable
u — up, is O(h), i.e., the first order accuracy with the respect to the spacial size;
that the H'-norm convergent rate of the state and costate variables y — y; and
p —pp, also are O(h); but that the L2-norm convergent rate of the state and costate
variables y — y5, and p — p,, also are O(h?), i.e., the second order accuracy, which
are consist with the a priori error estimates derived in Section 4.

Conclusion. In this article, we investigate a quadratic optimal control prob-
lem governed by a linear quasi-parabolic integro-differential equation. The weak
formulation is given, the existence and regularity of the solution for the optimal
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control problem are analyzed. Further, the a priori error estimates are derived.
By super-convergence analysis, we also prove the L2?-norm convergent rate. The

nu
do
of

merical experiments verify the theoretical results. Some further work are being
ne, for example, adaptive finite element methods will be very useful for this kind
problems. We will develop equivalent residual-type a posterior error estimators.
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