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A-POSTERIORI ERROR ESTIMATES FOR OPTIMAL CONTROL
PROBLEMS WITH STATE AND CONTROL CONSTRAINTS

ARND ROSCH!, DANIEL WACHSMUTH?,

Abstract. We discuss the full discretization of an elliptic optimal control problem with pointwise
control and state constraints. We provide the first reliable a-posteriori error estimator that contains
only computable quantities for this class of problems. Moreover, we show, that the error estimator
converges to zero if one has convergence of the discrete solutions to the solution of the original
problem. The theory is illustrated by numerical tests.

1. Introduction. In this paper we consider the optimal control problem of min-
imizing the cost functional J given by

1 «
J(y,u) = §||y — Yall72() + 5”“”%2(9) (1.1)
subject to
—Ay+y=wu in Q
y=0 onT, (1.2)
and
Uy <u<uy aee. in €, (1.3)
Ya <y < yp in (1.4)

Let us define the set of admissible controls by
Uda = {u € L*(Q) : ug <u < uy ace. in Q}.

In order to guarantee existence and regularity of solutions, we assume for the whole
paper:

ASSUMPTION 1. Q C R", n € {2,3}, is a convex polygonal domain; u, < uy are
constants; ya,y» € C(Q), ya € L*(Q), a > 0.

Note that our problem and also the discretized counterparts are strictly convex.
Therefore, one has only to show the existence of a feasible point to get existence
and uniqueness of an optimal control 4 and state y. Under a Slater type assumption
we will state such a result in Theorem 2.3. Using the same assumption, one obtains
existence and uniqueness of solutions (g, up) for sufficiently fine discretizations.

The distance of the solution (g, un) to (7,%) can be estimated a-priori as ||ap —
tllr2) + [|Gn — Yl < Ch?727°, £ > 0, see e.g. [8, 17). In order to generate
adaptively refined meshes, computable and localized a-posteriori error estimators are
inevitable. For work on dual-weighted residual error indicators for state constrained
problems we refer to [2, 10, 21]. The main drawback of this method is that the resulting
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error estimators are not computable since they depend on the unknown solution of
the continuous problem. The only work in context of residual error estimates is due to
[14]. However, this error estimator contains also an uncomputable part that involves
the Lagrange multipliers of the continuous problem. All cited papers contain different
heuristics to replace uncomputable quantities by computable ones. Our main goal is
to derive computable error bounds.

The main difficulty to obtain a computable error bound is that the errors in the
dual quantities ||pp, — p|| and ||f;n — fis]| cannot be majorized by |un — @l L2()-
Hence, we completely avoid the use of the Lagrange multipliers and of the first-order
necessary optimality system of Theorem 2.3. In our main result Theorem 3.9 we
describe detailed all the different error contributions.

Moreover, we prove that the error estimate converges to zero if the discrete quantities
converge in a certain sense, see Section 4. Such a result does not seem to be available
even for pure control constrained problems, see the comments at the end of that
section.

Let us shortly describe the structure of our paper. Section 2 contains basic properties
of the optimal control problems and its discrete counterparts. A-posteriori error
estimates are derived in Section 3. The behavior of the error bound when the discrete
solutions converge is studied in Section 4. Numerical experiments are presented in
Section 5.

2. Optimality system and discretization.

2.1. The undiscretized problem. First, let us define the notion of weak so-
lutions of the state equation (1.2). A function y € HJ(2) is called weak solution of
(1.2) if it satisfies the the weak formulation

a(y,v) = (u,v)Lz(Q) Yv € H&(Q), (2.1)
where the bilinear form a is defined as

a(y,v) = (Vy, Vv)r2 ) + (¥, v) L2 ()

Let us define the operators A : V := H?(Q) N Hi(Q) — L*(Q) by A = —A+ I and
its dual A* : L2(Q) — V* by

(Aw,v) = (w, A*v) Yw eV, v e L*(Q).

LEMMA 2.1. For each control u € L*(Q) the state equation (1.2) admits a unique
weak solution y € H*(Q), and the mapping u — y(u) is continuous from L*(Q) to
H%(Q), i.e. [[ylla2(0) < Collullrz(o)-

For the proof we refer to Grisvard [9].

Throughout the article we will assume the existence of a Slater point:

ASSUMPTION 2. There exists i € Ugq and 7 € R, 7 > 0, such that the associated
state § satisfies Yo +7 <Y < yp — T.

Please note, that this assumption implies that the state constraints cannot be active
on I') i.e. it holds y, < —7 and 7 < yp on I' since § = 0 on I' due to the Dirichlet
boundary conditions.



Additionally, Assumption 2 implies that the feasible set of the control problem is
non-empty. Due to convexity, we get immediately the existence and uniqueness of
solutions.

LEMMA 2.2. Under Assumption 2, the optimal control problem (1.1)—(1.4) admits a
unique solution (g, ).

The solution of the optimal control problem can be characterized by means of first-
order necessary optimality conditions. Due to Assumption 2, one can prove existence
of Lagrange multipliers, see e.g. [5, 20]. In the following, let us denote by M(Q) =

C(2)* the space of regular Borel measures.

THEOREM 2.3. Let (y,a) be a solution of the problem (1.1)~(1.3). Then there are
flas i € M(Q) and p € Wh5(Q), s < =2, such that the following system is satisfied,
which consists of adjoint equation

—Ap =4 —Yqg — [la + [y i Q,

2.2
p=20 onT'= 09, (22)

complementarity conditions for i, and [
and the variational inequality
(cu+p, u—1u) >0 Yu€ Uy. (2.4)

For the proof we refer to Casas [5].

2.2. Discretization. Let us fix the assumptions on the discretization of problem
(1.1)-(1.4) by finite elements. First let us specify the notation of regular meshes. Each
mesh 7 consists of closed cells T (for example triangles, tetrahedra, etc.) such that
0= Ures T holds. We assume that the mesh is regular in the following sense: for
different cells T;,7; € 7, i # j, the intersection T; N T} is either empty or a node, an
edge, or a face of both cells, i.e. hanging nodes are not allowed. Let us denote the
size of each cell by hy = diam T and define h(7) = maxper hp. For each T € T, we
define Ry to be the diameter of the largest ball contained in T'.

We will work with a family of regular meshes F = {7}, }x~0, where the meshes are
indexed by their mesh size, i.e. h(7},) = h. We assume in addition that there exists a
positive constant R such that

g

Ry —
holds for all cells T € 75, and all h > 0. With each mesh 7;, € F, we associate
the finite-dimensional space Vj, C H{ () that consists of polynomial finite element
functions of degree [ > 1.

Furthermore, let us denote by U, C L?(Q2) the corresponding control discretization.
Here, we have the following three possibilities in mind: discretization of controls by
piecewise constant or linear finite element functions, or the choice U, = L%(Q), which
corresponds to the so-called variational discretization introduced by Hinze [12].

Let us now introduce the discretized version of the optimal control problem (1.1)-
(1.4). This problem is given as: Find yj, € Vj, and uj, € U, that minimize

. 1 «
min J(yp, un) = §||yh - yd||%2(sz) + §||Uh||%2(sz) (2.5)
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subject to the discretized state equation

a(Yn,vn) = (Un, V) L2(0) Vo € Vi, (2.6)

the control constraints

and the discrete state constraints
Ya(x:) < yn(x;) <yp(z;) fori=1,.. K. (2.8)

Here, we denoted by x;,7 = 1... K, the nodes of the mesh 7. Before proving existence
of solutions of this problem, we first state some auxiliary results

LEMMA 2.4. Let y" and y;, be the solution of (2.1) and (2.6) for the control uy. Let

Cy > 1 be given such that max hy < Cyy min hy is satisfied. Then the following
TeT), TeTh

L -error estimate holds

lyn = ¥" | (@) < chllullz2()-

For a proof, we refer to Braess [3].

Let us denote by IIj, the L?(Q)-projection onto Uy for piecewise constant functions.
For piecewise linear functions one can use a quasi-interpolation, see [18]. In the case
of the variational discretization we take II, = I. In all three cases, this operator has
the following known approximation property.

LEMMA 2.5. There is a constant cy independent of h such that
[Ju — Hhu”LZ(Q) < C]hHV’uHLz(Q)

is fulfilled for all u € H(2).

Regarding existence of solutions of the discrete optimal control problem, we have the
following result.

LEMMA 2.6. Let Cpy > 1 be given and max hp < Cpy min hp. Then, there exists a
TeT), TeT,,

mesh size hg > 0 such that for all h < hg a feasible point bf the discretized problem
exists.

Proof. We set 0, = I},4, where 4 is the Slater point from Assumption 2. The function
uy, satisfies the control constraints. It remains to check the state constraints. Let us
denote the solutions of the discrete and continuous state equation associated to @y by
On and §", respectively. We find

In (i) = ya(@:) > 7= [§(2:) — 5" (3)| — 5" (1) — Gn ()]
>7— 19— 5"l — 19" — Inll Lo

Here, ||g — :Qh”Loo(Q) becomes small for small  because of Lemmas 2.5 and 2.1. The
term [|§" — gn|| L (q) reflects the pointwise discretization error, which tends to zero
for h — 0 due to Lemma 2.4. Consequently, for sufficiently small & the discrete lower
state constraints are fulfilled. Analogously, one shows that the upper state constraint
of the discrete problem is satisfied for h small enough. Hence, the point (gn,ay) is
admissible for the discrete problem. O



As for the continuous problem, we get existence and uniqueness of solutions of the
discrete problem.

LEMMA 2.7. Let Assumption 2 be satisfied and max hp < Cp; min hp. Let the mesh-
TeT), TeT),

size satisfy h < hg. Then the optimal control problem (2.5)—(2.8) admits a uniquely
determined solution (gn,ap) for all meshes with mesh-size h < hy.

Proof. Due to Lemma 2.6 the feasible set of the discrete problem is non-empty for
h < hg. By standard arguments one concludes the existence of a unique solution of
this problem. O

Let us remark that the existence of a feasible point for the discrete problem is not
guaranteed for arbitrary meshes with h < hg. This is due to the fact that a-priori
L*°-error estimates are derived using inverse inequalities. Then the relation between
minimal and maximal element size must be limited by some constant C;. Another
possibility are meshes for which a discrete maximum principle holds, see [7]. Usually,
sequences of adaptive refined grids do not satisfy these requirements. However, the
existence of a feasible point can be verified a-posteriori. If no feasible point exists, then
one can refine the mesh in a suitable way to get a feasible point for the new mesh.
We will use the following strategy. Our a-posteriori error estimator will contain a
term that measures the L°(Q)-norm of the violation of the state constraint, and
thus should ensure the solvability of the discrete systems for the adaptively generated
meshes.

ASSUMPTION 3. In the sequel, we assume that the discrete optimal control problem
admits a unique solution.

Analogous to the continuous problem, one finds that the solution of the discrete
problem can be characterized by a first-order optimality system.

THEOREM 2.8. Let (§n,up) be a solution of the problem (2.5)—(2.8). Then there are
fa, iy € M(Q) and pp, € Vi, such that the following system is satisfied, which consists
of discrete adjoint equation

a(vn,Pn) = (Yn = Yd, Vn)r2() + (~Ha,h + oy Vn)  YUn € Vi, (2.9)
complementarity condition

K

ﬂiyh = Zﬂg)his(xj)v ﬂg)h > 07 ﬂih(gh(xj) - yl(x)) = 07 1€ {avb}aj € {15 -'7K}7
j=1
(2.10)

and variational inequality

(Ozﬂh + Pn, up — ﬂh) >0 Vup € U, NUgq.

Since the state constraints for the discrete problem were prescribed in the mesh nodes,
the Lagrange multipliers fi, 5, and fiy, 5 are positive linear combinations of Dirac mea-
sures concentrated in the mesh nodes. Due to this representation, the complementar-
ity condition in (2.10) can be written as

(i, Un — i) =0 i € {a,b}.
5



3. A-posteriori error estimates. In this section, we will derive an upper
bound for the error ||ty — @l z2(q). In order to avoid the difficulties mentioned in
the introduction, we will not work with the first-order optimality system given by
Theorem 2.3. We will work with the optimality of @ instead, i.e. J(g,a) < J(y,u) for
all (y,u) satisfying the constraints (1.2)—(1.4).

Let us suppose that we have computed the solution (g, @n, Ph, fa.h, fio,n) of the dis-
crete problem. At first, we have to find a pair (g, @) ~ (gn, @n) that is feasible for the
continuous problem, which would give J(g,a) < J(g,a).

3.1. Construction of feasible control. Let us first define an auxiliary state
y" as the weak solution of the state equation with right-hand side s, i.e.

a(y™,v) = (an,v) Yo € HY (). (3.1)

LEMMA 3.1. Let 4 denote the Slater point as given by Assumption 2. Let y" denote
the solution of (3.1). Let us define the violation of the state constraints by

ese 1= max([|(¥n — Ya) () (W6 = Tn) " [[L(e))- (32)

Then the state j := (1 — o)y" + o7 associated to the control @ := (1 — o)y, + ot is
admissible for the state constraints (1.4) if o is chosen as

_ 9n — 4"l (0) + esc
T4+ 1gn — y" || Lo () + esc

Proof. We find
(1 =0)y" +0§ > (1 =0)Gn — lJn — ¥" |l L~(@) + (Yo +7)
> Yo+ 7+ (1= 0)(Gn = 90 = ¥"lLe@) = Y —T)
> Yo + 7+ (1= 0) (=G = Ya) Nz = 190 = 4" |lL=@) = 7)
> Yo+ 7= (1L=0)(7+|[yn — yh”LOO(Q) + €sc),

which implies (1 — o)y" + 0§ > y, for 1 — o <

T A
_ . An analogou
THGn—y" Lo (@) Fesc gous

discussion for the upper state constraint yields the claim. O

With the notation of the previous lemma, we have
U — Up = U(Q—Qh), (3.3)

which allows to estimate the difference ||% — | 2(q) provided upper bounds for o
are available. The difference in the states § — 75, can be written as

—gh=0@—y")+y" —

- no (3.4)

=0(§—yn)+ A —0)(y" —yn)
REMARK 3.2. Please note, that we did not use feasibility of yn for the discrete
optimization problem. Hence, Lemma 8.1 is valid without this assumption, which
means it is also applicable if the discrete optimization problem is solved for instance
by penalty methods.



REMARK 3.3. If the discrete space Vi, is the space of piecewise linear polynomial
functions, then we can replace the constraint violation es. by the interpolation error
of the state constraint bounds. Let Iy, denote the Lagrange (or nodal) interpolation
operator. Then the discrete state constraints (2.8) imply Inya < Jn < Inyp on Q. And
we can estimate in the previous proof

1=o)y" +05 >0 —=0)n— 9n — ¥ L)) + 0(ya +7)
> Yo+ 7+ (1= 0)Unya — Yn — thLf’O(Q) ~Ya —T),

which shows that we can replace esc by

Ese 1= max(||(Inya = ¥a)~ llzoe()s 116 — Ingn)~ lL=(a))-

If the functions ya,yp can be exactly represented by piecewise linear functions then
ésc = 0. This is in particular the case if both state constraints are constant functions.

3.2. Estimate of error in the control variational inequality. As one in-
gredient of the final error estimator we will develop an error estimator for the error
in the variational inequality (2.4). We will comment on the relation to existing work
at the end of Section 4.

At first, let us define the following subsets of

Qop = {x €N ﬁh(x),—éﬁh(a:) € (Ug, up)
or Up(x) = ug, atip(z) + pp(z) <0 (3.5)
)=

or up(x) = up, atp(z) + pr(x) > O}

and

Qg b = {:v s ap () € (ug,up), —%ﬁh(x) < ua}
(3.6)

Qpp = {:v cap () € (g, up), —%ﬁh(x) > ub}.

The set € 5, contains the points, where u; and —é]ﬁh are strict between the bounds,
and where 4y, is at the bound but awy + pp has the wrong sign. The sets 2, 5 and
Qp 1, contain points, where uy, is strictly between the bounds, but —éﬁh is not feasible
with respect to these bounds. In addition, we have the following properties

atip, + Ppp, > altp — ug) > 0 on Qg p, (3.7)
atip, + pp, < aftp —up) < 0 on Qp p. '

LEMMA 3.4. Let uy, € Uuq and py, € L*(Q) be given. Let the sets Qo p, Qan, and
Oy p be defined according to (3.5) and (3.6). Then for each u € Ugq it holds

(atip + pr,u —Un) > (X, (Un + Pr),u — Up)
+ (X (Qlin + Pr), Ua — Un) + (XQu,, (@R + Dr), up — Un)



Proof. The proof follows directly from the definition of the sets, and the properties of
up, and «dy, + pp, on these sets, confer also (3.7). O

In the derivation of the a-posteriori error estimate in Section 3.4, we will use the
following implication of the previous lemma.

LEMMA 3.5. Let iy, € Uuq and pp, € L*(Q) be given. Let the sets Qo p, Qan, and
Oy p be defined according to (3.5) and (3.6). Then for each u € Ugq it holds
_ _ _ «@ _
(attn + pnw—n) = = llw = @nllT2q) = ImillZeo),

where 1y = nyi(tn, pr) € L?(Q) is given by

1 o - I
NG = ~ X, (@Un +51)° + X (0lin +Dr) (U —a) + Xy, (i, +Dr) (U —up). (3.8)

Proof. The claim follows directly from the definition of 7,; and the inequality

_ _ _ a _ 1, _ _
(X5 (tin + ), w = n) = =7 u = @nll ) = =llatin + BallZz0 )

a
The function 7,; will serve as a localizable error estimator for the error in the varia-

tional inequality.

3.3. Estimate of cost functional values with respect to the admissible
point. Due to the feasibility of (7, @) the inequality 0 < J(g, @) — J(g, @) holds. Now,
we will derive an upper bound for J(7, @) — J(y,u) for arbitrary feasible pairs (y, u)
in terms of the distance ||u — @||z2(q) and of residuals of the optimality system.

LEMMA 3.6. Let (§,@) be given by Lemma 3.1. Then it holds for all (y,u) satisfying
(1.2)(1.4)
-~ @ ~ ~
J(g,0) — J(y,u) < —ZHU - u||2L2(Q) + Nallu — @l L2(q) + M,
where Ng, Ny are real numbers depending on (Yn, Uh, Phy Pahy Bbk), (§,4), and the data
of the problem but not on (y,u), see below (3.13).
Proof. Let us introduce the abbreviation r := ||u — @||2(q).

Since y and y are solutions to the elliptic equations for right-hand sides @ and u
respectively, we have by Lemma 2.1 the regularity g,y € H?(Q) N H} (). Since we
have pj, € Vj, C L?(2) the dual product (A — Ay, py) is well-defined.

Let us write the differences of the cost functional as
. 1, . o 1 «
J(g, ) — J(y,u) = 5”3/ — yallZz) + 5”“”%2(9) - 5”9 — yallZ20) — 5”“”%2(9)
+ (Ag — @ — Ay + u, pr)
1, . . -
= —§Hy — Yl 20y — EHU — ulF2q + (@@ + Pr, @ — u)

+ (~APh+Yn —Ya, T —y) + (T — Un, T — y)
(6%
2
+ (A" Ph +Yn — Ya, T~ Y)-

1. _ O
r2+§|\y—yh||2Lz(Q)—i—(au—i—ph,u—u)



Now we will estimate the third and fourth addend on the right-hand side. By
Lemma 3.5 there exists 7y; € L%(£2) such that

«
(attp + pp, u—up) > _ZHU —anlz2(q) = ImillZe) Yu € L*H(9Q): ug < u < wp
We then obtain

(ot + pp, i — u) = a(tt — @p, & — u) + (Qlp + Pp, @ — ap) + (Qlp + P, ap — u)
- . _ o o _ 2 2
< (i — up, U — u) + (ap + Ppp, U — Up) + leu —unllz2(0) + il T2 (o)

3
< T2+ Salli — @l 2y T+ T8 = a2 (3.10)
+ (tin + Py @ — p) + [l T2 (-
Due to the complementarity condition (2.10) on fi,, and the feasibility y, < y it
holds
(fa.ns § = Y) = (Hah, § = Un+Un = Yo + Ya = Y)

= <ﬂa,h7 g - gh> + <ﬂa,h7 Ya — y>

S <laa,ha g - gh>
For analogous reasons we find

—(oh, U —Y) < —(fiv,hy § — Un)-

Thus, the fourth addend in the estimate above can be estimated as

(AP +Un — Ya, 7 — Y)
=(~A"DPn + U — Yd — fa,h + fivn, U —Y) + {Lan, §—Y) — (o §—Y)
< (=A"DPh + Unh — Ya — fap + Poh, § — Y) + (fa,n — fohs §— Yn) (3.11)
< Coll=A"pr + Yn — ya — fa,n + v nlla-20) -7+ (Ba,n — Bohy T — Yn)s

where we applied the H?(Q)-regularity result Lemma 2.1 in the last step.

Combining (3.9)—(3.11), we can estimate the difference of the values of the cost func-
tional as

J(,8) = J(g,u) < =1

3 . _ _ _ _ _
+ (ol = anllay + Coll-An + 3~ a = o+ ol )

1, _ . _ o
+5l9- Inll7ec) + VL nl| T2 + (atn + Py @ — @) + il 720

+ </_La,h - ,D'b,hv g - yh>a (312)

which yields the claim with

3 .. . _ B _
Na : §O¢||u —n|lz2) + Coll=A"DPr + Un — Yd — fa,n + bkl H-2(0)

1, _ a, . _ . 3.13
M= 515 = Gliec@) + 18 = @nlFag + @ + P, = @n) + [allfagy 1)

+ (fa,h — Bb,hs T — Un)-



O

REMARK 3.7. If one uses interior point methods to solve the discretized problem,
then the discrete complementarity condition (2.10), in particular (fi; p, Gn — vi) = 0,
i € {a,b}, is not satisfied in general. It turns out that the estimate of the previous
lemma holds true if n, is replaced by 1, given by

Na = Ma + (fa,ns T — Ya) = (Bo,ns T — Yb),
which takes the violation of the discrete complementarity condition into account.
3.4. Upper bound for the error in the control and state. Using the so-

lution of the continuous problem as test functions in Lemma 3.6, we get directly an
estimate of the error in the controls.

LEMMA 3.8. With the notations of the previous Lemma 3.6, it holds

_ _ - 8 8
|an — al|72(q) < 2@ — a7z + gﬁg o

Proof. By Lemma 3.6, optimality of (g,a), and feasibility of (g, @), we obtain
U (2T - _ -
0.< T )~ Iy ) < =58 = lFaq) + malli — il +m.

which gives directly

. 4 4
1@ = al|72(q) < @775 o
The claim follows with |[@n — @l|72q) < 2(|@ — @n]|72(q) + @ = @l[72q)- O

Here, the quantity 12 can be bounded from above, cf. (3.13), by
9 - . _ _ B
s < 5042”“ — nl|72(q) + 2C5 | =APh + Gh = Ya — Fap + Aonllf-2 () (3:14)

Now we have everything at hand to derive the upper bound for the discretization error
of control and state. Let us emphasize that all quantities on the right-hand side of
the error estimate (3.15) are computable. In particular, the right-hand side does not
contain any component of the solution (g, , p, fia, fiy) of the continuous optimality
system.

THEOREM 3.9. Let (§,u) be the solution of the continuous optimal control problem
(1.1)~(1.4). Let (gn,Tn, Dh, fa,h, fb,p) e the solution of the discrete problem satisfying
(2.7)-(2.8), (2.10).

Then there is a constant ¢ > 0 that depends only on o, ), A, T such that

o o 1 2
[ — UH%Q(Q) + |gn — y||%°°(sz) < C(T:Etzzte,LOO + T:Etzxte,LOO + ate 12

2 2
+ Tadjoint, L2 + T control, L2 + eStatC) (315)
where T:Etlzxte,L“’ is the scaled L*°-error of the states given by

é:ﬁte,mo = (maX ((etn, + pn, @ — n) + (fla.n — fbns § — Gn), 0)

T
+ || fra,n — ﬂb,hHM(Q)) ly" = Gnll Lo ()

10



(2)

Tstate,Loo 05 the squared and scaled L™ -error of the states gen by

(2) _

e = (Il = @nll3z@) + 15 = Gnl3ey ) 1" = Gl

Tstate,.2 95 the L2%-error of the states given by
— 1P 5
T'state,L.2 = ly" — yh”L?(Q)u
Tadjoint,z2 15 the H™2(Q)-residual in the adjoint equation
Tadjoint,L? = ||=A"DPh + Un — Ya — Ba,n + fo.n |l H-2(0Q)
Tcontrol, L2 45 the L2(Q)-residual in the variational inequality defined by
Tcontrol, L2 = ||77Vi||L2(Q), where Nyi = Nyi(Gn, Pr) is given by Lemma 3.5,

and estate 1S the weighted violation of the state constraints given by

Cstate — MaxX ((OZ’l_Lh +ﬁh; U — ’ah) + </_1Ja,h - ,be,hv g - gh>7 O)esc
+ (Il = @nli32() + 119 = Gal ) ) e

where es. s defined in Lemma 3.1, eq. (3.2).

Proof. Let us first combine the results of Lemma 3.6 with the estimate of 72 in (3.14)
and the definition of 7;, in Lemma 3.8, eq. (3.13), to obtain

an — @32y < 40]i — @132
16C2

o?

+

||_A*15h + gh —Yd — ﬂa,h + ﬂb,h”%{*%g)
8,1, . _ _ _
T3 (5 |7 — yh”%?(sz) + (Qtip, + Ph, & — Up) + ||77vi||%2(ﬂ)
+ (fa,p — fv,hs J— ﬂh>)-
At first, we have by Lemma 3.1, cf. (3.3),
(atip, + Pn, & — up) = (Qlip, + Pp, & — Up)o
and
1@ — anl|72 () = o2ll@ — anll7z2(q)-
With the help of (3.4) we get
(fia,h = o, § = Gn) = 0 {fia,h = fitsh, § = Gn) + (1= 0)(fia,n = ons ¥ — )
< ofta,n — fvn, § — Yn) + lfan — ﬂb,h||M(Q)||yh = YnllLoe(@)-
Similarly, we can estimate using o > 0
15 = FullZ2 (@) = lo(@ = gn) + (1 = ) (¥" = )l 72(q)

<2 (UQHZ) - §h||2Lz(Q) +1ly" - thQL?(Q)) :
11



Hence there is a constant ¢ > 0 depending only on «, 2, A such that

liin = all32(@) < of o = anl}z00®

+|=A"Ph + Yn — Ya — fa,n + ﬂb,hﬂﬁrz(sz) (3.16)
+ ||ﬂ - gh||%2((2)0—2 + (Oé/ah +ﬁh7 U — ah)a + HnH%Q(Q)

+ (fa,n — fvhs J— ﬂh>0>-
The value of ¢ can be bounded according to Lemma 3.1 by

o< T_1(||yh — Inll L= (Q) + €sc),

where eg. is the state constraint violation defined in (3.2). Using this estimate in
(3.16), the claim follows. O

In Section 4, we will prove convergence to zero of the upper bound (3.15) if the discrete

quantities converge in some sense to solutions of the optimality system in Theorem
2.3.

3.5. Localized a-posteriori error estimates. In the previous sections, we
developed error bounds for the discretization error. These bounds contain terms that
are still not fully accessible. In particular, it needs to be specified, how the L?- and
L -discretization errors of the states as well as the residual of the adjoint equation
can be calculated.

For the L2-error of the states, we have the following result, which is a standard
estimate, see e.g. [4]. Recall that g, is the solution of the discretized equation (2.6)
with right-hand side y,, while y" is the solution of the elliptic equation (3.1) with the
same right-hand side .

LEMMA 3.10. There is a constant ¢ > 0 depending on €2, the polynomial degree I,
and the shape regularity of the triangulation such that

ly" — Unllr2) < Cngtate,L2

&
on L2(T\I) .

Here, [%} denotes the jump of the normal derivative across interior edges.

; 2 _ 2
with nstate,L2 - ZTGT nT,state,L2 and

ng",state,L2 = (h%"|Agh + ﬂh”%ﬁ(T) + h%

To estimate the L*°-error we use the following reliable and efficient error estimator
from [19].

LEMMA 3.11. There is a constant ¢ > 0 depending on €2, the polynomial degree I,
and the shape regularity of the triangulation such that

”yh - thLO"(Q) < Cllstate,L>°

with Nstate, Lo = MaXTcT N7, state, L and

o]

Lw(aT\m) '

NT,state,L>> = | log hmin|2 <h§“”Ayh + ﬂhHLOO(T) + hT

12



It remains to describe the estimation of the H ~2-residual of the adjoint equation. For
a test function ¢ € V = H}(Q)NH?(Q) we will employ the Lagrange interpolation I, ¢,
which has the property ¢(x;) = (In¢p)(x;) for all nodes z;. Due to the assumptions
on V,, we get I¢ € Vj,. Let Py, solve the discrete adjoint equation (2.9). We have

| =A*Pr + Yn — Ya — fa,n + fonll -2 ()

= sup (—A"Pn + Gn — Ya — Ba,h + FBo,hy @)
PEV, |9l g2 0y =1

= sup (—APn + Yn — Ya — Ba,h + Bo,hy @ — Ing).
PEV, |9l g2 (o) =1

Since fiq,, and fipp are a linear combination of Dirac measures concentrated in the
mesh nodes, it holds

(=fia,n + fin, @ — Ing) =0,
which implies

| =A*Pr + Jn — Ya — fa,n + fonllH-20) = sup (—A"pn + Jn — Ya, ¢ — 1n9).
€V, (191l g2 (=1
Following [1] we obtain

LEMMA 3.12. There is a constant ¢ > 0 depending on §2, the polynomial degree I,
and the shape regularity of the triangulation such that

= APh + Un — Ya — Hah + Fonl H-2(2) < CNagjoint. 12

&)
on L2(9T\I) .

Although this result of [1] is formulated only for n = 2, I = 1, and a single Dirac
measure, the proofs carry over one-to-one to the case considered here: n € {2,3},
general FE-space V}, with [ > 1, right-hand side consists of linear combination of
Dirac measures concentrated in the nodes.

g2 _ 2
with Nadjoint, L2 = dorer T adjoint, L2 and

n%,adjoint,LQ = <h%’”AZ_)h +Yn — yd||%2(T) + h’%

In these Lemmata, we cited only the reliability estimates (i.e. upper error bounds).
For all three estimators also lower error bounds (efficiency estimates) are available.

The localization of the estimator of the error in the variational inequality is an obvious
choice. Let us define

2 o X
NT,control, L2 *= nV1|T7

where 7y; = 1(@p, Pp) is the function constructed in Lemma 3.5.

Combining the estimates of this section with the result of Theorem 3.9, we get our
main result, which is the localized a-posteriori error estimate.

THEOREM 3.13. Let (y,u) be the solution of the continuous optimal control problem
(1.1)*(1.4). Let (?jh,ah,ﬁhaﬂa,h,ﬂb,h) satisfy (2.7)*(2.8), (2.10).
13



Then there is a constant ¢ > 0 depending on «, 2, T, and the shape reqularity of the
triangulation, and a weight we p, > 0 such that

||1_14h - ﬁ”%,?(ﬂ) + ||gh - g”%‘”(ﬂ) S & (77%2 + woo,h nstate,Loo + estatc)
with 77%2 = ZTeT n%)L2 and

2 2 2 2
N2 = "1 state, L2 + N7, control, L2 + NT,adjoint,L2"

The weight weo,p, depends on the discrete quantities (gp, Un, P, fa.h, Bo,h)- The map-
ping from (Gn, Un, Ph, fa,hy foh) 0 Weo,n 8 bounded from C(Q) x L2() x L*(Q) x
M(Q) x M () to R.

Proof. The result follows directly from Theorem 3.9 and Lemmata 3.10, 3.11, and
3.12. The quantity we j is given by

Woo,h = max (it + Phy G — Un) + (flah — fbshs T — Fn)s 0) + |[fa,n — fvnllaro)
(15— @l + 19 = Gl32) ) 18" = nll o),

cf. the definition of rgtlim_’po and rgim_’po in Theorem 3.9. The mapping @, — y" is
bounded from L?(2) to L>°(£2) by Lemma 2.1, which proves the claimed boundedness
of Woo, h- 0

3.6. Marking strategy. It remains to describe, how to mark elements for re-
finement. Here, we follow the common strategy to mark elements that have rela-
tively large local error indicators. In our case, see Theorem 3.13, the error indicator
contains two terms with different accumulation properties: n7. = Y rer n3 2 and
Nstate,L>> = rna'XTET("7T,state,LOo + eT,state)'

As marking strategy we employ the one used in [19]. Let us define

2. .2
N =12
Tloo = Woo,h Mstate, L>° + Estate

7 = max(n2, Meo)-

We choose an error indicator 7 if it is relatively large compared to the total error,
that is if n; > 61m, i € {2,00}. For a chosen error indicator 7;, we mark elements by
the maximum strategy, that is, elements T with Ng i = 02 maxreT, N1, are marked
for refinement. Here, the parameters 61,65 are taken from (0,1). In our computations
we used 6, = 0.2, 65 = 0.8.

4. Convergence of error bound. In this section we will prove the convergence
to zero of the error bound of Theorem 3.9 if the solution of the discrete system
converges in the following sense.

ASSUMPTION 4. Let a sequence of meshes T, with associated solutions of the dis-
crete problem {(Gn,, Uhy> Phy s Ba,he» Bb,hy ) D€ given. Let us assume that we have the
following properties of this sequence:
(i) The sequence (Yn, ,Un,) converges strongly to (i, u) in C(Q) x L?(€2).
(ii) The sequence (Phy, fa,hys fibohy ) 15 bounded in WH4(Q) x M () x M(Q) with
2n g < -
2+n n—1"
14



(iii) For each subsequence (Pn,, , fia,h,, > Pb,h,, ) With pn,, — p in WH(Q), ¢ > 23_—"",

and (fla,hy, s fohy, ) =" (fa, fin) i M(Q) x M () the limit element (P, fia, fiv)
is a Lagrange multiplier to (g,u), i.e. the system (2.2)—(2.4) is satisfied.

Please note, that the requirements of this assumption are satisfied for a uniform
refinement of the mesh, see e.g. [13, Chapter 3]. However, convergence of the mesh
size h — 0 is not explicitly required.

Let us recall the error representation of Theorem 3.9, which reads

L o 1 2
[ — UH%Q(Q) + |gn — y||%°°(sz) < C(Tét;cc,mo + Téte)xtc,Lf’o + " ate 12

2 2
+ Tadjoint, L2 + T control, L2 + estatc)-

LEMMA 4.1. Let Assumption 4 be satisfied. Then it holds
e 2

2 2
Tstate,Lo" + Tstate,Lo" + T'state, L2 + Tadjoint, L2 + estate — 0
for k — oo.
Proof. Let us define 3"* to be the solution of (3.1) to the control @, . Then we have
he - h - -
Y™ = On o) < 19" = Gl + 17— Tn |l ()

< Clltan, — allz2) + 17 = Jni | L= (-
which proves that rgtlim Lo0s rifgm oo, and similarly 7gate 2 converge to zero under
the Assumption 4.

Because of y,, — % in C(2) and the feasibility of § with respect to the control
constraints, the state constraint violation es. and consequently egiate tend to zero.

Let weak (weak™) converging subsequences (P, , fla,h,,  fib,h,,) be given. Then by
compact embeddings and after extracting another subsequence py,, — P in L2(%2)
and (fia,h,, s fib,hy, ) — (fas fip) in H=2(2). Hence rygjoint, 2 — 0 for this subsequence.
Since the subsequence (k) was chosen arbitrary, it follows ragjoint,z2 — 0 for & — oc.
a

The discussion of the estimator r¢ontrol, 2 is more involved, and thus we state and
prove it separately. For convenience, let us recall its definition. In Theorem 3.9 we
set Teontrol,22 = ||vill L2(), Where 7y; was given by Lemma 3.5 and defined by

1 _ _ _ N _ N
nh = X (atin + Pn)* + X, (atin + Pn)(Un — va) + X, (lin + Pn) (@n — up),
where the sets Qg , Qq.4, ., were defined as
1
QO,h = {I c: ’l_J,h(IE), —aﬁh(fb) € (ua,ub)
or ﬁh(;p) = Ugq, Ozﬁh(iE) —I—Z_)h(ili) <0
or tp(x) = up, atip(x) + pp(x) > 0}

and



LEMMA 4.2. Let Assumption 4 be satisfied. Then it holds

Tcontrol, L2 — 0.

Proof. Since the controls up, are feasible for the discrete problem, they are uniformly
bounded in L>®(€2). Hence, the sequence up, converges to @ in L°(€2) for all 2 <
s < oo. Moreover, as argued above, each weakly converging subsequence pp,, has a
strongly converging subsequence pp,,, — p in L?(Q2). By Assumption 4, we have that
the variational inequality (2.4) is satisfied.

In the course of the proof, we will bound ||nyi||z2(q) in terms of ||pp,,, — pllr2(n) and
ll@n,,, — llzsq), s > 2. To simplify the notation, we will drop the index k".

At first, let us note that
2 1, - 2
Ma(@)? < ~loin(2) + pnz) (11)

follows directly from the definition of nyi, Q4 . and €y 5, confer also (3.7).
Now, we will discuss upper bounds of 7,; on different subsets of (2.
Case (1): Q1 ={zxe€Q: au(x)+ p(z) =0}.
Using (4.1) it follows directly
il 7200y < @ Hlaan + pr — (a@ + p)l[72q,)

<a allay — a2 + I1Pn — Pllr2@))?.
Case (24): Qoo ={x€Q: up(z) = u(x) = uy}. Here, we have

||77vi||%2(szz,a) =a (ot +I5h)_||%2(szz,a)
_ _ _ 2
=a! H(auh +Pn)” — (ot +p) HL2(Q“)
< a allay — al L2 + I1Pn — Pllr2@))?.
Case (2): Qap ={x € Q: ap(z) =u(xr) = up}. Analogous to Case (2,).
Case (8,): Q3.0 ={x€Q: G(x) =ug} N Q. Here, we have by definition of 7y;
mvi(@)? = (atiy, + Pr)(Un — ua) = (tip + Pp)(@n — ).
Hence, it holds ||77vi||2L2(sta) < lawn + pullz2 ) lun — @l L2(q)-
Case (3): Qzp={x€Q: a(z) =up} N Q. Analogous to Case (3,).

Case (411)" Q4,a = {:E €Q: ﬂh(x)v_éﬁh(x) € (uaaub)7 ’U,((E) = Uq, _éﬁ(‘%‘) < ua}'
The inequality —1p(z) < u, = (z) < —L1p,(z) implies

ltin + pu| < altin — 1l + el — (—a™ )| < afin — | + | = 5= (=pn)]
which proves with (4.1)

1, _ o
IillZzoy,.) < <llea(@) + p@)72,.) < 10 = Blliz@, .-
16



Case (4): Qup = {x € Q: un(x), —Lpn(2) € (va,up), W(x) = up, —1p(x) < up}.
Analogous to Case (44).

Case (5,): Q50 ={z€Q: u(x) =uq} N . Here, we have —1p(z) < uy < up <
—%]ﬁh(x). By Chebyshev’s inequality, we obtain

95,0l < {z: a7V p(x) = p(@)] > |up — ual}]
e
T Java,  @fub — ugl?

1 = ~112
> Wnph _p||L2(Q)'

Together with the definition 7y; on €4 p, we find
Imvill 720 ) < 1950l llatin + Pall L2 l@n — ubll =0y < cllpn — Pl 2(0)-

Case (5): Qsp={r e Q: a(x) =up} NQqpn. Analogous to Case (5).

Case (6): Q¢ = {z € Q: a(z),un(r) € {uq,up}, u(x) # up(x)}. That is, here the
control constraints are active at @ and @, but both are not equal. Similarly as in Case
(5, ) we estimate

Q6] < [{z: |a(z) — an(z)| > |up — ual}|
|un(z) — u(2)]®
= /Q\Q2 [up — uql®

1 o
= mllw—ul

is((l)v
which yields due to Qg C Qg ,

1 _ _ _ _ s
i) < 1261 o + Bl < Cllin -l

Let us argue that the splitting introduce by the cases above covers (2. Due to first order
optimality conditions, Q can be divided in sets, where o + p = 0 and @ € {uq, up}.
The first possibility is covered by Case (1). The case that both @ and @y, are at the
bounds is contained in Case (2) and Case (6). Now it remains to cover the set, where
@ € {ug,up} and @p, € (uq,up). The subset, where —éﬁh is not in (ug,up), is discussed
in Case (3) and Case (5). And Case (4) covers the subset, where —<pj, is in (uq, us).

Summing up all the estimates, we find the convergence 7,; — 0 in L?(Q) for the
subsequence (k") chosen above. This implies that for every subsequence of (@, , Dn,,)
we can choose a subsequence such that the corresponding quantity 7,; converges to
zero, which finishes the proof. O

As a consequence of these results we obtain the main result of this section.

THEOREM 4.3. Let Assumption 4 be satisfied. Then the error bound given by Theorem
3.9 converges to zero for k — oo, e.g.

1) (2) 2 2 2
('r‘statc,LOO + rstatc,L“’ + Tstatc,Lz + Tadjoint,Lz + Tcontrol,Lz + Estate | — 0.
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Let us now comment on different available error estimators for the error in the varia-
tional inequality connected to the control constraints. To the best of our knowledge,
all estimators in the literature contain in their upper bounds quantities that do not
tend to zero as (@p,pp) converges, which makes it difficult to prove a convergence
result similar to Lemma 4.2.

Let us first compare our findings to the error estimator as considered by Krumbiegel
and Rosch [15]. Their error estimator nkr coincides with 7,; as developed here except
for the definition on the sets Q4 1,2 5, i.e.

1
MR = X017 + X000, (@Un + pn)?.

which implies ||77vi|\%z(m < H77KR||%2(Q) by (3.7). The error estimator ngr does not
allow a convergence proof comparable to Lemma 4.2. To this end consider the follow-
ing example: let the constant functions u, =0, up =1, a=1,0=0,p=p, = 1, and
up, = h be given. That means, the values are chosen in such a way that Q, , = @ and
correspond to the Case (3,) in the proof of Lemma 4.2. Our error estimator gives
H77vi||2L2(Q) = (otip, + Ph, Up — Uq) = (@h + 1) - h - |Q] — 0 as h — 0. The estimator of
[15] yields ||77KR||%2(Q) =Llah+ 1||%2(Q)7 which does not converge to zero as h — 0.
Similar situations as in the example will occur if one uses interior point methods to
get rid of the control constraints in the discrete optimization problem.

Second, let us comment on the error estimator analyzed by Hintermiiller, Hoppe,
Iliash, and Kieweg in [11]. There an efficient and reliable error estimator for opti-
mal control problems with a lower control bound is developed. They prove that the
estimator is equivalent (up to higher order terms) to the error

19 — Gnll e @) + 1D — Dol a1 (o) + 18— Gnll2) + o — onllz2(@),

with o := au + p and o, := aup + 1, p,. However, it is not clear, whether it holds
llo — onllz2() — 0 if (un,pn) converges to (u,p). Indeed, for Case (3,) in the proof
of Lemma 4.2 one has the following. If (up,ps) are solutions of the discrete optimal
control problem it holds aup + IIpr = 0 on this set, since uy, is not at the control
bounds. This implies that

lo = onllz2@) = (et + p) — (aun + Mapn)llL2(0s.0) = ot + pllL2(04.0)-

However, since @ = u, holds on {25 , by definition, this quantity is in general non-zero.
In order to prove ||o — op||12(q) — 0, one has to prove in addition that the measure
of 23 4 tends to zero.

Finally, we comment on the error estimator for control constrained optimal control
problems as considered by Li, Liu, and Yan [16]. The error estimator developed there
converges to zero under the assumption that (g, an,pn) converges to (g,a,p), an
assumption on the regularity of the active sets, and the assumption A — 0. Clearly
our convergence result Lemma 4.2 holds under weaker assumptions on p, p.

5. Numerical experiment. Let us report on numerical results with adaptive
refinement using the error estimator developed in the present article.

The data of the example is taken from [6]. It was originally posed for = B;(0). We
modified it to work with = [—1,2]2.

18



The data of the problem is given in polar coordinates. For convenience we define

r = /2% + 3. Let us set

N 1 2 3
a(r) = 27T04X{T31}(10gr + 7% —r°)
_ 1 r? 3 1
glr) = %X{rg} (Z(logr -2)+ ” + Z)
p(r) = —aa(r)
fia (1) = do(T)
1 2 3
fir)y = gX{rgl}(4—9T+4T — 4r7)

1
ya(r) =y(r) + %X{rgl}(‘l - 9r)

) =5 (3-3)

The problem features one lower state constraint, there are no upper state constraint
and no control constraints given.

One can verify that (g, 4, P, fi,) is the solution of the problem: Minimize J(y,u) given
by

1 «
J(y,u) = §||y - yd||%2(sz) + 5”“”%2(9)
subject to

—Ay=u+f in Q
y=20 onT,

and
Yo <y in €
Moreover, one can verify that
a(r) = xpr<ip (=12 4+18r)  §(r) = xgr<1y (1 +3r* — 2r%)

fulfills Assumption 2 with 7 = 0.24999.

Due to the special structure of the problem, the dual quantities are uniquely de-
termined. Please note, that the adjoint state has a pronounced singularity. Since
the data of the problem are smooth, there is no chance to perform an a-priori mesh
refinement to resolve the singularity.

To avoid superconvergence effects, we ensured that the point z = (0,0) cannot be
a node of the grid for any refined mesh. This is achieved with a coarse grid mesh
generated as a uniform triangulation with 8 triangles.

Figure 5.1 shows the adaptively refine mesh after 5 refinement steps. It shows local
refinement around the singularity at (0,0), which appears only in the adjoint equa-
tion and thus is not identifiable a-priori. The right-hand plot compares the error
l|tn — [ 12(q) for adaptive and uniform mesh refinement. Clearly, the adaptive mesh
refinement leads to a better approximation of the solution with respect to the number
of unknowns.
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-+ =Uniform
-+ -Adaptive ||

Fic. 5.1. Adaptively refined mesh; Comparison of ||ay — ﬁ||L2(Q) vs. number of unknowns for

uniform vs. adaptive refinement

6. Conclusion. In this article, we developed a fully computable a-posteriori

error estimator for state and control constrained optimal control problems. Moreover,
we showed that the estimator tends to zero if the solution of the discretized problems
converge to the solution of the undiscretized problem.

(1]
2]

[4]

[5]

[6]

(8]

[9]
[10]

[11]

REFERENCES

R. Araya, E. Behrens, and R. Rodriguez. A posteriori error estimates for elliptic problems with
Dirac delta source terms. Numer. Math., 105(2):193-216, 2006.

O. Benedix and B. Vexler. A posteriori error estimation and adaptivity for elliptic optimal
control problems with state constraints. Comput. Optim. Appl., 44(1):3-25, 2009.

D. Braess. Finite Elemente — Theorie, schnelle Loser und Anwendungen in der Elas-
tizitdtstheorie. Springer Lehrbuch, Berlin-Heidelberg, 1997.
S. C. Brenner and L. R. Scott. The Mathematical Theory of Finite Element Methods. Springer

Verlag, New York, 1994.

E. Casas. Control of an elliptic problem with pointwise state constraints. SIAM J. Control
Optim., 24(6):1309-1318, 1986.

S. Cherednichenko, K. Krumbiegel, and A. Rosch. Error estimates for the Lavrentiev regular-
ization of elliptic optimal control problems. Inverse Problems, 24(5):055003, 21, 2008.

P. G. Ciarlet and P.-A. Raviart. Maximum principle and uniform convergence for the finite
element method. Computer Methods in Applied Mechanics and Engeneering, 2:17-31,
1973.

K. Deckelnick and M. Hinze. Convergence of a finite element approximation to a state-
constrained elliptic control problem. SIAM J. Numer. Anal., 45(5):1937-1953, 2007.

P. Grisvard. Elliptic problems in nonsmooth domains. Pitman, London, 1985.

A. Gunther and M. Hinze. A posteriori error control of a state constrained elliptic control
problem. J. Numer. Math., 16(4):307-322, 2008.

M. Hintermiiller, R. H. W. Hoppe, Y. Iliash, and M. Kieweg. An a posteriori error analysis
of adaptive finite element methods for distributed elliptic control problems with control
constraints. ESAIM Control Optim. Calc. Var., 14(3):540-560, 2008.

M. Hinze. A variational discretization concept in control constrained optimization: the linear-
quadratic case. J. Computational Optimization and Applications, 30:45—-63, 2005.

M. Hinze, R. Pinnau, M. Ulbrich, and S. Ulbrich. Optimization with PDE constraints, vol-
ume 23 of Mathematical Modelling: Theory and Applications. Springer, New York, 2009.

R. H. W. Hoppe and M. Kieweg. A posteriori error estimation of finite element approximations
of pointwise state constrained distributed control problems. J. Numer. Math., 17(3):219—
244, 2009.

K. Krumbiegel and A. Rosch. A new stopping criterion for iterative solvers for control con-
strained optimal control problems. Archives of Control Sciences, 18(1):17-42, 2008.

20



[16] R. Li, W. Liu, and N. Yan. A posteriori error estimates of recovery type for distributed convex
optimal control problems. J. Sci. Comput., 33(2):155-182, 2007.

[17] C. Meyer. Error estimates for the finite-element approximation of an elliptic control problem
with pointwise state and control constraints. Control and Cybernetics, 37(1):51-83, 2008.

[18] C. Meyer, J. C. de los Reyes, and B. Vexler. Finite element error analysis for state-constrained
optimal control of the Stokes equations. Control and Cybernetics, 37:251-284, 2008.

[19] R. H. Nochetto, A. Schmidt, K. G. Siebert, and A. Veeser. Pointwise a posteriori error estimates
for monotone semi-linear equations. Numer. Math., 104(4):515-538, 2006.

[20] F. Troltzsch. Optimal control of partial differential equations, volume 112 of Graduate Studies
in Mathematics. AMS, Providence, RI, 2010.

[21] W. Wollner. A posteriori error estimates for a finite element discretization of interior point
methods for an elliptic optimization problem with state constraints. Comput. Optim.
Appl, 2008.

21



