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Zusammenfassung

Gegenstand dieser Dissertation ist die numerische Analysis von Optimalsteuerungsproblemen
mit linearen und semilinearen elliptischen partiellen Differentialgleichungen in polygonalen Ge-
bieten. Die Steuerung wirkt dabei auf den Neumannrand und soll zusétzlich punktweise Unglei-
chungsbeschrankungen erfiillen. Als Diskretisierungsvarianten werden das Konzept der variatio-
nellen Diskretisierung und der Postprocessing-Zugang untersucht. Die numerische Analysis fiir
beide Diskretisierungsvarianten benétigt Finite-Elemente-Fehlerabschétzungen in der L?-Norm
auf dem Rand fiir das lineare elliptische Randwertproblem. Der erste Beitrag dieser Arbeit ist
der Nachweis von quasi-optimalen Fehlerabschétzungen bei Verwendung von quasi-uniformen
Netzen. Dabei zeigt sich, dass die Konvergenzordnung durch das Auftreten von Eckensingulari-
tédten ab einem bestimmten Innenwinkel des polygonalen Gebietes abnimmt. Deswegen werden
aulerdem graduell verfeinerte Netze untersucht, die diesen Effekt nachweislich kompensieren.
Des Weiteren wird gezeigt, wie sich die Resultate auf semilineare elliptische Randwertproble-
me iibertragen lassen. Fiir das lineare und das semilineare Randsteuerungsproblem werden
anschlieBend unter Verwendung der Fehlerabschitzungen auf dem Rand quasi-optimale Kon-
vergenzraten flir beide Diskretisierungsvarianten bewiesen. Die theoretischen Ergebnisse fiir
die Randwertprobleme und die Optimalsteuerungsprobleme werden jeweils durch numerische
Experimente bestétigt.
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Abstract

Subject of this thesis is the numerical analysis of optimal control problems with linear and semi-
linear elliptic partial differential equations in polygonal domains. It is assumed that the control
acts on the Neumann boundary and additionally fulfills point-wise inequality constraints. As
discretization strategies the concept of variational discretization and the postprocessing ap-
proach are considered. The numerical analysis for both approaches relies on finite element
error estimates in the L?-norm on the boundary for the linear elliptic boundary value problem.
The first contribution of this work is the proof of quasi-optimal error estimates for quasi-
uniform meshes. There it turns out that the convergence order decreases in general due to the
appearance of corner singularities starting from a certain size of the interior angles of the polyg-
onal domain. Therefore, gradually refined meshes, which compensate this effect, are analyzed
in addition. Beyond that, it is demonstrated how these results can be transferred to semilinear
elliptic boundary value problems. Then for linear as well as for semilinear elliptic Neumann
boundary control problems quasi-optimal convergence rates are proven for both discretization
strategies by using the obtained error estimates on the boundary. All theoretical results for
the boundary value problems and the optimal control problems are confirmed by numerical
examples.
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CHAPTER 1

Introduction

In this work we derive discretization error estimates for Neumann boundary control problems
governed by linear and semilinear elliptic partial differential equations (PDEs) in polygonal
domains with pointwise inequality constraints on the control.

Before specifying the problems which we are dealing with, let us begin with a very general de-
scription of optimal control problems. Usually, in the context of PDE constrained optimization
one has a state variable y and a control variable v which are coupled by a partial differential
equation. The aim is to find a state and a control, which fulfill the partial differential equation
and possibly further control and state constraints such that a certain quantity is minimized.
In abstract form, these problems can be formulated as

in F
o F(y, ),
subject to  e(y,u) =0, (1.1)

u € Uad,

where Y and U denote the state and the control space, respectively. The objective functional
F comprises the aims of the optimal control problem. Equation (1.1) represents the partial
differential equation, the so-called state equation, and the set U,q denotes the set of admissible
controls or admissible set, respectively. In this work the admissible set will contain pointwise
inequality constraints on the control, only. However, it can also handle more general constraints
such as pointwise state constraints or gradient constraints on the state, etc.

Problems of that kind naturally arise in many practical applications. Let us mention some of
them which have already been treated in the literature. For example, laser surface hardening is
applied in practice in order to increase the surface hardness of a workpiece, cf. [65]. A further
example can be found in the field of cancer treatment, where local hyperthermia, which is
induced by radio frequency radiation, is used to make the cancerous tissue more susceptible
for other therapies such as chemotherapy, cf. [41]. Moreover, in the field of constructional
engineering, methods are analyzed how to influence the hydration of young concrete with
the purpose to avoid the appearance of cracks, cf. [5]. Note that in all these examples the
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underlying physical and chemical processes are described by partial differential equations of
various types.

According to the enormous number of possible applications there is a considerable interest in
solving such problems. However, in general it is not possible to state an analytic solution.
Therefore, computer-aided methods are employed in practice in order to solve these problems
numerically. Consequently, the resulting solution represents an approximation of the exact
solution only, since in general these methods imply a procedural inherent error. In the present
work we will analyze this error for two numerical methods, where each is applied to two different
optimal control problems.

Let us get specific about the problems and the numerical methods, which we have in mind.
The objective functional F' will be chosen to be a standard tracking type functional,

1 v
Fly,u) = Slly - yall7z(0) + 5”“”%2@)‘

Thus, we would like to minimize the distance between the state y and a desired state y; in
the L?(Q)-sense having regard to the control costs in L?(I') which are weighted by a real
and positive parameter v. Note that the control costs can analytically be interpreted as a
regularization term. The state equation (1.1) will either take the form

—Ay+ay=0 in ),

| (1.2)
Ophy=u only, j=1,...,m,
if we consider the linear elliptic case, or
—Ay+d(-,y) =0 in Q,
y+d(-,y) (1.3)

Opy=u only, j=1,...,m,

if semilinear elliptic problems are of interest. In both cases the domain €2 is assumed to
be polygonal with boundary I' = Jj.; I, corner points 2U) and associated angles wj with
j €{1,...,m}. For amore precise definition of all quantities we refer to the particular sections.
Furthermore, we are going to seek solutions v which fulfill the inequality constraints

ug < u(z) <up foraa. xel, (1.4)
where u, and u;, denote two real numbers. Thus, the admissible set can be defined by
Ugg = {u € L*(T) : w fulfills (1.4)}.

Due to the fact that the control u is located at the Neumann boundary in (1.2) and (1.3), re-
spectively, the corresponding control problems are called Neumann boundary control problems.
Of course, linear problems can be seen as special cases of the semilinear ones. Nevertheless, we
study both problems separately. This has several reasons, which we point out now as well as
in the further course of this introductory chapter. As we will see, the linear problems possess
a unique global solution since they are strictly convex. On the contrary, in the semilinear
context we do not have the unique solvability, although the semilinear boundary value problem
possesses a unique solution. Beyond that, we are also faced with locally optimal solutions. In
summary this means that the consideration of necessary optimality conditions alone does not



suffice. In addition, we have to take into account second order sufficient optimality conditions
to ensure local optimality. From the analytic point of view this is very well analyzed and we
can refer to the textbooks [107] and [63]. In fact, these textbooks will provide the basis for the
discussion of the Neumann boundary control problems on the analytic level. However, from
the numerical point of view, especially in the context of the discretization error analysis, there
are some gaps which this work will close.

As already mentioned, we are going to apply and analyze two discretization strategies, more pre-
cisely, the concept of variational discretization and the postprocessing approach. The first one,
the concept of variational discretization, was established in [60] for optimal control problems
with distributed control and in [26] for Neumann boundary control problems. In this concept
we only discretize the state by linear finite elements, but not the control. The discretization of
the control is implicitly given by the first order necessary optimality condition. This fact will
simplify the numerical analysis, since we are looking for a control in the continuous admissible
set. However, the implementation is more sophisticated. The second discretization strategy
will be the postprocessing approach, which was introduced in [87] for distributed control prob-
lems and in [77] for problems with Neumann boundary control. In this approach we discretize
the state by linear finite elements and the control by piecewise constant functions. Only in
a postprocessing step a control is calculated which possesses superconvergence properties and
can easily be implemented. However, the numerical analysis in this approach is harder to ac-
complish. Despite of the advantages and disadvantages of both discretization strategies, they
have in common that the discretization error analysis in the linear as well as in the semilin-
ear case requires optimal finite element error estimates in the L?-norm on the boundary for
specific linear elliptic boundary value problems, the so-called adjoint problems, which are also
discretized by linear finite elements.

The proof of quasi-optimal discretization error estimates in the L?(I')-norm for linear elliptic
boundary value problems will be the first main result of this work. To elucidate the difficulties
and the deficiencies of common approaches let us consider the linear elliptic boundary value
problem

—Ay+ay=f inQ,

1.5
Ophy=g only, j=1,...,m, (15)

and a discretization of this problem by piecewise linear and continuous ansatz functions. Fur-
thermore, let us denote the largest interior angle of the domain by w.

As first approach, to get an error estimate in the L?(T')-norm, one normally applies a trace
theorem (such as Theorem 2.10) to reduce the estimate on the boundary to one in the domain,
which can be estimated by standard techniques. For quasi-uniform meshes this yields at best
an error bound of ¢h?/? if we assume a convex polygonal domain and data f, g and @ which
admit a solution in H?(€). This estimate is sharp in case of a solution which only belongs
to H%(Q)). As an alternative to this technique, one can also use the Aubin-Nitsche method
in L?(T") to deduce the same result. However, the Aubin-Nitsche method is favorable when
considering non-convex domains. In this case, one gets a convergence order of s in L*(T") with
some s < 1/2+ 7m/w, cf. [77]. In general, this estimate cannot be improved, even if we assume
arbitrarily regular data, since singular terms appear in the solution, which are caused by the
reentrant corners. Note that in non-convex domains the first technique yields a convergence
order of 37/2w — € < 1/2 + 7/w in L*(T") with some arbitrarily small € > 0.
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Next, one can ask if 3/2 represents the limiting convergence order in convex domains. To
answer this question, let us assume, that the data are chosen such that they admit a solution
in W2P(Q) with p > 2. It is shown in [77], that the solution of the boundary value problem
actually belongs to that space if the parameter p additionally fulfills p < oo in case of w < 7/2
and p < 2/(2 — m/w) in case of 7/2 < w < m. The additional restrictions of the parameter
p are again caused by the corner singularities. Now, having such a regular solution at hand,
one can first use the embedding LP(T") — L?(T") together with a trace theorem for functions
in WP (Q) such as Theorem 2.10 and then apply finite element error estimates in LP(Q) and
WLP(Q), which can be found for convex domains and quasi-uniform triangulations in [96] and
[20, Chapter 8], to prove a convergence order of 2 — 1/p. Similar techniques are used in [77].
Alternatively, one can also apply the Aubin-Nitsche method in LP(T") together with the LP(2)
and W1P(Q) estimates to conclude the same result. In summary this means, that we have a
convergence order close to two in domains with interior angles smaller than 7 /2 and a reduced
one, which is definitely greater than 3/2, in domains with interior angles between /2 and .

In the present work we are going to demonstrate that these estimates can still be improved.
The approach, which we are going to use, is not straightforward at all and will be the most
challenging step in this work. It is based on regularity results in weighted W?2>-spaces, which
we are going to prove for data in weighted Holder spaces, techniques of [104, 105, 8] and local
finite element error estimates as described in [103, 109, 39]. By this we will show a quasi-
optimal error bound of ch?|Inh|**t¢ with some o € [0,1/2] for domains with interior angles
smaller than 7/(2 — ). In domains, where the largest interior angle w is greater than or
equal to 7/(2 — o), we will see that the error is bounded by ch?|In h|'*2 with some arbitrary
p < 0+ m/w. Hence, in domains with interior angles smaller than 27 /3 the error is definitely
bounded by ch?|In h\3/ 2. Otherwise, we have a convergence order of almost 1/2+7 /w, which fits
to the aforementioned estimates in non-convex domains. A closely related result can be found
in [83], where quasi-optimal discretization error estimates in the L?-norm are proven on a strip
at the boundary with width h. We will comment on this result in more detail in Section 3.2.3.
Let us also remark, that all of these estimates hold for quasi-uniform triangulations.

As we will see, the convergence order is only reduced due to singular terms in the solution
coming from the corners (/) where the associated angle wj is greater than m/(2 — p). For that
reason we will be able to use mesh grading techniques in order to compensate this lowering
effect. More precisely, in the neighborhood of a corner z(9), where the associated angle wj
is greater than 7/(2 — o), we will gradually refine the mesh towards that corner depending
on a mesh grading parameter p; € (0,1], that determines the strength of the grading, see
Section 3.2.1 for details. In particular, for p; = 1 the mesh will be quasi-uniform and only for
p; < 1 a graded one. For such graded meshes we are going to show that the quasi-optimal
error bound ch?|In h|1*¢ can be retained, if the mesh grading parameters 5 are chosen smaller
than (o +m/w;)/2. In particular, we get an error bound of ch?|In h|*/2? in domains with angles
w; > 2m/3 if the corresponding mesh grading parameters p; fulfill p; < 1/4 4+ 7/(2w;).

All the convergence orders for the different approaches are summarized in Figure 1.1 depending
on the interior angles of the domain.

Following an idea of [84], we will also transfer these results to semilinear elliptic boundary
value problems, where we only assume standard requirements for the nonlinearity. However,
for the numerical analysis of the semilinear Neumann boundary control problems, we will need
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Figure 1.1: Convergence rates of the finite element error in L?(T") for the different approaches
depending on the interior angles w;: (I) trace theorem in L?(I'), (II) Aubin-Nitsche
method in L?(T"), (III) trace theorem in LP(T), (IV) Aubin-Nitsche method in
LP(T). Solid lines: quasi-uniform meshes. Dashed lines: graded meshes.

finite element error estimates in the domain for semilinear elliptic boundary value problems.
For that reason, we are going to extend the discretization error estimates in the domain of [25],
which are proven there for quasi-uniform meshes, to the case of gradually refined meshes. We
will see, in order to achieve the full order of convergence in L?(Q2) and H'(f2), we require a
mesh grading with p; < 7/wj if the corresponding interior angle w; is greater than 7.

Now, let us return to the numerical analysis of Neumann boundary control problems. This
represents the second main topic of this work. As we have already mentioned, we are going to
apply and analyze the concept of variational discretization and the postprocessing approach
for linear and semilinear problems. Before we state our discretization error estimates, let us

review known results for Neumann boundary control problems. We will focus on convergence
rates in L?(T).

The first approach, we would like to address, is the full discretization, i.e., the state as well as the
control are discretized. This approach was already applied to linear Neumann boundary control
problems in [52]. Furthermore, it was analyzed in [27] for semilinear Neumann boundary control
problems using the finite element error estimates of [25], and in [24] for quasilinear problems
employing the finite element error estimates of [23]. In all these papers the state is discretized by
linear finite elements and the control by piecewise constant functions. For such a discretization
a convergence order of one in L?(T") for the control is proven in all these papers assuming
convex polygonal domains and quasi-uniform triangulations. Moreover, in [24] also estimates
in non-convex domains are discussed. There, the authors could prove a convergence rate of 1/2
in L2(T). Alternatively to the approximation of the control by piecewise constant functions,
one can also discretize the control by piecewise linear and globally continuous functions. This
was done in [26] for semilinear problems in convex domains using quasi-uniform meshes. This
approach yields in L?(I') a superlinear convergence and a convergence order of 3/2 under a
structural assumption on the control.

Next, let us discuss the results from the literature for the variational discretization concept and
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the postprocessing approach. The former one was applied to semilinear Neumann boundary
control problems in [26] and to linear ones in [77, 61, 6]. The latter approach is also well
known for linear problems with Neumann boundary control, see [77, 6]. However, to the best
of our knowledge there is no reference, where this approach is analyzed for semilinear problems,
even in case of a distributed control. But let us come back to the known results. In all the
papers mentioned above, different convergence rates in L?(I") are proven for the control. This
is mainly a consequence of the different finite element error estimates on the boundary, which
we have seen before. In [26] an error bound in L*(T) of ch3/2~¢ with some arbitrary € > 0 is
established for the variational discretization concept applied to semilinear problems assuming
convex domains and quasi-uniform meshes. For linear problems a convergence rate in L?(T") of
3/2 and an error bound of ¢h?>~2/P|1In h| in L°(I")(— L?(T)) with the parameter p from above is
proven in [61] under the same assumptions on the domain and the triangulations. An improved
estimate for the variational discretization concept and the postprocessing approach can be
found in [77]. There, the authors proved for convex domains an approximation rate of 2 —1/p
with the parameter p as before and a rate of min;(1/24m/w;) for non-convex domains, where in
each case a quasi-uniform triangulation is used. They further established better estimates using
higher order finite elements for the discretization of the state and adjoint state. But this is not
scope of this work and might be analyzed in the future. Finally, we remark that all the results,
stated so far for non-convex domains, have in common that the convergence rates are lower
than 3/2 in this case. In [6] it is proven that graded meshes with mesh grading parameters
pj < m/w; can be used for the concept of variational discretization and the postprocessing
approach to maintain a convergence order of 3/2 in non-convex domains.

In the present work, by using the error estimates on the boundary of the first part, we are
going to show quasi-optimal discretization error estimates for the concept of variational dis-
cretization and the postprocessing approach, each applied to linear as well as to semilinear
elliptic Neumann boundary control problems. More precisely, we will see in each case that the
error of the control in L?(T) is bounded by ch?|1n h|>/? on quasi-uniform meshes if the interior
angles fulfill w; < 27w/3. For larger interior angles we will get a convergence rate of almost
min;(1/2 +m/w;). Furthermore, we are going to prove, that graded meshes with mesh grading
parameters (1; < 1/4-+m/(2w;) can be used to maintain the error bound ch?|In h|3/? in case that
the interior angles w; are greater than or equal to 27/3. As we have already mentioned we are
going to prove each result for linear as well as for semilinear problems separately. This is due
to the non-convex character of the semilinear problems. In particular, for the linear problem
we will be able to rely on first order necessary optimality conditions to prove the convergence
rates for the globally optimal solution. On the contrary, in the semilinear case we have to em-
ploy second order sufficient optimality conditions within the proofs in addition. More precisely,
assuming that the mesh size is already sufficiently small, we are going to show in a preliminary
step that for every local solution of the continuous problem, which fulfills the second order
sufficient optimality condition, there is a local solution of the corresponding discrete problem
which converges to the local continuous solution with some suboptimal rate. Based on this
we are going to prove that both discretization strategies possess the quasi-optimal convergence
rates mentioned above. However, another special feature will arise for the postprocessing ap-
proach. Normally, in the context of this approach, one has to assume a specific structure of the
optimal control in order to derive the error estimates. Roughly speaking, one has to assume
that the optimal control has only a finite number of kinks with the control constraints. In
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Figure 1.2: Convergence rates of the control in L?(T") depending on the interior angles wj. Solid
lines: quasi-uniform meshes. Dashed lines: graded meshes.

the semilinear case we will need a slightly stronger assumption. There, we will assume that
the number of points are finite, where the control constraints become active in general. This
means that we additionally limit the number of points, where the control intersects smoothly
the control constraints.

In Figure 1.2 one can find the addressed convergence rates for the different approaches depend-
ing on the interior angles of the domain.

Before we outline the structure of this work, let us give an overview of further relevant literature
about discretization error estimates for elliptic optimal control problems. Since the literature
is very comprehensive, the following overview can never be exhaustive and we refer to [64] for
a more detailed survey. First of all, we would like to mention the very early contribution [49].
In this paper discretization error estimates for a class of elliptic optimal control problems are
established employing a full discretization of the problems. In particular, the author of that
paper focused on a discretization of the control by piecewise constant functions. Later on, the
topic on discretization error estimates came back into focus by [14]. There, estimates for semi-
linear elliptic control problems with distributed control are derived using a full discretization
of the problem with linear finite elements for the state and piecewise constant functions for the
control. Error estimates for a full discretization with piecewise linear and continuous functions
for the control can be found in [86, 99] in case of linear problems and in [22] for semilinear
problems. For the variational discretization concept, applied to linear control problems with
distributed control, we refer to [60, 8]. The postprocessing approach is analyzed for such prob-
lems in [87, 9, 8]. We emphasize that in [9, 8] graded meshes in polygonal domains are used to
maintain the full order of convergence in different norms. Extensions to polyhedral domains
can be found in [13] and [12]. More precisely, in the former one isotropic refinements are con-
sidered, whereas in the latter one anisotropic meshes are used. So far we have restricted our
considerations to linear and semilinear problems. For the more general quasilinear problems
with distributed control we refer to [30, 31]. In these papers not only the full discretization
with a piecewise constant and piecewise linear discretization of the control is applied, but also
the variational discretization concept. Next, let us address another type of control problems.
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Besides the results for problems with distributed control and Neumann boundary control,
there is a multitude of papers about Dirichlet boundary control problems. Here, we mention
the papers [28], [78] and [37]. In [28] discretization error estimates are derived for semilinear
problems in convex polygonal domains using a full discretization with linear and continuous
functions for the state as well as for the control. The corresponding linear problem without
control constraints is analyzed in [78] with special focus on error estimates in negative norms,
which can be used to improve the known estimates for the state and adjoint state. In [37] the
variational discretization concept is applied to linear problems in smooth domains. Besides
error estimates for quasi-uniform meshes, the authors of [37] obtain improved error estimates
for superconvergence meshes. Finally, for discretization error estimates of state constrained
problems we refer to [21, 38, 85, 73, 62].

Now, let us come to the outline of this work. In Chapter 2 we provide the basis for the
discussion of the boundary value problems and the Neumann boundary control problems.
There, we introduce classical and weighted spaces in the domain and on the boundary. We
discuss in detail the relation between both, which we summarize in various trace theorems.
Furthermore, we state several important properties of these spaces such as embedding theorems
and equivalent norms.

In the first part of Chapter 3 we elaborate regularity results for the generalized solution of
linear elliptic boundary value problems. We start with results in classical Sobolev Slobodeckij
spaces, which only depend on the regularity of the data. Then we continue with the proof of
regularity results in various weighted Sobolev spaces. In particular, based on regularity results
in weighted Holder spaces we show that the solution belongs to certain weighted W?2>-spaces.
This regularity is especially required for the derivation of the finite element error estimates on
the boundary in Section 3.2.4. Afterwards, in Section 3.1.2, we transfer all these results to
the generalized solution of semilinear elliptic boundary value problems by employing the corre-
sponding results of the linear problem and the assumptions on the nonlinearity. Furthermore,
we derive for each problem Lipschitz estimates, which are frequently used in Section 4.4. In
Section 3.2.1, the beginning of the main part of Chapter 3, we introduce a family of gradu-
ally refined triangulations in the domain and on the boundary. Then, as a preliminary step,
we derive in Section 3.2.2 error estimates for several interpolation operators defined on such
triangulations. Afterwards, in Section 3.2.3, we discretize the linear elliptic boundary value
problem by linear finite elements and derive discretization error estimates in various norms in
the domain by means of standard techniques, where we focus on quasi-uniform as well as on
graded triangulations. Furthermore, we state the finite element error estimates in the L?(T)-
norm. The proof can be found in Section 3.2.4. It is based on a certain dyadic decomposition
of the domain, local finite element error estimates in various norms and the regularity results
in weighted W2>-spaces. As a by-product, we transfer in Section 3.2.6 all these results to
semilinear elliptic boundary value problems by means of the assumptions on the nonlinear-
ity and the corresponding results of the linear problem. As in the continuous case, we also
state for both problems, the linear and the semilinear, Lipschitz estimates, which are required
for the discussion of the semilinear control problems in Section 4.4. Furthermore, we present
numerical examples for the linear and semilinear problem in Section 3.2.5 and Section 3.2.7,
respectively, which confirm our theoretical findings.

In Chapter 4 we analyze the concept of variational discretization and the postprocessing ap-



proach, each applied to linear as well as to semilinear elliptic Neumann boundary control prob-
lems. The consideration of linear problems can be found in Section 4.1 and Section 4.2, whereas
the analysis for the semilinear ones is presented in Section 4.3 and Section 4.4. More precisely,
in Section 4.1 we discuss the first order necessary optimality conditions for linear Neumann
boundary control problems, which are also sufficient for these problems. As a key point for the
subsequent numerical analysis we also prove optimal regularity in various weighted Sobolev
spaces for the solution of the optimal control problem. The discretization error estimates for
the variational discretization concept and the postprocessing approach on quasi-uniform and
graded meshes can be found in Section 4.2.1 and Section 4.2.2, respectively. We emphasize,
that the optimal control and the desired state are always separated from the constants in all
estimates, which is not possible for general semilinear problems. The first order necessary
and second order sufficient optimality conditions for semilinear Neumann boundary control
problems are presented in Section 4.3. Furthermore, regularity results for the local solutions of
the semilinear problems are proven in this section. The numerical analysis for the variational
discretization concept and the postprocessing approach can be found in Section 4.4.1 and Sec-
tion 4.4.2, respectively. For both approaches we first show that there exists a mesh size such
that for every local solution of the continuous problem, which fulfills the second order sufficient
optimality condition, there is a local solution of the corresponding discrete problems, which
converges to the continuous solution by a certain suboptimal rate for decreasing mesh parame-
ters. Afterwards, we prove that the concept of variational discretization and the postprocessing
approach admit the quasi-optimal convergence rates on quasi-uniform and graded triangula-
tions as in the linear case. Numerical examples for the postprocessing approach, which confirm
our theoretical results, are presented for linear and semilinear problems in Section 4.2.3 and
Section 4.4.3, respectively.

In the final chapter we conclude our work and give an outlook on possible extensions.

Finally, let us remark that the results of this work have already been published in several pa-
pers. The finite element error estimates in the domain for graded meshes are contained in [6].
Furthermore, suboptimal discretization error estimates for the linear Neumann boundary con-
trol problem are derived in that reference. The finite element error estimates on the boundary
for linear elliptic problems and the quasi-optimal error estimates for linear Neumann bound-
ary control problems can be found in [7]. The transfer of the results to semilinear Neumann
boundary control problems is established in [95].






CHAPTER 2

Function spaces

This chapter provides the basis for the forthcoming discussion of the boundary value problems
and the Neumann boundary control problems. All functions in the sequel belong to classical
function spaces but also to weighted function spaces. Therefore, we start with the definition of
continuous, Holder continuous and Lipschitz continuous functions. Then we proceed with the
introduction of Lebesgue spaces, classical Sobolev spaces and its trace spaces. Furthermore,
we state some important results concerning these spaces, such as embedding theorems and
trace theorems. Afterwards we address the definition of weighted Sobolev and weighted Hoélder
spaces. In the final part of this chapter we collect selected properties of the introduced weighted
spaces, which are needed for the analysis in the sequel.

2.1 Classical function spaces

Throughout this section we assume that Q@ C R? is a bounded domain with Lipschitz boundary
I'. For the precise definition of Lipschitz boundaries and boundaries of class C*¢ with k € Ny
and o € [0, 1] we refer to Definition 1.2.1.1 and Definition 1.4.5.1 of [54]. Furthermore, we will
denote by E or cl(E) the closure of a set E. Now, let us recall some Banach spaces which are
used in the sequel.

Definition 2.1 (Continuous functions in the domain). Let k € Ny and let a = (v, p) € N3
be a multi-index. The space C*(€) is defined as the set of all functions v on Q with continuous
derivatives D% up to order k. Further, we set C®(Q) = N2, C*(Q) and C§(Q) = {v €
C*(Q) : supp(v) C Q is compact}. The space C*(Q) denotes the set of all functions v on €
with bounded and uniformly continuous derivatives D®v up to order k, i.e., the derivatives
D%y can continuously be extended to Q for || < k. The norm in C*¥(Q) is defined by

[Wllcr@y = > sup|(D%)(x)]. (2.1)

|a\§k e

11



2 Function spaces

Functions belonging to the Holder space C*7(Q) additionally possess bounded derivatives of
order k which are Hélder continuous with exponent o € (0,1). The norm in the Holder space
C*7(Q) is given by

D« — (D~
HU”C’“v"((l) = HUHck(Q)-i-Z sup |(D*v)(z1) — U)(x2)|

2.2
A o1 72EQ |21 — 22| 22

For o = 1 the derivatives D*v of order |a| = k are called Lipschitz continuous and for o = 0
we set CF0(Q) := C¥(Q).

Definition 2.2 (Continuous functions on the boundary). Let oo € Ng. Furthermore, let either
' be an open subset of ' of class C*“ with k € Ng or I';, = T" and k = 0. The space Ck(f‘s)
consists of all functions v on I'y with bounded and uniformly continuous tangential derivatives
Ofv up to order k. The space C*7(T'y) denotes the subspace of functions belonging to C*(T)
whose derivatives of order k are additionally Holder continuous with exponent o € (0,1)
or Lipschitz continuous in case of ¢ = 1. The norms in C*(T;) and C*7(T,) are defined
analogously to (2.1) and (2.2), respectively. Moreover, we set C*0(T,) := C*(T,)

Definition 2.3 (LP-spaces). Let G be the domain €, its boundary I' or a subset I's of the
boundary I" with |I's| > 0. The Lebesgue space LP(G), 1 < p < o0, is the space of all Lebesgue
measurable functions v such that the norm

1/p
ol = ( [ o)
g

is finite. The Lebesgue space L*°(G) is the space of all essentially bounded and Lebesgue
measurable functions v. The norm in L*(G) is given by

|[v]| oo (g) := esssupg |v].
Remark 2.4. The space L?*(G) is a Hilbert space with the scalar product

(u,v)2(g) ::/uv.

g

Definition 2.5 (W*P(Q)-spaces). Let 1 < p < oo and k € Ny. Furthermore, let o = (a1, a0) €
N2 be a multi-index. The space W*?(Q) (or H¥(Q) for p = 2) is the space of all functions
v € LP(Q) whose weak derivatives D%v exist and belong to LP(Q2) for || < k. The space
WHP(Q) is equipped with the norm

1/p
ol = ( > ||D%||’zpm)) if 1< p < oo,

la| <k

[vllwreey = Y 1D (o)

o<k

Corresponding seminorms are given by

1/p
‘/U|Wk',p(Q) = ( Z ”DO‘UHI[J})(Q)) if 1 S D < 00,
|a|=k

olwksoi) == > 1Dl g (q)-
la|=k

12



2.1 Classical function spaces

For every non-integer s > 0 and 1 < p <ocoweset s=k+ o withk € Ngand 0 <o <1 and
denote by W*P(Q) the space of all functions which belong to W*?(Q) and satisfy

1/p
(D% D%y p
[vlwsw() = (Z//’ \a:l—xg(|2+"p)( 2)] dxldx2> < 00.

|la|=F

The norm in W*P() is given by

1/p
lollwesi@y = (101 + [0Bron) -

Definition 2.6 (W#P(I';)-spaces). Let 1 < p < oo and «a € Ny. Furthermore, let either I's be
an open subset of I' of class C*¥~1! with k € Nor 'y =" and k = 1. The space W*?(T') (or
HF(T,) for p = 2) is the space of all functions v € LP(T's) whose weak tangential derivatives
0fv exist and belong to LP(T',) for |a| < k. The norm in the space W¥*P(T',) is given by

1/p
[vllwrner,) : ( > 880l p, ) if 1 <p< oo,

la|<k

||U”kaoo(rs) = Z H&f‘vHLoo(Fs).

| <k

The seminorm | - |yykp(r,) is defined as in Definition 2.5. Furthermore, we set WOP(Ty) =
LP(I's). For every non-integer s € (0,k) and 1 < p < oo we set s = m + o with m € Ny and
0 < o < 1. The space W*P(T's) denotes the set of all functions which belong to W™P(T's) and

fulfill
3 (O (0f ) (w2) [P 1/p
’1}|Ws p( = ( / / t v |x1 — x2|1ia.p dSCCl dSIQ) < 00.

|la|=m

The space W*P(T'y) is equipped with the norm
1/p
lollwesm.y = (10Bmn + Wemr,y) -

Now, let us recall a classical embedding theorem, cf. e.g. [3, Chapter 8], [1, Chapters 5, 6 and
7] or [54, Section 1.4].

Theorem 2.7. Let G be the domain €, its boundary I' or a subset I's of the boundary I' as in
Definition 2.6 and let n be the dimension of G. Furthermore, let 1 < p,q < oo and let s,t > 0
be real numbers and k a nonnegative integer possibly further restricted as in Definition 2.2
and Definition 2.6 to get the well-posedness of the spaces on the boundary. Then the following
assertions hold:

(i) Let s—n/p=1t—n/q and s > t. Then the continuous embedding W*P(G) — Wh4(G) is
valid.

(ii) Let s—n/p >t—n/q and s > t. Then the compact embedding W*P?(G) < WH4(G) holds.

(iii) Let s —n/p=k+o and 0 < o < 1. Then there is the continuous embedding W*P(G) —
Ck’o(g_).

13



2 Function spaces

(iv) Let s—n/p>k+o and 0 < o < 1. Then the compact embedding W*P(G) < C¥(G) is
valid.

The next theorem shows that functions belonging to the space W*?(Q) with & > 1 have in
some sense boundary values on T', cf. e.g. [91, Theorem 4.7 and Theorem 4.8].

Theorem 2.8. Let 1 < ¢ <p/(2—p) if 1 <p<2orl<q<ooifp=2. Then there exists
ezactly one bounded and linear mapping T : WLP(Q) — L4(T') such that forv € WHP(Q)NC®(Q)

there holds (Tv)(x) = v(x) a.e. onT'. Forp > 2 the operator T is a bounded and linear mapping
from WHP(Q) to CO(T).

Remark 2.9. Instead of 7v we will often write vjr or simply v, where it is obvious that we
mean the trace of v.

Let us also recall Theorem 1.6.6 of [20].

Theorem 2.10. Let 1 < q < oo and let v € WH4(Q). Then there is the inequality

1 1
ol ey < cllollts /e

1
G o)

with a positive constant ¢ independent of v.

The space L(T) as in Theorem 2.8 is larger than the trace space of WP(Q). A natural way
to define the trace space is given in the following definition, cf. [74, Section 0.3].

Definition 2.11 (W*~/PP(I")-spaces). Let 1 < p < oo and k € N. Furthermore, let Whp(Q)
denote the closure of C§°(Q2) with respect to the norm ||-[[yyx.» (). The trace space Wh=1/pp(T)

(or H*=1/2(T") for p = 2) of WFP(Q) is defined as the quotient space
WHE=LPP(D) .= WhP(Q)/WEP(Q)
and endowed with the norm

10l smnqry = inf { [l - w € WEP(Q),0 = u e WEP(Q)}.

The previous definition of the trace space of W*P(Q) is rather formal and does not give a
characterization of the trace space which allows to simply check if a given function belongs
to this space or not. For k£ = 1 we can identify the trace space with the space wi-1/ PP(T),
which relies on the following theorem, see e.g. [54, Theorem 1.5.1.2] or [91, Theorem 5.5 and
Theorem 5.7].

Theorem 2.12. Let 1 < p < co. The trace operator T is a bounded and linear operator from
WP(Q) onto W'=1/PP(I"). This operator has a right continuous inverse E; : W1=1/PP(T) —
WhrP(Q).

Remark 2.13. One can also show that the trace operator 7 is a bounded and linear operator
from H*(Q) to H*~'/2(T") for s € (1/2,3/2) and has right continuous inverse for s € (1/2,1),
see e.g. [82, Theorem 3.37 and Theorem 3.38], [35] and [43].

14



2.2 Weighted function spaces

A direct consequence of Theorem 2.12 is the following corollary.

Corollary 2.14. The trace space l/lflfl/p’p(lﬂ) can be identified with the space Wlfl/p’p(l“) and
the corresponding norms are equivalent.

Remark 2.15. An analogous characterization of the trace space of W*P(Q) for & > 1 does
not make sense since the boundary I' can only be described by Lipschitz continuous functions.
Instead one can show in case of a polygonal domain (see Definition 2.17), that functions in the
trace space of W¥P(Q) belong on the smooth parts of the boundary to the space W*=1/PP(T,)
and satisfy additional compatibility conditions at the singular points, cf. e.g. [54, Section 1.5
and 5.1]. For a characterization of the trace space in case of a general Lipschitz domain we
refer to [47], [53] and the references therein.

Finally, let us recall the following result for £ = 2, which does not make a statement about the
range of the trace operator, cf. e.g. [91, Theorem 4.11].

Theorem 2.16. Let 1 < g <p/(2—p) if l<p<2o0rl<gqg<ooifp=2. Then the trace
operator T is a bounded and linear operator from W2P(Q) to W4(T).

2.2 Weighted function spaces

For the introduction of weighted spaces in the sequel we restrict ourselves to the consideration
of polygonal domains which we are going to define first. For the case of more general domains
we refer to e.g. [90, 71, 79].

Definition 2.17 (Polygonal domains). Let m € N and § = {1,...,m}. Furthermore, let
be a bounded domain in R%2. We say that 2 is a polygonal domain or the boundary I is a
polygon if I' can be decomposed into a finite number m of line segments I';, 7 € S, such that
I' = Ujes f‘j and I'; NT; = 0 for 4,5 € S and ¢ # j. For convenience we count the boundary
parts I'; counterclockwise. Then we can introduce the corners of the polygonal domain by
2\ = f‘j N f‘j+1 with the modification z(™ = r,,NT;. Moreover, the inner angle between I';
and I';j4; is denoted by w; with an analogous modification for wy,. As usual, we denote by r;
and ¢; the polar coordinates located at the point z(),

Remark 2.18. Any domain satisfying the requirements of Definition 2.17 has a Lipschitz
boundary, cf. [54, Definition 1.2.1.1 and Definition 1.4.5.1].

We will also need an additional partitioning of the domain in the neighborhood of every cor-
ner.

Definition 2.19 (Partitioning of the domain around the corners). Let €2 be a domain according
to Definition 2.17 with its boundary I'. The subdomains 2g; are defined as the intersection
of the domain 2 with a circle which is centered at the corner x( 7) and has the radius R;. The
radius [?; can be chosen arbitrarily with the only restriction that the circular sectors Q r; do
not overlap The s1des of the circular sectors Qg;, which coincide with the boundary T’ locally,
are denoted by I' (cp] =wj) and I'; (p; = 0). We set Fi = l‘+ UL} . Analogously we define

15



2 Function spaces

the domains Qg /; as circular sectors with radii R; Ji, i € {2,4,8,16,32,64}. The intersection
of the boundary of {2, /; with the boundary I' is denoted by FEj /i for ¢; = w; and by FI_{J_ /i

for ¢; = 0. The union of both is rt R, /it Moreover, we set

0% =0\ J Qg 16, 0 :=TNcl(Q7),
j=1

m
QO = Q\ U QRJ'/?)Z? fO =T N CI(QO),
j=1
m
Q%= O\ J Qp, 60, TP :=TNcl(Q7).
j=1
Now we are in the position to introduce weighted Sobolev spaces.
Definition 2.20 (ngfp(QRj)— and Vé’p(QRj)—spaces). Let 1 <p<oo,keNy,je{l,...,m},

B; € Rand let a € Ng be a multi-index. The weighted Sobolev spaces ng?p (Q2g;) and V;j P(Qg,)
denote the set of all functions v on 2z, whose weak derivatives D%v exist for |a] < k and fulfill

1/p
B
||,UH[/V’C P(Q ( Z H?" JDaU||LP(QR ) < 09,

la|<k

1/p
Bj—k+
||U||Vk p(Q ( Z || i—k+lal pa H ) < 00

la| <K
for 1 <p < oo and
Bj
HUHWk,OC(QR') = Z ||TjJDa'U||L<x>(QRj) < 00,
Pi / || <k

= 3 e Dey | () < 0
|a|<k

HU”Vk OO(QR )

for p = oo, respectively. The seminorms

|« |k and | - |, &,
WB .p(QR') VBJP(

J
are defined by setting || = k in the definition of the norms.
Definition 2.21 (Wg’p(Q)— and Vg’p(Q)—spaces). Let 1< p<oo, keNy, = (Bry...,8m)" €
R™ and let o € NZ be a multi-index. The weighted Sobolev spaces Wg’p (©) and V; P(Q) denote

the set of all functions v on © whose weak derivatives D*v exist for |a| < k and fulfill

IIUHWw = llvllwre o) +ZHUIIWM < o0,
R;)
7j=1
ol sy = ooy + ZH Wyt < o0
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2.2 Weighted function spaces

respectively. Corresponding seminorms are defined by
m
‘v’W’f’p(Q) = [vlwrn(oo) + Z ’U|Wkip(QR.)’
B j=1 Bj J

m
|v’v§,p(m = "U’Wk,p(QO) + Z |U|V[§jp(QRj).
J=1 ’

The following remark is with respect to the notation, which will simplify the demonstrations
in the sequel.

Remark 2.22. For every subset GG of a subdomain (g, and v € Wg;p (Q2R;) we set

1/p
Bj .
”UHW[?’_P(G) : ( Z ”TjJDO‘U”iP(G)) if 1 <p< oo,
J

o<k

/B.
HUHW’“@(G) : Z HerDaUHLW(G)a
% la] <k

Le., for every subset G of Q2g; the weight in the norm is related to the corner (). An analogous

modification is also made for the space Vﬁkj P(Q Rr;) and for all other weighted spaces introduced
below.

We will also need weighted Sobolev spaces on the boundary analogously to those given in
Definition 2.6.

Definition 2.23 (Weighted Sobolev spaces on the boundary parts I‘j and I’J_) Let 1 <p < o0,
ke N, a € Ng, j€{1,...,m}, f; € R and let B be I’;’ or I';7. The weighted Sobolev spaces

Wg;p (B) and V;j P(B) denote the set of all functions v on B whose weak tangential derivatives
Oftv exist on B for |a| < k such that

1/p
HUHW,’;'?(B) = ( > ”Tfja?UHiP(B)) < 00

J la|<k
1/p
Bi—k+|al
Pollyiog = [ 3 I lapu2, ] <o
% jal <k

for 1 <p < 00, and

/8.
||UHWk,oo(B) = E |7 0F vl oo By < 00,
b3 la| <k

Bj—k-+|al
lolly by = 3 N ™00 oo ) < 00
% <k

in case of p = oo, respectively. The seminorms

ke and - lye g
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2 Function spaces

are defined analogously to the classical Sobolev seminorms by setting |a| = k in the definition
of the corresponding norms.

Definition 2.24 (Weighted Sobolev spaces on the boundary part I';). Let j € {1,...,m} and
let 1 <p<oo, keNy, ae Nyand E: (Bj_l,ﬂj)T € R? with the modification j — 1 = m
if j = 1. The weighted Sobolev spaces Wg’p (I';) and V; P(T';) consist of all functions v on T,

whose weak tangential derivatives 0f*v exist on I'; for |a| < k such that

!Ivllwg,p(Fj) = ||vllwrar;aro) + Hvllwgﬁl(pj—fl) + IIUIIng(F;) < o0,

HUHV;P(FJ.) = HUHW’“P(FjﬂFO) + HUHV;J;PLI(FJ:” + HU”V;;P(F;H < o0,

respectively. The seminorms

- ‘Wg’p(rj) and |- ‘vg*”(rj)

are defined by setting || = k in the corresponding norms.

Definition 2.25 (Weighted Sobolev spaces on the boundary I'). Let 1 < p < oo, k € Np,
o€ Nygand f = (B1,...,58n)T € R™. The weighted Sobolev spaces Wg’p(l“) and Vg’p(I‘)

denote the set of all functions v on I' whose weak tangential derivatives df‘v exist on I'; for
o] <k and j =1,...,m such that

m
[l gy = Iollwro o) + 3 Iollyoges),
g j=1 i
m
HUHV;”’(F) = ||’U||Wk,p(1"0) + Z HUHV;?(F;E)
j=1 !

is finite, respectively. The weighted parts in the norms are defined by

1/p
._ p p
Iollysoqes, = (Hvl!wg,_p(rj) * uvnng,_pw;) 7

J

1/p
—— p p

J Bj
respectively. The seminorms
| Ity and [ - [k
g g

are defined as in Definition 2.24.

Next, we define the trace spaces of the introduced weighted Sobolev spaces. For details we
refer to e.g. [80], [81] or [74].

Definition 2.26 (Trace spaces of weighted Sobolev spaces). Let 1 < p < oo and k € N.
Furthermore, let Wg’p () and V;’p (©) denote the closure of C§°(€2) with respect to the
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norm || - ) and || - respectively. The trace spaces Wg._l/p’p(I‘) of Wg’p(Q) and

[ (S
wh( VAP (@)

g_l/p’p(f’) of Vg’p(Q) are the quotient spaces

WETPP(D) = WP (Q) /WP (@)

B

and
k—1/p,p 1k °rk,p
VEPI () = VER () VR (@),

respectively. These spaces are endowed with the norms
. k $ k
(I — mf{uuu e s € WEPQ) v —u € Wﬁ(m}
w3 PP(1) Wz (@) 8 B
and

R . k, ok,
HUHV;A/M(F) = mf{\uHV;,p(Q) tu € VE P(Q),v—ue€ VE P(Q)} .

Finally, we introduce the weighted Holder space NE’U(Q) and its trace space NE’U(F).

Definition 2.27 (NE’”(Q)- and Ng’a(f‘)—spaces). Let k € Ng, o € (0,1), = (B1,...,8m)T €
R™ and let & € NZ be a multi-index. Furthermore, let C denote the set of all corner points.
The space Ng’U(Q) consists of all k times continuously differentiable functions in Q\C such
that the norm

m
[oll sy = Wollemegan + 2 Il (2.3)
j=1

is finite, where

Bj—o—k+
[0l yir e,y = >0 157 D] g,
59T al<k ’

+ Y sup ‘Tj(ml)ﬁj(Da”)(ﬁl)—Tj(xz)ﬁj(D%)(mz)’.

ook 717262, |21 — 22|7

The space NE’U(F) denotes the trace space of Ng’U(Q) and is given by
k, k,
NEU(F) ={vlpc:veE NEU(Q)}.

A norm in that space can be defined analogously to (2.3), cf. [79, Section 2.7].
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2.3 Properties of weighted function spaces

In this section we state selected properties of the weighted spaces which we introduced in the
previous section. We start with embeddings for weighted Sobolev spaces.

Lemma 2.28. Let j € {1,...,m} and let G be Qr;, F;' or I';. Furthermore, let n be the

dimension of G and let [, k be nonnegative integers. Then the following three assertions hold:

(i) Let B} > —n/p, Bj—B; < k and 1 < p < oo. Then the continuous embedding Wéj’“”’(g) —
l?
W/Bf(g) holds.

(it) Letn/q—n/p > f; —ﬁ} and 1 < g < p < oo. Then the continuous embedding Wéjp(g) —
Wé;q(g) is valid.
(iii) Let 8; > —n/p, Bj — B; <1 and 1 < p < co. Then the compact embedding Wéjlm(g) <
W/lf(g) holds.
J

Proof. (i) Let v; := 5} + k. By Hardy’s inequality applied & times and Theorem 2.7 one obtains
for 87 > —n/p that

WiHEP(G) — W (G),

J
cf. Lemma 7.1.5 in [71] for the two dimensional case with p = 2, and [74, (0.35)] for general p but
slightly different notation. We also mention [56, 57, 58]. In these papers similar embeddings
are proven for weighted spaces, where the weight function is defined as the distance to the
boundary. Now, the first assertion follows immediately since

WG) < W)
for 8; < ~; which is equivalent to 8; — 8 < k.
(ii) This is a consequence of the Holder inequality.
(iii) For three space dimensions this is proven in Lemma 8.1.2 in [79]. In one and two space

dimensions it can be proven analogously using the continuous embedding of (i). O

The following lemma can directly be deduced from Lemma 2.28 and Theorem 2.7.

Lemma 2.29. Let G be the domain Q, its boundary I' or a boundary part I';, let n be the
dimension of G and let Ig denote the index set of corners corresponding to G. Furthermore,
let I, k be nonnegative integers. Then the following three assertions hold:

(i) Let 8; > —n/p and B; — B; <k for j € Ig and 1 < p < oo. Then there is the continuous
embedding Wé*k’p(g) — Wéf’(g)

(it) Let n/q —n/p > B; — B; forj€lg and 1< q<p<oo. Then the continuous embedding

;f’(g) - Wg,‘I(g) holds.
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2.3 Properties of weighted function spaces

(iii) Let B; > —n/p and B; — B; <1 for j € Ig and 1 < p < co. Then the compact embedding
W[’;Lp(g) < Wg}’(g) is valid.

Next, we state embeddings in weighted V-spaces. The assertions can either be proven anal-
ogously to those of Lemma 2.29 or simply hold due to the definition of these spaces, cf. [79,
Sections 2.1.2 and 4.1.4].

Lemma 2.30. Let G be the domain (2, its boundary I' or a boundary part I';, let n be the
dimension of G and let Ig denote the index set of corners corresponding to G. Furthermore,
let I, k be nonnegative integers. Then the following three assertions are valid:

(i) Let Bj — B;» <k forjelg and1 <p<oo. Then the continuous embedding Vé*’“’p(g) —
Vé;p(g) holds.

(i) Let n/q —n/p > Bj — 53 forjelg and 1 < q<p<oo. Then the continuous embedding
vﬁbp(g) - vé;Q(g) is valid.

[

(i) Let B; — B; < 1 for j € Ig and 1 < p < oo. Then the compact embedding Vé“’p(g) —
é;f’(g) holds.

Based on Lemma 2.29 we can show the following norm equivalence, which will be essential for
the derivation of interpolation error estimates on graded triangulations in Section 3.2.2.

Lemma 2.31. Let G be the domain 2, its boundary I' or a boundary part I';, let n be the
dimension of G and let Ig denote the index set of corners corresponding to G. Furthermore,
letge[l,00), —n/qg < Bj <n—nfq+1 forjelg, k>0 andv € Wgﬂ’q(g). Then the norm

equivalence
/ D% (2.4)
g

HUHWE“'LQ(Q) ~ |U‘Wﬁ+1yq(g) + Z
7 g o<k

18 valid.

Proof. This assertion has already been proven in Lemma 2.2 of [11], where the authors assume
that 1 —2/q < B; < 1. Let I=(1,...,1) € Rl with | = #I5. According to Lemma 2.29 one
has

WELI(G) <5 WEHLL(G) o5 WHI(G) and WEHL(G) & Whe(g) (25)

for —n/q < B; <n—n/q+ 1. These two embeddings are essential to prove the norm equiva-
lence (2.4). In fact, tracing through the proof of Lemma 2.2 in [11] reveals that the condition
1—2/q < f; <1 can simply be replaced by —n/q < 3; <n —n/q+ 1 by means of (2.5). O

Note that the classical Sobolev spaces W*P(Q) are included in the weighted Sobolev spaces
Wg’p(Q) by setting 3; = 0 for j = 1,...,m, whereas they do not belong automatically to

the scale of the weighted spaces V; P(Q)). However, there is a relation between Wg’p (©2) and
Vﬁf’p(Q).
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2 Function spaces

Lemma 2.32. Let n;, j = 1,...,m, be infinitely differentiable cut-off functions in Q equal to
one in Qg /64 and suppn; C Qg;. Then the following two assertions hold:

(i) If B; < =1 or B; > k—1 forj =1,...,m with k € Ng. Then the spaces WE’Z(Q) and
V§’2(Q) coincide and the norms in W§2(Q) and V§’2(Q) are equivalent.

(ii) Suppose that B satisfies the condition s;i—1 < By < sj forj=1,...,m with s; €
{0,1,...,k—1} and k € N. Then one has

W(Q) = V3 () @ mProsy-1(Q) €+ @ 1 Ph—s,-1(),

where Pk,sj,l(Q) denotes the set of polynomials on ) with degree not greater than k —
sj —12>0 and Pr—s;—1(2) = {0} if k — s; — 1 < 0. In particular, for any v € W§’2(Q)
one can write v = vy + 3701, NjPk—s;—1(v) with vs € Vg’z(Q) and pg—s;—1(v) being the

projection of v into Py_s,1(§2). Moreover, the norm equivalence

HUHWZ;’Q(Q) ~ ||USHV§’2(Q) + Z < Z ’(Dav)(x(])”) (2.6)

Jj=1 |a|§k—8j—1

is valid. In addition, v € VE’Q(Q) if and only if 377", (ngkﬂrl \(Do‘v)(a:(j))]) = 0.

Proof. To show this lemma one can follow the lines of the proof Theorem 7.1.1 of [71], which
represents this relation for domains with only one corner. The extension to general polygonal
domains is obvious, cf. [71, p. 273]. O

Remark 2.33. The more general result for the spaces Wg’p () and Vg’p () with p € (1, 00)
can be found in e.g. [81, Theorem 2.1].

We also recall Lemma 7.1.6 of [71], again extended to general polygonal domains. It gives us
an estimate for |(D%)(z))| in (2.6) with |a| = k — s; — 1.

Lemma 2.34. Suppose that 5 satisfies the condition s; —1 < 85 < s; for j = 1,...,m with
s; €{0,1,...,k—1} and k € N. Then for allv € WgQ(Q) there is the estimate

)> ( > r<D%><x<J‘>>|> < ellvlysa gy el sy

J=1 \|a|=k—s;—1

where € is an arbitrary constant with 0 < e < 1 and the constant c. > 0 depends only on e.

A result comparable to that of Lemma 2.32 also holds for the trace spaces Wg._l/ 2’2(F) and

5_1/2’2@), cf. [71, Theorem 7.1.2 and Theorem 7.1.3]. However, we will only need the ana-
logue of Lemma 2.32 (i).
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2.3 Properties of weighted function spaces

Lemma 2.35. Suppose that ,5’ satisfies the condition ; < —1 or B; > k—1forj=1,...,m

with k € N. Then the trace spaces Wg_l/m(F) and Vg_l/Q’z(F) coincide and the norms in

§—1/2,2(F) and V§_1/2’2(I‘) are equivalent.

Proof. This is a direct consequence of Lemma 2.32 (i) due to the definition of the trace spaces.
O

Next, we discuss equivalent norms and embeddings for the introduced weighted Hoélder spaces.

Lemma 2.36. There is the norm equivalence

N Bj—o—k+lal pa, 1
Iollpo,, ~ O I D*0llco(ay )

|| <k
D“ — (D~
+ > sup T’j(xl)/jj‘( v)(@1) ~ ( Uv)(m)'.
|a|:k $1,$2€QRJ. ’wl - :CQ‘

|21 —za|<dri(z1)

Proof. For the proof we refer to Section 1.1 of [101]. There, a similar norm equivalence is proven
for the spaces V; P(Q2). The same techniques can be used in the present case, cf. Section 5

of [81]. O

Lemma 2.37. Letk+o >k +0 andk+o—Bj =k +0o — 3} for j=1,...,m. Then the
continuous embeddings NE’U(Q) — Ng:’U,(Q) and NE’U(F) — Ng:’J/(F) are valid.

Proof. The proof is based on the norm equivalence of Lemma 2.36 and the mean value theorem,
cf. Lemma 2.7.1 of [79]. O

Lemma 2.38. Suppose that the conditions k —2/p > 1+ 0 and §; —l—o+k—; —2/p >0,
j=1,...,m, are fulfilled. Then the continuous embedding V;’p(Q) — NéJU(Q) holds.

Proof. For three dimensional domains 2 such a result is proven in Lemma 3.6.2 in [79]. In two
space dimensions this can be proven analogously. The proof is based on the classical Sobolev
embedding theorem together with a transformation to some reference domain. O

Finally, let us end this section with some selected properties for weighted Sobolev spaces, which
can be deduced by the previous results. These properties will simplify the demonstrations in
the sequel.

Lemma 2.39. The following assertions hold:

(i) Let m;, j = 1,...,m, be infinitely differentiable cut-off functions in Q equal to one in
Qr, /64 and suppn; C Qp,;. Then the estimate

B,
”njrj]v”W1/2>2(F) < CHTUUH‘/}/Z;?(F)
B

is valid for j=1,...,m.
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2 Function spaces

(i) Let 0 < B; <1 for j =1,...,m. Then there are parameters r > 1 and s > 1 such that
the embeddings

W3*(Q) = L'(Q)  and Wé/2’2(F)<—>LS(F)

hold.

(i1t) Let k € Ng and o € (0,1). Furthermore, let v; = ;—0 and 1+ >y forj=1,...,m.
Then there are the embeddings

NEO(Q) = WEAQ) and NpHO(T) < g“/”(r).

Proof. (i) This is due to the definition of the trace spaces, the estimate
B,
||77jrjjv||W172(Q) < C‘|77j7)Hv}»2(Q)7
8

which can be deduced by straightforward calculations, and Corollary 2.14.

(ii) For the first embedding we notice that there exists a parameter r with 1 <r < 2/(5; + 1)
it 3; < 1for j = 1,...,m. Thus, Lemma 2.29 implies the first assertion. Now, we prove

the second embedding. We suppose that v is a function in Wé/m(f‘) with 0 < B; < 1

for j = 1,...,m. Next, let n; be the cut-off functions of the first part of this lemma and
no := 1 — 377" n;. Furthermore, let Iy C {1,...,m} be the index set, where 5; = 0, and
I € {1,...,m} the index set, where 0 < ; < 1. Then we can conclude according to the
definition of the trace spaces, Corollary 2.14 and Lemma 2.35 that

ol ey ~ vty + 3 Ingelsaaqey + 3 el yaay

jelp jeh s
~ [lnovliwr/22ry + > Injvllwirzzry + > HUJ‘UHVyz,z(F)- (2.7)
jelp jeh s

For j € I let us choose the parameter p such that 1/(1 — ;) < p < oo, which is possible
since B; < 1. Then there exists a parameter s with 1 < s < min(1/(3; + 1/p), p) since the
condition on p implies 5;4+1/p < 1 and p > 1. Based on this we can deduce from Lemma 2.28,
Theorem 2.7 and the result of (i) that

Bj Bj
Injoll o) < ellmgolynsges) = el ol < cllngr ol ey < cinllyaag). (23)
J B

For j € Iy we observe that

Injvllzsry < ellnjollwirzery (2.9)
due to Theorem 2.7. Now, the second embedding of the assertion follows from (2.7)-(2.9) and
Theorem 2.7 applied to ||70v|[y1/2.2(r)-

(iii) Using the Holder inequality as for part 2 of Lemma 2.29, one can conclude
NE7(Q) — vgﬂ(@) . WE’Q(Q),

where the embedding in the last step is trivial. The second assertion can be deduced in the
same manner having regard to the definition of the trace spaces. O
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CHAPTER 3

Elliptic boundary value problems

In this chapter we analyze linear as well as semilinear elliptic boundary value problems with
Neumann boundary data in polygonal domains. It consists of two parts. In Section 3.1, the
first part, we focus on regularity results in classical as well as in weighted Sobolev spaces. The
error analysis for a finite element discretization of both problems by linear finite elements can
be found in the second part, Section 3.2.

For the purpose of a short notation we set X = A, AT = (7w, T /wm)T and
a = (a,...,a)T € R™ for any real number a, e.g. I = (1,...,1)T € R™. Furthermore, all
inequalities containing vectorial parameters should be understood component-by-component
in the sequel. Let us also remark that the constant ¢ will denote a generic positive constant,
which may take different values at each occurrence. Moreover, in this chapter we are going to
track the dependencies of this constant on the data of the elliptic boundary value problems.
This is due to the fact, that the data will also depend on discrete functions, when discussing
semilinear elliptic Neumann boundary control problems in Section 4.4. By this approach we
will be able to ensure that the constants are independent of the mesh parameter.

3.1 Regularity results in classical and weighted spaces

As already announced in the prefix of this chapter we derive regularity results for linear as well
as for semilinear elliptic boundary value problems with Neumann boundary data in polygonal
domains. In the first part, in Section 3.1.1, we focus on regularity results for linear prob-
lems, whereas the results for semilinear problems are proven in Section 3.1.2. More precisely,
employing known results from the literature, cf. [67, 102, 48], we start in Section 3.1.1 with
regularity results in Sobolev Slobodetskij spaces for the weak solution of linear problems, which
hold independently of the interior angles. Furthermore, we derive regularity results in weighted
W22- and W2>-gpaces, which are mainly based on the results of [70, 80, 81, 90, 71, 72, 79, 54].
Afterwards, in Section 3.1.2, we transfer all these results to the weak solution of semilinear
elliptic boundary value problems by employing the corresponding results for the linear problem
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3 Elliptic boundary value problems

and the assumptions on the nonlinearity, especially the monotonicity and the Lipschitz conti-
nuity. Furthermore, in the final part of each subsection, we derive for each problem Lipschitz
estimates, which will frequently be used in Section 4.4 for the discretization error analysis of
semilinear Neumann boundary control problems.

3.1.1 Linear elliptic problems

This section is devoted to solvability and regularity results for the boundary value problem

—Ay+ay=f in €,

3.1
Ophy=g only, j=1,...,m, (3.1)

where the domain (2 is a polygonal domain according to Definition 2.17 with m corner points
and boundary I' = U?";l I';. Depending on the desired regularity of the solution y, we require
that one of the following two assumptions for the function « holds.

Assumption 3.1. Let m, M be constants greater than zero and let Fq be a subset of 2 with
’EQ’ > 0.

(A1) The function o € L>®(Q) fulfills a(z) > 0 for a.a. x € Q, a(x) > m for a.a. x € Eq and
el oo () < M.

(A2) The function o belongs to C%7(Q) with o € (0,1] and lallco.s) < M and satisfies
a(z) >0 for all z € Q and a(x) > m for all x € Eq.

As we will see later in this section the precise regularity assumptions for f and ¢ also depend
on the desired regularity of . For the moment we only assume the regularity that allows us
to introduce the concept of weak solutions. Based on this, we will explain the difficulties with
polygonal domains and how we will proceed. Note, in the sequel we will denote by V* the dual
space of some space V.

Definition 3.2. Let f € H'(Q)* and g € H'/?(T")*. Furthermore, let Assumption 3.1 (A1) be
fulfilled. Then a weak solution of (3.1) is an element y € H*(f)) that satisfies

a(y,v) :/va+/rgv Yo e HY(Q), (3.2)

where a : H'(Q) x H*(Q) — R is the bilinear form

a(y,v) := /Q (Vy - Vu+ ayv). (3.3)

Let us remark that the existence and uniqueness of such a solution can be deduced by the
Lax-Milgram Theorem for general Lipschitz domains, cf. Lemma 3.4. If the boundary of the
domain is smooth enough, or more precisely the boundary I" of the domain € is of class C*+11
with some k£ > 0, then one can apply shift theorems to deduce higher regularity of the weak
solution y. By this we obtain y € W*t22(Q) for f € W*2(Q) and g € WFH/22(D), cf. [54,
Theorem 2.4.2.7 and Theorem 2.5.1.1]. In polygonal domains this statement fails in general
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3.1 Regularity results in classical and weighted spaces

due to the appearance of singular terms in the solution, which are caused by the corners. In
fact, let f € L*(Q) and g € W/22(T") and let 5, j = 1,...,m, be infinitely differentiable
cut-off functions in Q equal to one in Q R;/64 and suppn; C (1g,. Then one can show that the
solution in polygonal domains has the asymptotics

m
A,
y= Z%’COJ’ + Z njc1,;7;’ cos(Aj©;) + Yreg
7=1 Jiw;>m

where cg ; and ¢ ; are some constants, A\; = 7/w; and the function y,., belongs to H?(Q), cf.
[90, Chapter 2]. It is easy to check, that the functions r;-‘j does not belong to H?(12) if the

associated angle w; is greater than . For more general data f & W§’2(Q) and g € Wg./ 2’2(I‘)

with max (0,1 — \;) < 8; < 1 there even does not exist the regular part y,e, € H*(£2). In this
case the asymptotic representation reduces to

m
Y= Z 1j€0,j + Ysing; (3.4)
=1

where ysing belongs to V§’2(Q) but not to H?(2) in general, see again [90, Chapter 2]. At
this point we also want to emphasize that, in contrast to the Dirichlet problem, the solution
y of (3.1) does not belong to VE’Q(Q) in general for max(0,1 — A;) < f; < 1. This can be

explained by the fact, that the terms 7;co; in the asymptotic representation (3.4) are not
contained in the space VEQ(Q) for max(0,1—A;) < B <1, cf. Lemma 2.32. Instead, based on

such representations, one can prove regularity results in the weighted Sobolev spaces W;Q(Q)

and also regularity results in the weighted spaces W;OO(Q) and Wg’oo(F), respectively, with
max(0,2 — \;j) < y; < 2. Of course, for the latter regularity results one has to ensure that the
data admit such a solution.

Now, let us outline how we proceed in the further course of this section. First, we obtain by
means of the Lax-Milgram Theorem that the solution y belongs to the space H'(Q2). Then
we show that it belongs independently of the interior angles to some Sobolev Slobodetskij
space even in case of lower regularity assumptions on the data than in the demonstrations
before. This kind of regularity is especially needed for the discussion of the semilinear Neumann
boundary control problems in Section 4.3. Afterwards, we address the derivation of regularity
results in weighted Sobolev spaces. First, we prove that the solution belongs to the space
Vlgfg(ﬂ) Having such a regular solution at hand, we show for this solution that it admits
the splitting (3.4). Based on this we derive regularity results in the weighted Sobolev spaces
W;Q(Q) Furthermore, we show for such solutions that they also belong to the weighted spaces

7_2»00(9) and W§’W(F), if the data belong to some weighted Holder spaces. Finally, we derive
certain Lipschitz estimates for the weak solutions of linear elliptic problems, which are required
for the numerical analysis of the semilinear Neumann boundary control problems.

Let us recall the Lax-Milgram Theorem, cf. e.g. [20, Theorem 2.7.7 and Remark 2.7.11]. This
allows us to deduce existence and uniqueness of a weak solution of (3.1), afterwards.
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3 Elliptic boundary value problems

Theorem 3.3 (Lax-Milgram). Let ¢ and ¢, be constants greater than zero. Furthermore, let
a Hilbert space (V,(+,-)), a continuous, coercive bilinear form a(-,-), i.e.,

la(y, v)| < cllyllvilvlly  Vy,v €V (continuity),
a(y,y) > C*HyH%/ YyeV (coercivz’ty),

and a continuous linear functional F' belonging to the dual space V* of V' be given. Then there
exists a unique y € V' such that

a(y,v) = F(v) YveV.

Furthermore, there is the estimate
1
lyllv < —[1E1v-, (3.5)

where ¢, denotes the coercivity constant.

Lemma 3.4. Suppose that Assumption 3.1 (A1) holds. Then problem (3.1) has a unique weak
solution y € HY(Q) for

(i) f € L"(Q) and g € L*(T") with r,s > 1. Furthermore, there exists a positive constant
¢ = ¢(FEq,m), independent of f, g and a, such that

lyllerney < e (1) + lollzeqy) -

(ii) f e W§’2(Q) and g € W%/Q’Q(F) with 0 < B; <1 for j =1,...,m. Moreover, there holds

the estimate
Iyl < c (Hf”wg_’Q(Q) + \Ig\lwé/z,z(r)>

with a positive constant ¢ = ¢(FEq, m) independent of f, g and «.

Proof. The proof relies on the Lax-Milgram Theorem stated above. For its application we have
to show that the bilinear form is continuous and coercive on H'(2). We begin with proving
the continuity of the bilinear form. There holds

Ia(y,v)lzv Vy-Vv+/ayv
Q Q

< (L4 M)yl ar o lloll a0, (3.6)

where we used the Cauchy-Schwarz inequality, the boundedness of o in L*°(£2) with norm M
and the embedding H'(Q2) < L?(2). When showing the coercivity of the bilinear form we
have to take care, that the coercivity constant does not depend on « since the estimate (3.5)
depends on that constant. For that reason we first employ the assumption «(z) > m for a.a.
r € FEq. Afterwards we apply the Cauchy-Schwarz inequality and the Poincaré inequality.
This yields

2
m
a(y,y)z/ IVy!2+/ay22/ IVyl* +m y22/ |Vy\2+(/ y)
Q Q Q Eq Q |Eql \JE,

2
. m 9 1 . m 9
> min(l, — / Vyl|~ + (/ ) > — min(l, — , 3.7
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3.1 Regularity results in classical and weighted spaces

where cg,, denotes the positive constant form the Poincaré inequality which only depends on
Eq and Q. Now, the unique solvability of problem (3.1) in H(f2) can be deduced from the
Lax-Milgram Theorem provided that the functional

F(v) ::/va—i-/rgv

belongs to the dual space H'(2)* of H'(Q). Furthermore, the estimate

Iyl ) < el Flla ) (3.8)

is valid with some constant ¢ only depending on Egq, © and m. In case (i) there holds

@ =|[ o+ [ g0

< e (Ifllzr@ + lglze) 1ol o), (3.9)

< [ fllzr@ vl zrre-n @) + Iglla@llvll pose-n

where we used the Holder inequality, the embedding H'(Q) < L™/("=1)(Q) and Theorem 2.8.
In case (ii), we use (3.9) and Lemma 2.39. By this we can show that the functional F' also
admits the estimate

[F(v)| <c (HfHng?(Q) + HQHW%/M(F)) [oll 1) (3.10)
for arbitrary f € Wg’z(Q) and g € Wé/Q’Q(F) with §; satisfying 0 < 8; < 1for j =1,...,m.

Thus, in both cases, the linear functional F belongs to H'(2)* and the Lax-Milgram Theorem
can be applied to deduce the unique solvability. Finally, the estimates of the assertion can be
obtained from (3.8), (3.9) and (3.10). O

Next, we are going to show regularity higher than H'(Q) for f € L"(Q) and g € L*(T") with
r,s > 1. It is based on the following lemma, which can be deduced from [48, Theorem 9.2].
We also mention [67], [102] and [51], where similar results are proven.

Lemma 3.5. Let F € H>~Y(Q)* and G € H3/?> 4 ()* with t € (1,3/2) satisfy
[ F+[a=o.
Q r

—Au=F inQQ,
Ophu=G only, j=1,...,m,

Then the problem

has a unique (modulo additive constants) weak solution u € H'(QY) which fulfills the a priori
estimate

[l < e (IF N2y + 1Gllgsreory-) -
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3 Elliptic boundary value problems

Corollary 3.6. Suppose that Assumption 3.1 (A1) holds. Furthermore, let r € (1,4/3), s €
(1,2) and t = min(3 —2/r,2 —1/s). Then the weak solution of problem (3.1) belongs to H'(2)
for f € L"(Q) and g € L*(I") and satisfies

Iyllzreey < e (IFllr@ + lgllzery)

with a positive constant ¢ = ¢(Eq,m, M) independent of f, g and «.

Proof. First, let us note that the solution y belongs to H'(f2) according to Lemma 3.4. Fur-
thermore, we observe that r € (1,4/3) and s € (1,2) imply ¢ € (1,3/2). Next, we are going to
show g € H3>7YD)*, ay € H>H(Q)* and f € H>*(Q)* for g € L("), f € L"(Q) and for «
satisfying Assumption 3.1 (Al). We get

gllLsMm) IVl L1/ -1
||9||H3/2*t(1“)*: sup UFQU| < 9]l ()H ”L t (1“)7 (3.11)
veH3/2-4(T) HUHH?’/?*t(F) veH3/2-4(T) ||U”H3/2ft(r)
v#0 v#£0

where we applied the Holder inequality in the last step. One obtains from Theorem 2.7
[oll oy < cllvllgaz—ory- (3.12)

Thus, the inequalities (3.11) and (3.12) imply g € H32~(T")* if g € L*(I"). In the same manner
one can show for the function f

fllzr v -
HfHH27t(Q)* _ sup M <ec su H HL (Q)H ”LQ/(t 1)(Q) (313)
verz—t@) IVlla2—@) = vemz-t() [0l 72—+ ()
v#£0 v#£0

Furthermore, an application of Theorem 2.7 yields

[0l Lere-n(q) < cllvllmz—+ (o) (3.14)
and

layllr @) < cllyllir@) < cllylla @), (3.15)

where the positive constant ¢ only depends on M. Consequently, we can conclude from (3.13)
and (3.14) that f belongs to H>~/(Q)* for f € L"(Q) and analogously ay € H?>7*(Q)* for
ge L), f € L™(2) and for « satisfying Assumption 3.1 (A1) by employing (3.15). Next, we
observe that the solution y € H'(£2) of (3.1) also solves

—Ay=f—ay in Q,
Ohy=g onl;, j=1,...,m,

in the weak sense. Therefore, using the results of Lemma 3.5 we can conclude that the weak
solution y of (3.1) fulfills

Iyl ey < Nyllar @) + [Yla @) < <||y||H1(Q) +If = ayll -t () + Hg”H3/2—i(F)*>
<c(lyllae + 1/l + gl m)

with a constant ¢ = ¢(M), where we inserted the inequalities (3.11)—(3.15). Finally, the a
priori estimate of Lemma 3.4 (i) proves the assertion. O
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3.1 Regularity results in classical and weighted spaces

Remark 3.7. Corollary 3.6 allows us to conclude y € C°(Q) according to Theorem 2.7.
Moreover, we get the validity of the a priori estimate

Il < e (I1fllr@ + lgllzem)) (3.16)
with some arbitrary r,s > 1 and a constant ¢ = ¢(Eq, m, M) > 0 independent of f, g and a.

Remark 3.8. One can also show y € H3/?(Q) for f € LP(Q) with p > 4/3 and g € L*(I),
see Corollary 1.15 of [42]. Since our error analysis for the finite element method in Section 3.2
is mainly based on regularity results in weighted Sobolev spaces, this regularity result is not
included in Corollary 3.6. In fact, we will only need y € H*(2) with some ¢ > 1 to derive some
rate of convergence for the finite element method, which is needed in Section 4.4 to ensure the
convergence of the different discretization strategies applied to semilinear elliptic Neumann
boundary control problems.

In the next step we are going to show that the solution y of (3.1) also belongs to the weighted
Sobolev space VT2+2€(Q) with some arbitrary € > 0. Comparable results can be found in e.g. [70,

Section 5.5], [90, Section 2.4], [71, Section 6.3] and [36, Section 3]. The proof is based on
local regularity results in classical Sobolev spaces for domains with smooth boundary and a
dyadic partitioning of the neighborhood of every corner. Since the proof is essential and a
similar technique will occur in the proof of the finite element error estimates on the boundary
in Section 3.2.3, we state it here. An illustration of a comparable partitioning of the domain
can be found on page 66.

Lemma 3.9. Let Assumption 3.1 (A1) and the requirements of Lemma 3.4 (ii) be fulfilled.
Then the unique weak solution y € H(2) of (3.1) belongs to VT2+2€(Q) with some arbitrary

€> 0 and satisfies the estimate

||vaT2+2€(Q) <c <||f||W§>2(Q) + |gHW$/2’2(F)> (3.17)
with a positive constant ¢ = ¢(Eq,m, M) independent of f, g and a.

Proof. Let n;, 7 = 1,...,m, be infinitely differentiable cut-off functions in Q equal to one in
Qp, /32, suppn; C Qp, o and dpn; = 0 with [n;lyr.q) < ¢ for k € Ng. Furthermore, we set
Ny = 1-— ;7"‘:1 n;. Next, we define §; = n;y for j = 0,...,m, where y is the unique weak
solution of (3.1) according to Lemma 3.4 (ii). For j =1,...,m the functions §; satisfy

Ay =n;f —njoy — Anjy —2Vn; - Vy = F; in Q,

On¥; = M9 + Onnjy = n;9 =: G onl;, j=1,...,m,
in the weak sense. Due to the properties of the cut-off functions 7;, [laf/ @) < M and
HTJHEHLoo(QR_) < ¢ we can show that there is a constant ¢ = ¢(M) such that

J

1By < ¢ (Ifllyaa o) + Il ) (319
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3 Elliptic boundary value problems

In the same manner we get the functions G; bounded by

HG]HVTIJZ?Q(F) < C”g”‘/}/2a2(1—\)- (319)

14-€

Next, we introduce the subsets

Qr; i = {7 € Qr, : di1 R <71j(x) < d;iRj}
and the extended subsets

/}%jﬂl ={r € Qp, : di12R; < rj(z) < di—1R;}

with d; = 27" for i € N. The boundaries of Qg ; and Q, ; are denoted by 9Qg, ; and 0},
7 7
respectively. Note that
di ~rj(z) for x € Q}%ﬁi, (3.20)
Adiyo = 2dj11 = d; = di_1/2, (3.21)
Ul ~ [0, ] ~ 2, (3.22)
‘6Q9{]71ﬂr‘;t‘ ~ laﬁRﬂﬂfji] ~ d;. ( )

By using the coordinate transformation & — = = di_1(# — 29) 4+ 29 we can map the sets
Qp;1 and Q}ij’l to the sets Qp,; and Q’RN-, respectively. Furthermore, we can observe that

the functions g, ;(#) := §;(di—1(2 — D) + 219)) satisfy

o 0 2 /
- (8:@% + c‘)aé%) 5i(2) = di_1Fji(2) in Qp, 4,

8n:ljj,i(.f}) = diflGj’i(.f) on 69}%_71 N F;t
in the weak sense with

F]ﬂ(.f') = Fj(di_l(ﬁ} — 33'(])) + .%'(])) and Gjﬂ'(.f') = Gj(di_l(.f' — a;(J)) + .QJ(J))

Applying local estimates in classical Sobolev spaces for smooth domains from e.g. [90, Theorem
1.1.5 and Proposition 2.1.3], [71, Section 3.2.3 and Section 4.3] or [88, Chapter 6] yields

- 2 -
1F5.ill 7202, 1) < € (di_1||Fj,z' L2y, ) T di-1llGii H/2 (000, (rd) T HijHHl(Q’RJ_’l)) - (3.24)

By using property (3.20), [34, Theorem 15.1] together with property (3.22), the a priori esti-
mate (3.24) and property (3.21) we can continue with

|gj|V12+’2€(QRj,i) < Cdil+€|gj|H2(QRj,j) < cdilgjil 2 (g, 1)
< cd; <dz21‘Fj,iHL2(Q’Rjyl) + di—l||Gj,iHH1/2(aQ;?j71mrji) + H%JHHl(Q’RJ_J)

sc (d?JrsHFj,z‘HB(Q’RjJ) + dz‘1+€HGj7i||H1/2(aQ;{, k) T+ df”@iﬂ\ffl(%j}g) :
"
(3.25)
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3.1 Regularity results in classical and weighted spaces

For the first and third term in the previous estimate we can conclude by means of [34, Theorem
15.1], (3.22) and (3.20)

d?+€|’F}i||L2(Q’ il e, )

<c (d}ﬂHFjHL?(%j’i) + d§71||21j“L2(Q;%j’i) + dﬂ@j’Hl(Q’RJ_’i))

IN

¢ (Hral'JreF}Hm(Q’Rj,i) + \\ryg'ﬂj\\Hl(%,i)) (3.26)

<c (Il )+ 1o, ) (3:27)

Arguing as in Example 3 of [46] and as in the proof of Lemma 1.1 of [101] we obtain for the
second term in (3.25) by employing the properties (3.20)—(3.23)

1 1/2+ 1
di+EHGj’i||H1/2(8Q}3_ lmp;t) <c (di/ E”GJ'HLZ(aﬂ’R_ iml“;‘t) + d¢+E’Gj|H1/2(8Q’R_ imF;t)>
> :

1/2+¢
<c (H / G HL2 dQ’ mFi + ’T ‘G |H1/2 oY, mFi))’ (3.28)

see also the proof of Lemma 4.5 of [6]. Based on the estimates (3.25)—(3.28) we can conclude
according to the norm equivalences [71, Lemma 6.1.1] and [71, Lemma 6.1.2], see also Section
4.5.3 of [90], that

- 1/2
- ~ 112
Hyﬂvﬁ(%m)gc(z(uwnw,g( o+ 320, ))>

i=1

o0
112 1/2+e
<c (Z <||FJ||V10_;>2€( RJ + HT Gj ||L2(8Q’ ; m]_";‘:)

=1
1/2
| 1+6G |H1/2 OQ’ ﬂpi +||yj|| B2 o, )>>
)t
1/2+ 1 -
<c (HFijloi(QRj) + Hrj/ eGjHLQ(F;_t) + ‘Tj+eGj|H1/2(F;-t) + Hyﬂ"m“(%g.))
< e (I3l + 163 Iy + 15l )

< e (I + Nlyaraaey + ol ). (3.29)

where we inserted (3.18) and (3.19) and used the embedding H'(Qr,) — V;Q(QRJ.), which is
valid for arbitrary e > 0 with respect to the Hardy inequality, and the boundedness of D%n;
(Ja| > 0). It remains to estimate ||fo[|2(). Using again local estimates in classical Sobolev
spaces for smooth domains one obtains analogously

oz < e (117112 + llgllarraqroy + Iyl am)) - (3.30)
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3 Elliptic boundary value problems

Collecting the estimates (3.29) for j = 1,...,m and the estimate (3.30) yields

m
Iolly22 0 < ¢ (ugomz(m £ 1l (QRJ,M)) < (Il + gl + Il mien )

j=1 1+e
< (Il + Wy + Il )

where we used in the last step Lemma 2.32 and Lemma 2.35, together with HT;J’_EHLOO(QR') <
J

c||rf'7 [ L% (2,) Finally, Lemma 3.4 (i) yields the assertion. O

The next lemma is devoted to the asymptotics of a solution of (3.1) in the neighborhood of
every corner. In case of bounded domains with only one corner it is proven in [90, Section
2.4]. The extension to general polygonal domains is obvious. Comparable results, also for
more general elliptic operators, are given in e.g. [70, Section 3], [90, Section 4.2] or [71, Section
6.4].

Lemma 3.10. Let \j; = 7/w; and let u € VéH’Q(Q) with 1 € Ng and v; —1 —1 € (0,);),
j=1,...,m, be a solution of
—Au=F in{,
Ophu=G only, j=1,...,m,

where F € Vﬁf’z(Q) and G € vﬂiﬂ/z’?(r) with 1 +1— 8; € (\k,Aj(k+1)), j =1,....m,
and k € Ng. Furthermore, let nj, 7 = 1,...,m, be infinitely differentiable cut-off functions
in Q equal to one in QR /64 and suppn; C Qp;. Then the solution u has the asymptotic
representation

m k )
U = Z {77j [COM Inr; +coj + Zci,jr;-)” cos(i\jp;) } + w, (3.31)

j=1 i=1

where co1; and coj,...,cj are constants (depending on F and G and the choice of the non-
unique solution w). Especially, for k = 0 the asymptotic representation (3.31) reduces to

m
w="> {njlcor;nr;+co4l} +w.
j=1

Moreover, the function w belongs to Vé+2’2(Q) and satisfies the estimate
HwHVéH,z(Q) <c (HFHVBEQ(Q) + ‘|G"Vé+1/2,2(r) + HU||VW_1+2,2(Q)> . (3.32)

Based on the previous lemma we can derive regularity results in the weighted spaces W%Q(Q)

Comparable results can be found in e.g. [111], [81], [90, Section 4.5], [71, Section 7], [89] , [79]
or [36].

34



3.1 Regularity results in classical and weighted spaces

Lemma 3.11. Suppose that Assumption 3.1 (A1) is fulfilled. Furthermore, let \; = w/w; and
let B; satisfy the condition

1> B; >max(0,1—-X;) or Bj=0andl—-X; <0 (3.33)
for 5 = 1,...,m. Then problem (3.1) has a unique weak solution y € WEQ(Q) for every
fe WE’Q(Q) and g € WE/M(F), and the a priori estimate

||yHW§’2(Q) <c <||f||wgvz(g) + ‘gHWé/Q‘Q(F)> (3'34)

is valid with a positive constant ¢ = ¢(Eq, m, M) independent of f, g and c.

Proof. We distinguish between the two cases in (3.33). For 1 > 3; > max(0,1 — ;) we can
deduce from Lemma 3.9 that there exists a unique weak solution y of (3.1) in H'(£2)N szfg(ﬂ)

for some arbitrary € > 0. In the following we choose € such that 0 < ¢; < min(1, ;) for
j=1,...,m. Note that the weak solution y of (3.1) also solves the problem

—Ay=f—ay=F inQ,
OnhYy =g onl, j=1,...,m,

in the weak sense. By employing |||z ) < M and the embeddings Vi‘2+2g(Q> — foﬁ(Q) —
Vﬁg’Q(Q) we observe that there is a constant ¢ = ¢(M) such that

1P lyo2q@) < ¢ (17 o) + vl ) < (1710 + oz
B B B8 B 1+¢€

<c <Hf||W§’2(Q) + HgHwi/Qﬂ(F)) ’ (335>
B

where we inserted the a priori estimate of Lemma 3.9 and used that the norm in W§’2(Q) and

VE’Q(Q) are equal. Thus, F' belongs to Vﬁg’z(Q). Now, according to Lemma 3.10 the solution y

has the asymptotic representation

m
y=>_njleornr + cog] +w, (3.36)
j=1

where w belongs to VE’Q(Q) with max(0,1 — Aj) < 8; < 1. The constants cp; ; are equal to

zero in addition since Inr; ¢ H(Q) but y € H'(Q). According to part (ii) of Lemma 2.32
the function w also vanishes at the corners since 0 < 8; < 1 for j = 1,...,m. Therefore, the
asymptotic representation (3.36) can be written as

7j=1
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3 Elliptic boundary value problems

With respect to part (ii) of Lemma 2.32 we can conclude y € WEQ(Q) Next, we are going to

prove the validity of the a priori estimate (3.34). According to (3.32), (3.35), Lemma 2.35 and
Lemma 3.9 there is the estimate

HwHV;’Q(Q) <c (HF”V;’2(Q) + Hg”v{;/“(r) + ”ZJHVT2+2€(9)> <c (”f”WEjQ(Q) + HgHWBE/M(F)) .
(3.38)

From (3.37), part (ii) of Lemma 2.32, (3.38) and Lemma 2.34 we can deduce

HyHWg,z(Q) <c (Hw[vg,z(ﬂ) + Z ‘y(x(j))‘)
B 3 ‘

<c <HfHWBQv2(Q) + ”gHWé/M(F) + EHy”Wg’Q(Q) + Cs‘yuwﬁ}?(g))
with an arbitrary constant ¢ € (0,1) and a constant c. only depending on e. If we choose &
such that ec < 1 we obtain

c
Hy”Wé’2(Q) < 1 cc (”f”wgﬂ(g) + HgHWE/Z’Q(F) + CE‘iUHw}%g)) . (339)

Now, the a priori estimate (3.34) follows from (3.39) and Lemma 3.4 (ii) with respect to the
embedding H'(Q) — Wé’2(§2), cf. Lemma 2.29.

In case that 3; = 0 and 1 — A; < 0 we can deduce the unique solvability in H?(2) from
Lemma 3.4 (ii) and [54, Corollary 4.4.3.8]. The a priori estimate holds in that case according
to [54, Theorem 4.3.1.4] and the a priori estimate of Lemma 3.4 (ii). O

Next, we would like to get regularity results in Wsm(Q) and WWE’OO(F). To the best of our
knowledge there is no reference where this is done directly. Instead, we use regularity results
in weighted Holder spaces for that purpose. The following Lemma represents parts of Theorem
1.4.5 of [72], which has been adapted to our setting, compare also [79, Section 2.7-2.8], [81]
and [89].

Lemma 3.12. Let \; = 7/w;j and o € (0,1). Furthermore, let u € V§’2(Q) with B; satisfy-
ing (3.33) be a solution of

—Au=F inQ
Ohu=G only, j=1,...,m,

where F' € N(g’g(Q) and G € Nél’”(l“). If0<240—6; <\ forj=1,...,m, then u belongs

to NSQJJ(Q) and the a priori estimate

HUHN%U(Q) <c (‘FHNQ’U(Q) =+ HGHN}"(F) + HUHL1(9)> (3.40)
5 5 5

s valid.
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3.1 Regularity results in classical and weighted spaces

Lemma 3.13. Let Assumption 3.1 (A2) be fulfilled. Moreover, let \j = w/w; and o € (0,1).
If for each j € {1,...,m} one of the following two conditions

(1) 2>~; >max(0,2—\;) and 6; =v;+ 0
(ZZ) ’Yj:o, 2—)\]‘ <0 andéj:a
is fulfilled, then for every f € Ng’U(Q) and g € N(;’U(F) the unique weak solution y of prob-

lem (3.1) fulfills the a priori estimate

m
Wl + Wl < (nyucz(m) 2 X ||r7-JDayHco(QRj>)
J=1]al<2

< (oo + I9llysoq )

with a positive constant ¢ = c¢(Eq, m, M) independent of f, g and «.

Proof. First, we notice that it is possible to choose parameters f; such that max(0,v; — 1) <
pj < 1 for j = 1,...,m, which implies max(0,1 — A;) < f; < 1. Then we obtain from
Lemma 2.39 for this choice of the parameters that

N7 (@) W) and NB(D) s W) o

Furthermore, we get from Lemma 3.11 that the solution y of (3.1) belongs to WEQ(Q) Next,

we would like to apply Lemma 3.12, but y ¢ V;’Q(Q). Instead, we first use Lemma 2.32
(compare also (3.37)). This yields the splitting

m
u=y = nyV) e V2A(Q), (3.42)
j=1
where 7; denote the cut-off functions introduced in Lemma 2.32. Furthermore, we know that
u solves
—Au=f—au— aany(x(])) + Z y(m(]))Anj = F in ),
j=1 J=1
m .
8nu:g—2y(x(7))8nnj =G onI'y, k=1,...,m.
j=1
Next we are going to show
F e N27(Q) and G € N27(T). (3.43)
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3 Elliptic boundary value problems

One can conclude for the function awu that

ol oo ) = ooy

ri(21)% (qu)(z1) — rj(22)% (au) (=
+CZ(||~"auuco 4 sup ri@0)* (@) @1) = (o) (au) 2>\)

j=1 961,902€QRj |."L‘1 - x2|g

m
(HOZHCOU a0y 1l co.e @) + > <||Of||c0 (Qr,) ”T UHCO(QRJ)

7j=1
ri(@1)%u(zy) — rj(22)%u(ws) B
I . J " (e ute | 120 = 222)
xl,mEQRj |l’1 — $2|‘7 |l'l _ x2’a
< cllell oo @ lull yoor o) < cllully22q), (3.44)
g B8

where we used |[a/[co.0 () < M in the last step. Thus, the constant ¢ = ¢(M) is independent
of a. In order to verify that u belongs to Ng 7(€2) we used the embedding VE’Q(Q) — N(g’a(Q)

according to Lemma 2.38. This embedding holds since 6; —o = v; > 0 > 3; — 1 by assumption.
As a consequence there holds

||au||N9,a(Q) < c\|u||vg,2(ﬂ). (3.45)
5 8
We obtain analogously to (3.44)
m .
||a2my oy < cllallooe @y Z (@) sl oo gy < e [ )| Ingllyoe gy,
j=1
(3.46)

where the constant ¢ = ¢(M) is again independent of a. With respect to Lemma 2.36 we can
conclude for 6; > o

§j—c 5, 1mj(@1) — mj(22)|
0.0 <ec|l|lr’ ; A + sup ri\T
15l o Ir5” “nilleo@n,) w1226, o) w1 — 2|7
|I1*x2|§%7”j(11)
< clnjllnogy < c- (347)

Thus, the regularity of u stated in (3.42) and the inequalities (3.45), (3.46) and (3.47) yield (3.43).
Note that the functions An; and 9,7, belong trivially to the corresponding weighted Hélder
spaces since they even vanish in the neighborhood of every corner. Now we are able to apply
Lemma 3.12 to u. By this we obtain that u belongs to N 62’0(9) and fulfills the a priori estimate

HUHN%U(Q) <c (‘FHNQ’U(Q) =+ HGHN}"(F) + HUHL1(9)> (3.48)
5 5 5

ifyj=0;—02>0and 0<2—7; <Ajfor j=1,...,m. Based on this we now derive the a
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priori estimate for y. There holds

[l 2oy + Dol zoe ey < (||y||02<go+ZZ||WDay||co )

Jj=1]al<2

(HU||C2 Q0) + Z Z HT%DCXUHCO QR

Jj=1]al<L2

+Z{y W) \[umncz a+ 3 I D0yl ) ])

la|<2

(Huum 90)+ZZ 7} D*ull ooy +z\y \)

j=1a|<2

where we inserted (3.42) and used that the functions r] " (for v; > 0) and |D%n;| are bounded
by a constant. Since v; = ; — o and 2 — |a| > 0 for |o| < 2 we can conclude

- 6j—0—24|al ~a - i
||y||W$’w(Q) + HyHWW?gOO(F) <c (”u”(ﬂ(m) + Z Z ||Tjj *elp u“cO(QRj) + Z ‘y(l‘(]))’)
j=1

j=1a|<2
c (||u|yN§,a(Q) +3 ]y(x@)]) . (3.49)
j=1

Next, we employ the a priori estimate (3.48) and insert the definitions of F' and G. This yields

gz o) < (rf—au—azmy LIRS SIECOIVH o
7j=1

7=1

+lg — Zy(ﬂﬂ(j))antHN;av(p) + ||UHL1(Q))
j=1
<c (rf\Ng,a(m gl sy + ol o g + IIaZmy iy
5 ) 5
Hlullzr o) + Z ()] (HMJHN;G(Q) + ||annj||N;,a(r))) : (3.50)
Combining the inequalities (3.49), (3.50), (3.45), (3.46) and (3.47) implies

”yHWA?vOO(Q) + ‘|yHW§’°°(F) <c (’f‘]\/ﬁ?v”(g) + HQHN;J(F) + HUHV;2(Q) =+ Z ‘y(x(j)>‘) )
j=1

with a constant ¢ = ¢(M), where we also used the embedding VE’Z(Q) — LY(Q) according

to Lemma 2.30 and the boundedness of the functions An; and 9,7; in Ng’”(Q) and Ng’a(l“),
respectively. Finally, the norm equivalence of Lemma 2.32, the a priori estimate of Lemma 3.11
and (3.41) yield the assertion. O
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3 Elliptic boundary value problems

Corollary 3.14. Suppose that Assumption 3.1 (A2) is fulfilled. Let \; = w/w; and o € (0,1).
Furthermore, let one of the following two conditions

(1) 1>71; >max(0,1 - X\;) and 6; =7; +o +1
(ZZ) Tj:0,1—/\j<0and5j<a+1

be satisfied for each j € {1,...,m}. Then for every f € N(g’g(ﬂ) and g € N;’U(F) the unique
weak solution y of problem (3.1) fulfills the estimate

Hm@wmsme@wijzHﬁﬂmmmw)s%wmy@+muym)

J=1]a|<1

with a positive constant ¢ = c¢(Eq,m, M) independent of f, g and «.

Proof. We start with the case 1 > 7; > max(0,1— A;). According to [79, Lemma 6.7.4] we can
conclude for 7; > 0 that

= T Mo = 7i+1l ~a
Iyllor oy +>_ D Irf D Yleo@n,) < ¢ (HyHCQ(QO) +> > D yHCO(QRj)) :

Jj=1]a|<1 J=1a|<2
Thus, the assertion in the first case is a direct consequence of Lemma 3.13 by setting v; = 7;+1.
Next, let us consider the second condition 7; = 0 and 1 — A\; < 0. We observe that there exist
parameters y; and p with v; > 6;—0, 1 > ; > max(0,2—\;) and 2/y; > p > 2 since §; —0 < 1
and 1 — A; < 0. Thus, Theorem 2.7 and Lemma 2.29 imply
Illen @ < ellyllws) < eyl
-

Consequently, Lemma 3.13 yields the second assertion. O

Corollary 3.15. Suppose that Assumption 3.1 (A2) is satisfied. Furthermore, let \j = 7/wj,
o € (0,1) and let the conditions

3
5 > h > max(—1/2,3/2 — \j) and §; < kj + 0+ 1/2 (3.51)

be fulfilled for each j € {1,...,m}. Then for every f € Ng’U(Q) and g € Ng’U(F) the unique
weak solution y of problem (3.1) satisfies the estimate

Iollzzy < ¢ (1Fnee @) + llso)

with a positive constant ¢ = c¢(Eq, m, M) independent of f, g and «.

Proof. We notice that there are parameters v; with v; > 6; — o, 2 > v; > max(0,2 — ;) and
1/2 4+ kj > 7; since 3/2 > k; > max(—1/2,3/2 — \;) and 1/2 4+ k; > ; — 0. Therefore, an
application of Lemma 2.29 yields

Wl < ellyllyzee - (3.52)
R ki

Thus, the assertion follows from Lemma 3.13. O
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Before we close this section about regularity results in weighted Sobolev spaces for linear elliptic
equations let us state some Lipschitz estimates which are needed for the numerical analysis of
the semilinear boundary control problems in Section 4.4.

Lemma 3.16. Let Assumption 3.1 (A1) be fulfilled and let some arbitrary r > 1 and s > 1
be given. Furthermore, let y1 € HY(Q) and y2 € H'(Q) be the weak solutions of (3.1) with
right hand sides fi € L™(Q) and fo € L"(2) and Neumann boundary data g1 € L*(T) and
g2 € L5(T), respectively. Then the estimate

ly1 — vallp2) < ¢ (Hfl — folloy) + llgr — 92||L1(F)>

is valid with a positive constant ¢ = ¢(Eq, m, M) independent of f1, f2, g1, g2 and oe. Moreover,
the estimate

ly1 = v2llgr) < c (Hfl — fallr) + llgr — QQHLS(F))
holds with a positive constant ¢ = ¢(Eq,m) independent of f1, f2, g1, g2 and a.
Proof. Let w be the weak solution of

—Aw+oaw =y —y2 in Q,

Opw =0 onl;, j7=1,...,m,

which is continuous according to Remark 3.7. Therefore, we can conclude

lyr — v2llF2 = alyr —y2,w) = [ (i — f)w+ | (91— g2)w
() Q r
< <||f1 — follpy) + llgr — 92||L1(r)) [wllcogy-

The first assertion follows from (3.16). For the second one we observe that there holds according
to (3.7)

ly1 = v2llFri oy < calyr —ya,u1 —y2) = ¢ </Q (fr = f2) (1 —y2) + /F (91— 92)(y1 — y2)>

with a positive constant ¢ = c¢(Fq,m) independent of fi, f2, g1, g2 and «. The Holder
inequality, Theorem 2.7 and Theorem 2.8 yield

ly1 = yallin ) < ¢ (Hfl = fellor@llvr = vall prro—nq) + 91 = g2llLs@yllyr — y2HLs/<s—1>(r))
<c <||f1 — fallzr@) + llg1 — 92||Ls(r)) ly1 — y2ll a1 (@)
Dividing by [|y1 — y2[|g1(q) implies the second assertion. O

Lemma 3.17. Let Eq be a subset of Q with |Eq| > 0 and let m, My, My be constants greater
than zero. Furthermore, let the functions a; € L*(2), i € {1,2}, fulfill a;(x) > 0 for a.a.
r€Q, a; >2m for a.a. © € Eq and ||| () < M;. Then the weak solutions of

—Ay; + o = i €,
Y1+ oy = fi | (3.53)
anylzgl OTLF]', ]:17"'am7
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3 Elliptic boundary value problems

and
—Ays +aoyo = fo in Q,

. (3.54)
8ny2:.92 O’IIF]', ]:17"'7m7

with f1, fo € L"(Q) and g1,92 € L*(I"), r,s > 1, satisfy the estimate

ly1 — vl < c <||f1 — foller@) + 91 — g2lls () + lla2 — axlle() (Hf1||Lr(Q) + ||gl||L5(F)))

with some arbitrary t > 1 and a positive constant ¢ = ¢(Eq,m) independent of a1, e, f1, fo,
g1 and go.

Proof. Let x g, be the characteristic function of Eq and let us set &; = a; —mx g, for ¢ € {1,2}.
By testing the variational formulations of (3.53) and (3.54) with y; — y2 one obtains for the
difference of both

/ V(y —y2)V(y1 — y2) + m/ (y1 — y2)(y1 — o)
Q Eq

:/ (fr = f2)(n —y2)+/ (91 — 92) (1 —y2)+/ (Goy2 — a1y1) (Y1 — y2)-
Q r Q

As in (3.7) we can continue with

I = velBcoy < e ([ (= 20 =) + [ o1 = )00 — w2)
+/Q (Goy2 — ary1) (y1 — y2)>
=c (/ (f1 = f2)(y1 — o) +/ (91— 92)(y1 — y2)
Q I
+ /9072 (y2 —y1) (y1 — y2) + /Q (g —a1)y1 (y1 — y2)> (3.55)

with ¢ = ¢(Eq, m) > 0. Next, we observe that the third term of (3.55) is less or equal to zero
since ay(z) > 0 for a.a. x € Q. Using the Holder inequality, Theorem 2.7, Theorem 2.8 and
Lemma 3.4 yields

ly1 = y2ll 3 (o) < € (Hfl — fellor@llyr — vl rro-n @) + 91 — g2lls@yllvr — vall pose—v
+ s = el ey 191 2oy lon = ol g2 )
<c(Ifi = Bllo@lin = wlm@ + llo = gallemllys = ol o)
+ a2 = ooyl ey lvn = w2l o))
<c {Hfl — faller@) + llg1 — g2llLs(r)

+ s = atllzeqy (I1fllzr) + lgtllem)] I = el )

with a positive constant ¢ = ¢(Eq, m) independent of a1, ag, f1, f2, g1 and go. Finally, one
has to divide by [[y1 — y2|| 51 (o) to prove the assertion. O
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3.1 Regularity results in classical and weighted spaces

3.1.2 Semilinear elliptic problems

This section is devoted to solvability and regularity results of the semilinear elliptic boundary

value problem
Ay +d(-,y) = in Q,
y+d(y)=f | (3.56)
Ohy=g9 only, j=1,...,m,

where the domain €2 is a polygonal domain according to Definition 2.17 with m corner points

and boundary I' = U;-"Zl I';. Throughout the remainder of this section we require for the
discussion of problem (3.56) the following assumption on the nonlinearity d.

Assumption 3.18.

(A1) The function d = d(z,y) : @ x R — R is measurable with respect to x € Q for all fixed
y € R, and differentiable with respect to y for almost all z € . Moreover, we require

d
gy(;c,y) >0 foraa. x€QandyeR,

and the following Lipschitz condition: for all M > 0 there exists Ly s > 0 such that d
satisfies

|d(z,y1) — d(z,y2)| < Lamlyr — y2|
for a.a. z € Q and y; € R with |y;| < M, i=1,2.

(A2) There is a subset Fq C Q of positive measure and a constant cq > 0 such that g—g(x, y) >
cq in Fo x R.

Again the precise regularity assumptions on d(-,0), f and g depend on the desired regularity
of the solution y. For the moment, we assume the regularity required for the introduction of a
weak solution of (3.56).

Definition 3.19. Let Assumption 3.18 be fulfilled. Furthermore, let d(-,0) € L"(€2), f € L"(12)
and g € L*(T) with 7,5 > 1. Then a weak solution of (3.56) is an element y € H(2) N C%(Q)
that satisfies

aly.0)+ [ A= [ fo+ [ g e mYQ), (3.57)
Q Q r
where a : H'(Q) x H*(Q2) — R is the bilinear form

a(y,v) = /QVy‘Vv. (3.58)

For the analysis of problem (3.56) it is useful to state an equivalent formulation of the varia-

tional equation (3.57). Let a € C*°(Q) be defined by
=gy cq,

where ng,, is an infinitely differentiable cut-off function equal to one in a proper subset of Eq
and supp ng, C Eq. The variational equation (3.57) can be reformulated as

a(y,v)+/ﬂcz<.,y)v:/Q(f—d(-,()))w/rgu Yo e H'(Q), (3.59)
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3 Elliptic boundary value problems

where @ : H'(Q) x H*(Q2) — R is the bilinear form
a(y,v) := / (Vy - Vv + ayv) (3.60)
Q

and the function d is given by

d(z,y) :=d(z,y) — d(z,0) — a(z)y.

Note that the functions d and o fulfill Assumption 3.18 (A1) and Assumption 3.1 (A2), respec-
tively. Furthermore, we have d(z,0) = 0 for a.a. = € ). Next, we show, that a weak solution
of (3.56) exists and satisfies certain a priori estimates.

Lemma 3.20. Let Assumption 3.18 be fulfilled. Then problem (3.56) has a unique weak solu-
tion y € HY(Q) N L>®(Q), which is continuous, for

(i) d(-,0) € L"(Q), f € L"™(Q) and g € L5(I") with r,s > 1. Moreover, there erists a positive
constant ¢ = c¢(Eq, cq), independent of d, f and g, such that

1l (0 + Wl ooy < € (I1f = (-, 0)lzrqy + lgllzem ) -

(ii) d(-,0) € WE’Q(Q), fe W§=2(Q) and g € Wﬁlm(r) with 0 < B; < 1 for j = 1,...,m.
Furthermore, there is the estimate

Yl e () + HyHCO(Q) <c (Hf - d('vo)HWB(_)72(Q) + HgHWé/z,z(F)>
with a positive constant ¢ = c(Eq, cq) independent of d, f and g.

Proof. (i) The existence and uniqueness of the solution of (3.59) and the validity of the a
priori estimate in that case can be deduced from Theorem 4.7, Theorem 4.8 and Theorem 4.10
of [107].

(ii) The assertion can be deduced from (i) having regard to Lemma 2.39. O

The following remark is essential to understand the notion in the sequel.

Remark 3.21. For the solution y of the semilinear elliptic problem (3.56) we can also show
higher regularity than H'(Q)-regularity. The proof relies on the corresponding results for linear
elliptic problems and the assumptions on the nonlinearity, in particular that it is Lipschitz
continuous. Since we only a assume a local Lipschitz condition, see Assumption 3.18, the
Lipschitz constant Lg ps implicitly depends on ||y|| co(@)- Therefore, according to Lemma 3.20,
this constant depends on the data in different norms, e.g. ||f — d(-,0)||r(q) and ||gl[zsr)-
For that reason, we cannot separate the data from the constants in the following estimates.
However, we choose a notation which shows these dependencies in detail and enables us to
decide whether a constant is bounded or not: we write

c=c(llflx)
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3.1 Regularity results in classical and weighted spaces

to express that the quantity ¢ depends on the norm of the function f in X, but not on further
properties of f. In particular, the quantity ¢ is bounded if || f||x is bounded. This knowledge
about the constants will be especially important in Section 4.4, when discussing discretization
error estimates for semilinear elliptic Neumann boundary control problems, since the data in
this section will also depend on discrete functions. Therefore, we will be able by this approach
to ensure that the constants are independent of the mesh parameter, if the discrete functions
are bounded in these norms.

Now, we turn our attention to the proof of regularity results in Sobolev Slobodetskij and
weighted Sobolev spaces.

Corollary 3.22. Let Assumption 3.18 be fulfilled. Furthermore, let v € (1,4/3), s € (1,2)
and t = min(3 — 2/r,2 — 1/s). Then the weak solution of problem (3.56) belongs to H'(Q) for
d(-,0) € L"(Q2), f € L"(Q) and g € L*(T"). Furthermore, there is the estimate

Iyl o) < c

with a constant ¢ = c¢(Eq, cq, || f —d(-,0)||Lr@); lgllzs @) > 0.

Proof. We know from Lemma 3.20 that there exists a unique solution y € H'(£2) N C%()
of (3.56). This solution also solves the problem

—Ay+ay = f—d(-,0) —d(, in Q,

y+ay=f—d(0)—d(,y) | (3.61)
Oy =g onl;, j=1,...,m,

in the weak sense. Due to the local Lipschitz condition stated in Assumption 3.18 (A1) and

Lemma 3.20, there exists a positive constant ¢ depending on the Lipschitz constant Lg ) =

Lap(Ilf = d(-,0)|lLr(0), 19l Ls(ry) such that
¢, y) ) = (- y) — d(-0) |-y < cllyllzro) < cllyllm g, (3.62)

where we additionally used d(z,0) = 0 and the embedding H'(Q2) < L"(Q), cf. Theorem 2.7.
Thus, we have d(-,y) € L"(2). The regularity assertion for the solution y follows now from

Corollary 3.6. The estimate of the assertion is a consequence of the a priori estimate of
Corollary 3.6, (3.62) and Lemma 3.20. O

Corollary 3.23. Suppose that Assumption 3.18 is satisfied. Then problem (3.56) has a unique

weak solution y € W;’Z(Q) for d(-,0) € WE’Q(Q), S WE’Q(Q) and g € W%/ZQ(I‘) with f;
satisfying condition (3.33). Moreover, there is the estimate

9l 220y < c

> 0.

with a constant ¢ = ¢(Eq, cq, ||f — d(~,())||W§,z(Q), ||g||Wé/2’2(F))
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Proof. We argue as in the proof of Corollary 3.22. The local Lipschitz condition from Assump-
tion 3.18 (A1) and Lemma 3.20 imply the existence of a positive constant ¢ depending on the

Lipschitz constant Lq = La (|| f — d(-, O)HWE’Q(Q)’ ||g||W§/2,2(F)) such that

‘|J('ay)||W9’2(Q) = ch(ay) - J('?O)HWQ’Z(Q) < CHyHWQ’Q(Q) < CHy”Hl(Q), (3.63)
B B B

where we employed the embedding H!(Q) — WE’Z(Q) according to Lemma 2.29. Therefore, we

can conclude d(-,y) € WE’Q (€2). The regularity assertion can now be deduced from Lemma 3.11.

The estimate, stated in the assertion, follows from the a priori estimate of Lemma 3.11, (3.63)
and Lemma 3.20. O

To get results analogous to Lemma 3.13 we assume for the nonlinearity d the following stronger
Lipschitz condition in addition.

Assumption 3.24. For all M > 0 there exists a positive constant L4 ps such that
|d(z1,y1) — d(w2,y2)| < La (|21 — 227 + |y1 — v2|)
for all x; € Q and y; € R with |y;| < M, i =1,2, and some o € (0, 1) specified below.

Remark 3.25. The function d fulfills Assumption 3.24 as well. In fact, one obtains by straight-
forward calculations

|d(x1,51) — d(z2,92)| < |d(z1, 1) — (22, y2)| + |d(21,0) — d(x2,0)| + |e(z1)y1 — a(a2)ys]
< |d(z1,91) — d(z2,92)| + |d(21,0) — d(22,0)[ + [a(z1)] [y1 — v2|
+ |e(z1) — afz2)] |y2]
< c(lzr = 227 + [y1 — y2l)

with ¢ = ¢(Eq, cq, Lam, M), where we used the boundedness and Holder continuity of a in
the last step.

Corollary 3.26. Let Assumptions 3.18 and 3.24 be fulfilled. Furthermore, let ¥ € R™, § €
R™ and o € (0,1) satisfy the conditions stated in Lemma 3.13. Then for f € Ng’U(Q) and

g€ N(%’U(I‘) the unique weak solution of problem (3.56) satisfies
m .
oz ooy + 2oy < Iollcan, +3° 3 WP Dleogg,, | Se (360
j=1|a|<2

with a constant ¢ = c¢(Eq, cq, || f — d(-, 0)||N69,0(Q), ||g||N§"’(F)) > 0.

Proof. We can argue as for (3.41) to deduce the existence of parameters 3; with max(0,1-X;) <
Bj <1for j =1,...,m such that

NJ7(Q) = WP*(Q) and Ng’“(F)%Wé/Z’Z(F)- (3.65)
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Then we know from Corollary 3.23 that the solution y belongs to WEQ(Q) Now, we show that

the right hand side of (3.61) fulfills the requirements of Lemma 3.13. According to Lemma 2.32
we know that y can be split into

y=u+> nya?), (3.66)
=1

where the function u belongs to VE’Q(Q) and the functions 7; are smooth cut-off functions in

Q equal to one in QR]./64 and suppn; C Qg;. Due to Lemma 2.36, J(m, 0) = 0, the Lipschitz
properties of d and the splitting (3.66), we can conclude

||d('7y)HN69’”(QRj)

) - - d(x1>y(x1)) - J(-’Ez,y(l‘z))‘
6;—0 S

< J . _ . ~ .

<c|lry " (d(y) —d( aO))HC’O(QRj) +m;2u€pQRj7“J(xl) ! (o1 — 22

o1 —z2|<irj(x1)

0j—0o 5, [y(x1) — y(z2)| 5. |z — x2|”
<cl|l|rs Ty 5 + sup rix)?'—F—"F7--—+ sup rjx1)’ /=
|| J HCO(QRJ') :C1,:62€QR]. j( ) |$1 - $2’U 561,:(:2€QR]. J( ) ‘-ﬁl - $2|0
‘x17x2|§%7’j(931) \x1712|§%rj(x1)
(4) .
< cllyllysoqan) + D < ¢ (Iellysoqa ) + s Il o, , + 1) (3.67)

where the positive constant ¢ depends on Eq, cq, ||f —d(-, O)HNQ,U(Q) and Hg”N}v”(r) according
5 5
to Lemma 3.20 and (3.65). Analogously to (3.44) and (3.47) we get

lull oo gy + - [p@D)| Injllyor ) < € Tulyzeig) + D @) | < clylyazqy, (3.68)
° i=1 s B i—1 B

where we used Lemma 2.32 in the last step. Next, we observe that C*'(Q) — Ng’U(Q)
according to Lemma 2.36. Thus, we have d(-,0) € N S’U(Q). In summary, we have proven

f—d(-,0) —d(-,y) € Ng’U(Q). The estimate (3.64) is now a consequence of Lemma 3.13,
(3.67), (3.68), Corollary 3.23 and (3.65). O

Corollary 3.27. Let Assumptions 3.18 and 3.2 be fulfilled. Moreover, let € R™, 7€ R™
and o € (0,1) satisfy the conditions stated in Corollary 3.14. Then for every f € Ng’U(Q) and

g€ N;’U(F) the unique weak solution y of problem (3.56) belongs to WT}’OO(F) and fulfills the
estimate

HyHWT}w(F) <c

with a constant ¢ = c¢(Eq, cq, || f — d(',O)HN;,J(Q), ||g||N§,g(F)) > 0.

Corollary 3.28. Suppose that Assumptions 3.18 and 3.24 are satisfied. Furthermore, let
0 € R™, E e R™ and o € (0,1) fulfill the conditions stated in Corollary 3.15. Then for every
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fe Ng’U(Q) and g € N;’U(F) the unique weak solution y of problem (3.56) is an element of
W§’2(F) and satisfies the estimate
ol <

with a constant ¢ = c¢(Eq, cq, || f — d(-, 0)||N§,U(Q), ||g||N;,o(F)) > 0.

Proof of Corollary 3.27 and Corollary 3.28. The proof follows the same steps as the proofs of
Corollary 3.14 and Corollary 3.15 using the results of Corollary 3.26 instead of Lemma 3.13. [

As in the linear elliptic case let us end this section with some Lipschitz estimates which will
frequently be used in Section 4.4.

Lemma 3.29. Let Assumption 3.18 be satisfied, some arbitrary r > 1 and s > 1 be given and
let d(-,0) € L"(Q). Furthermore, let y; € H'(Q)NC%(Q) and y2 € H(Q) N CO(Q) be the weak
solutions of (3.56) with right hand sides f1 € L"(2) and fo € L"(Q) and Neumann boundary
data g1 € L*(T") and go € L*(I"), respectively. Then there is the estimate

ly1 — yellL2@) < ¢ (Hfl — follLy) + g1 — 92HL1(F))

with a constant ¢ = c(Eq, ca, || f1 — d(-,0)[ L), [If2 = d(-,0) || Lr)s 191l s 0y, |92l s ry) > 0.
Moreover, the estimate

ly1 = w2y < e (11 = Pollr@ + llgr = galley)

holds true with a positive constant ¢ = c¢(FEq, cq) independent of d, fi, fa, g1 and go.

Proof. To prove this lemma, we proceed as for the proof of Lemma 3.16. For the first assertion
we have to choose an appropriate dual problem. Let w be the weak solution of

—Aw+ (a+Yp)w=y; —y2 in Q,

. (3.69)
Opw =0 onl;, j=1,...,m,

with

0 otherwise.

bla) = {d(x’yéf@%‘ii?ﬁ“” if 41 (2) # (),

The function a+1 fulfills Assumption 3.1 (A1) with a4+ > cq on Eq and [|a+%| ) < Lam
due to Assumption 3.18, where the Lipschitz constant Ly, ys depends on || fi—d(-,0)| (), [[f2—
d(-,0)llzr)s l91llzsry and [|g2]|zsr) according to Lemma 3.20. Therefore, we can conclude
according to Lemma 3.4 and Remark 3.7 that

ly1 = v2ll 720y = @lyr — y2, w +/ V(y1 — y2)w = a(y1 — y2, w +/ (-, y2))w

/ (fi— f2)w+ /F (91 —g2)w < (||f1 — follpry) + llgr — 92||L1(r)) lwll oy

(Hfl Follzr) + llor — 92||L1(r)> ly1 = y2llz2()
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with a positive constant ¢ = ¢(Eq, cq, [| f1=d(, 0)l| @), | fa=d(, )l (), 911l s 0y lg2]l Lo () -
Dividing by [|y1 — y2[|z2(q) yields the first assertion. For the second one we use the coercivity

of the bilinear form & and the monotonicity of d to get

ly1 = v2llFri oy < calyr — y2, 51 — y2)

C( (1 — Y2, 51 — 42 +/ y1)—67(-,y2)> (y1—yz))

c(/Q (f1 — f2) (y1 — u2) +/ (91 — 92)(y1—yz)>

with a positive constant ¢ = ¢(Fq, c¢q) independent of d, f1, f2, g1 and g2. The second assertion
can now be deduced by the Holder inequality, Theorem 2.7 and Theorem 2.8, cf. the proof of
Lemma 3.16. O

IN

3.2 Discretization and error estimates

In this section we analyze the discretization of the linear elliptic boundary value problem (3.1)
as well as the semilinear elliptic boundary value problem (3.56) by piecewise linear finite
elements. We focus on the derivation of finite element error estimates in the domain and on
the boundary on quasi-uniform and graded triangulations, which are introduced in Section 3.2.1
below. In preparation for the error analysis we prove error estimates for several interpolation
operators on such triangulations in Section 3.2.2. Afterwards, the finite element error estimates
in the domain and on the boundary for the linear problem are established in Section 3.2.3 and
Section 3.2.4, respectively. For the proof of the estimates in the domain we rely on standard
techniques such as Cea’s Lemma and the Aubin-Nitsche method. On the contrary, the estimates
on the boundary need a more sophisticated analysis which is new in this context. It is based on
a dyadic partitioning of the domain and local finite element error estimates in different norms.
For more details we refer to the road map in Section 3.2.4. The transfer of all these results
to semilinear boundary value problems is contained in Section 3.2.6. Furthermore, at the end
of Section 3.2.3 and Section 3.2.6, we derive for each problem Lipschitz estimates as in the
continuous case, which are needed in Section 4.4 for the numerical analysis of the semilinear
Neumann boundary control problems. In Sections 3.2.5 and 3.2.7 one can find numerical
experiments for linear and semilinear problems, respectively, which confirm our theoretical
findings.

Finally, let us remark that in the meantime the usage of gradually refined meshes is a well
established method in order to compensate the negative effects of the corner singularities on
the quality of finite element solutions. It already started with the very early contributions [94,
15, 93, 16, 97, 98].

3.2.1 Gradually refined triangulations

Before we begin with the error analysis, we first introduce a family of graded triangulations
{71} of the domain  which is admissible in the sense of Ciarlet [34]. We denote by h the global
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mesh parameter. Furthermore, we assume h < hg < 1. We denote by p; € (0,1], 7 =1,...,m,
the mesh grading parameters which are collected in the vector fi. The distance of a triangle
T € Ty, to the corner z\9) is defined by rr,j = infyer |z — x(j)\. We assume that the element
size hy := diam T of each T € T}, satisfies

clhl/“ﬂ' < hp< czhl/“f for rr; =0,

clhr;_j“j < hr < czhr;_j”j for 0 < rp; < Rj, (3.70)
cih < hr <csh for T > Rj
for j = 1,...,m with the radii R; which we have defined in Section 2.2. Furthermore, for

J=1,...,mlet Ty ; be a sub-triangulation of 7j, such that Upcr, ; T C Qr; and TNQR; #T
for all T' ¢ Ty, ;. We set Tho := Tp\ U;-”zl Th,;j- Next, we introduce the space V}, as the space of
all piecewise linear and globally continuous functions in €,

Vi, i= {yn € C*(Q) : yp|r € P1(T) VT € Tp},

where Pi(T") denotes the space of polynomials of degree less than or equal to k£ on T'. In the
sequel we will denote by X @ the nodes of the triangulation 7, by Ix the index set of the
nodes and by ¢; the nodal basis functions of V},.

Due to the definition of the triangulation 7, there is a segmentation &, of the boundary
naturally induced by the triangulation 7,. We define the distance of an edge FE € &, to the
corner z9) by re,; = infiep v — x(j)| and the element size hg by hg := diam E. According
to (3.70) for each E € &, there holds

clhl/“j < hg < coht/Hi for rg; =0,

crhrp 1Y < hp < chrg 1V for 0 <rp; < Rj, (3.71)
cah < hg <ecoh for TEj > Rj
for j = 1,...,m. Furthermore, for j = 1,...,m let &, ; be the sub-triangulation of &, such

that Upeg, , B C T} and ENT} # E for all E ¢ &, ;. We set £, := En\UJL, & 5. We define
the space Vha as the restriction of V}, to the boundary I'; and we denote by 139( the index set
of the nodes on the boundary and by ; the nodal basis functions of Vha. Furthermore, we
introduce the space Uy, as the space of all piecewise constant functions on the boundary, i.e.,

U, := {uh € LOO(F) : uh]E S Po(E) VE € gh}-

Next, let Ip be the index set of elements on the boundary. Then for ¢ € Ir we denote by e; a
basis function of U}, which is equal to one on the element E; € &), and equal to zero on Ej; € &,
with j € Ig and j # 1.

Remark 3.30. For ji = 1 the mesh is called quasi-uniform. In contrast, if p; < 1 for some
j € {1,...,m} then the mesh is a graded one. We notice that the number of elements of T
and &, is of order h=2 and h™!, respectively, independent of the choice of i, see e.g. [10].

Finally, we emphasize once again that the generic constant ¢ > 0 is always independent of the
discretization parameter h in all what follows.
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3.2.2 Interpolation error estimates on quasi-uniform and graded meshes

This section is devoted to the derivation of interpolation error estimates on quasi-uniform and
graded triangulations. We start with local interpolation error estimates for elements F € &,
and T € T,. We do this for both kinds of elements at once. For that reason, let K be either
an element of &, or T, and let n be the dimension of K. Note, for all K € &, U T}, there is a
reference element K C R? of dimension n with \f{ | ~ 1 and an affine mapping Fi such that

K>x=Fg(i)=Axi+ag Viek (3.72)

with A € R?*2 and ax € R%. Furthermore, we set 9 := v o F for every function v defined
on K. Next, we introduce local interpolation operators. For every K € £, U T, let [ € N and
let Ix be an operator with domain D;(K) and range R;(K) such that

Pi-1(K) € Di(K), (3.73)
Pi-1(K) € Ri(K), (3.74)
Ixkpi—1 = pi—1 Vpi—1 € Pi—1(K), (3.75)
Ix(vy +vg) = Igv1 + Igve  Yuy,vy € Di(K), (3.76)
(Igv) o Fig =10 Vv € Di(K). (3.77)

Furthermore, we assume that there exist parameters k € {0,...,1— 1}, p,q € [1,00], p’ € [1, p]
if p<oo,p’ €[l,00) if p =00, and B € (—n/p’,n+1—n/p') for j =1,...,m such that

|@|wk,q(f() + |If(@|wk~,q(f() < CHﬁle,p(k) Vo € Wl’p(K) (3.78)

if rg ;> 0for je{l,...,m}, and

R R B R 1Ly
[Olraciey + HgBlwraiy < € D0 177 D0l iy Vo € WP (K) (3.79)
(K) (K) (K) /
|laf<l
if rx j = 0 for some j € {1,...,m}. Note that D*0 denotes the usual weak derivative of o on

K for K € T;, and the weak tangential derivative of  on K in case of K € &,.

Lemma 3.31. Let Ix : Di(K) — R;(K) be an operator which fulfills the requirements (3.73) -
(3.79). Then for every K € E,0U Tho there is the estimate

v — Icvlyracy < ch™ PR [y| i ) (3.80)

for allv € WHP(K). For every K € &, ;U T with j € {1,...,m} and rij > 0 there holds

|U o IK'U’Wk,q(K) < chn/Q*ﬂ/PJrlfkrg?é(I*n/P+lfk)(1*ﬂj)*ﬁj’v|Wé7?(K) (381)
J
for allv € Wé]p(K) with some arbitrary B; € R. Furthermore, for every K € &, ; U Ty, ; with

je{l,...,m} and ri ; = 0 the estimate

v — Icvlypraey < chMam/PH=R=B) ks |y (3.82)

whP (K
5, (K)

is walid for all v € Wé]p(K) with some arbitrary ; € [—oo,n/p’ —n/p+ ;) if p' < p and
Bj € [=o0, 8] if p' = p < o0.
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3 Elliptic boundary value problems

Proof. We start with a general estimate which holds for all elements K € &, UT},. Introducing
an arbitrary polynomial p;_1 € P;_1(K) yields

v — IxVlwrary = 10— pi—1 — I (v —pi—1) lwracr)
< v = pialwrary + [k (0 = pi-1) lwea(x)s

where we used the properties (3.73), (3.75) and (3.76) of the local interpolation operator. Next
we can conclude by means of Theorem 15.1 of [34], together with (3.77),

|U — IKU|Wk,q(K) < C|K’1/qh;<k (|f) *ﬁl_1|Wk7q(IA() + |If( (f) — ﬁl—l) |kaq(f()) , (3.83)

where p;_1 is an arbitrary polynomial of order [ —1 on K since F is affine according to (3.72).
Now, we distinguish between elements with positive distance to the corners and elements with
direct contact to a corner. First, let K € &, U Ty, and rx; > 0 for j € {1,...,m}. According
to (3.78) we can conclude

ki~ ~
v — Igvlywra) < C|K]1/th |0 —pl—1||wl,p(f<)'

The Deny-Lions Lemma [40] (or Bramble-Hilbert Lemma in e.g. [20, Lemma 4.3.8]) yields
together with the transformation to the world element

lv = Igvlwrax) < C\Kfl/qhz_(kmwl,p(z%) < o KMV ol i),
cf. again Theorem 15.1 of [34]. The mesh conditions (3.70) and (3.71) lead with |K| ~ h% to

hn/qfn/erlfk’v

v — IK’U|Wk,q(K) <c |WI’P(K)

for K € &,0U Th,0, and in case of K € &, ; U T}, ; to

< Chr;{/qfn/pﬂfk < Chn/q—n/p—l-l—kr(néq—n/p‘f'l—k)(1‘#]’)—BJ‘|U|

|U —IKU|Wk-,q(K) ’U|Wlap(K) K, W[l;’]p(K)
with some arbitrary §; € R since mingeg rj(x) ~ maxgzecr rj(z) for all elements K with
rx,; > 0. Thus, (3.80) and (3.81) are proven. Next we consider elements K with rg ; = 0 and

j€{l,...,m}. Using (3.79) we obtain from (3.83)

_ Bia e oA
v — IKU|W’M(K) < C‘K|1/thk Z HT]'JD (0 —pi-1) ||Lp’(f<)-
e <1

Next, we observe, that K is either a polygonal domain or a side of a polygonal domain, where
the weight is related to its corner F'(z()). Thus, an application of Lemma 2.31 yields
JRCE Y )
K

) . (3.84)

- 55 PO
v = Tk vlywra) < o| K|Vt (Z 1757 D% (0 = pr-1) ”LP/(R’) T Z

|a|:l |Oé‘<l

JRCE Y
K

_ B o
= C|K|1/thk (Z ||’I“J]D UHLp/(k) + Z

|ar]=l lal<l
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3.2 Discretization and error estimates

The last step holds since p;_1 is a polynomial of order [ — 1. Next, we choose p;_;1 such that
the last sum in (3.84) vanishes, which is possible without any restriction. By this we get

_ B R _ N “
|v —IK'U|Wk,q(K) < c|K|1/thk Z ||erD°‘U||Lp/(K) < c|K|1/‘1th Z ||erD°‘U||Lp(K),

|af=l |af=l

where we applied Lemma 2.29 in the last step. The transformation to the world element yields

_ l—k—p3;
o = Ixcvlwragey < elK[V PR oy ),
J

since #; ~ hj'r;. Finally, we can conclude using the mesh conditions (3.70) and (3.71)

—n/p+H—k—B;)/ 115

which completes the proof. O

Remark 3.32. For functions v € Vé;p(K) with K € &, ;U Ty ; and j € {1,...,m} one could
proceed in the same way to derive local interpolation error estimates in the neighborhood of
the corners since the seminorms of the spaces Vﬁl;p (K) and Wéjp (K) coincide. Alternatively,
one could also assume for the local interpolation operator I

A . B —l+|a A
|U|Wk,q(f() + |IKU|Wk,q(f() <c Z ||7’j] DaUHLp’(f()
|| <

instead of (3.79). Then there is no need to use Lemma 2.31 for elements K with rx ; = 0 since
the transformation to the world element yields with 7; ~ hl_(lrj

; 1=p

Bi=ltlal g _
S D0l ey < AR R el
B

|af<l j
cf. e.g. [10], [4] and the references therein. In case of Wé]p (K)-regularity one could also
circumvent the usage of Lemma 2.31 in some specific situations. In [7] local interpolation error
estimates are derived for functions v € ngﬁp (K) in two dimensional domains K with 7x ; =0
under the assumption
|1A"Wk,q(f() + |If<@‘wk,q(f<) < C‘|@|’W2»P/(K)

with some arbitrarily small p’ > 1. Then one can directly apply the Deny-Lions Lemma and
part two of Lemma 2.29 afterwards to get a result comparable to that stated in Lemma 3.31.

In the remaining part of this section we check for some globally defined interpolation operators
that they fulfill locally the requirements of Lemma 3.31 and state corresponding error estimates
which are needed for the numerical analysis of the boundary value problems and the optimal
control problems in the sequel. We start with the nodal Lagrange interpolant of order one in
the domain and on the boundary which is defined by

() (@) =Y v(XD)gi(x) and  ([fv)(x) =Y v(XD)y(a),

i€lx i€l

respectively.
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3 Elliptic boundary value problems

Corollary 3.33. Let j € {0,1,....m} and p € (1,00]. Then for every element T € Ty there
are the estimates

lv = Tnoll 22y + (v = Tl gy + v = Tnoll oo qry) < B> >/ P[olyz
if j =0 and v € W*P(T),

) < ch372/p7,¥>7;2/17)(1—#]‘)—13j |U

v — Ipvll L2y + hTTJ (lv = Invl gy + v = Tnvl| Lo (1) |W§P (T)
J
forje{l,...,m}, rr; >0 andv € ng’,p(T) with some arbitrary f; € R, and
v = Iyvll g2y + BP9 (Jo = Invl gy + v — ol poogry) < ch®=2/P=5) 15 e
J

ifje{l,....m}, rr; =0 andv € ngfp(T) with some arbitrary B; € (=2 +2/p,2 —2/p).

Proof. First, we observe that there is a local interpolant I% : CO(T) — P;(T) defined by

(Ipo) (@) = > v(XD)pi(z) forz €T,

€lx,r
where I'x 7 denotes the index set of the nodes of the element 7', such that
Inv|r = Iéﬁv for T € T,

This interpolant fulfills (3.73)—(3.77) by construction. Next, we show the properties (3.78)
and (3.79). Let us set 87 =0, p € (1,00, Bj € (—2+2/p,2—2/p) and p' = 4p/(2p + 2+ B;p).
Thus, there holds 1 < p’ < pand 8} € (=2/p',3-2/p'),i.e.,0 € (-=1-1/p—5;/2,2—1/p—;/2).
Furthermore, we can conclude according to Theorem 2.7 for every function & € W2?' (T')

91l 11y + 10l ey < elltllyn (3.85)

Moreover, using the norm equivalence for functions in finite dimensional spaces, the bounded-
ness of the interpolation operator I;é from L>°(T) to L>°(T) and (3.85), we can show

Thus, all requirements of Lemma 3.31 are fulfilled and the assertion follows, since ; < 2/p’ —
2/p + Bj is equivalent to 3; < 2 —2/p. O

, <o < cllollypa - (3.86)

oo ()

Corollary 3.34. Let j € {0,1,....m} and let E € &, ;. Then for j = 0 there are the estimates

ch|v|yri,eo ifve Wheo(E ,
o= ol < { e e e W HE)
ch?lZ vl gy if v e WHA(E).
Forje{l,...,m} and rg; > 0 one has

chr}{f’ Pi |’U|W1 (k) ifve ngj’,oo(E),ﬁj €R,

v — I%||; <
B P BJ\U!WE’?(E) v e WiHE). B € R
J
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3.2 Discretization and error estimates

Forje{l,...,m} and rg; = 0 there holds

h I 13 [o] ooy if v € W™ (E), B € (=1,1),
Bj

RV . 2,2
ch(3/2 ﬁ»/u;,v\wgfw) ifve Wy (E), B € (-1/2,3/2).

9
v = Ipv| Lo p) <

Proof. We proceed similar to the proof of Corollary 3.33. Let I : CO(E) — P1(E) be the
local interpolant defined by

(I%0)(x) := Z o(XO)i(2) for z € E,

iEIX’E
where Ix g denotes the index set of the nodes of the element E. This interpolant fulfills
I2|p =120 for E € &,

and the properties (3.73)—(3.77). It remains to prove (3.78) and (3.79) for the different reg-
ularity assumptions. We begin with functions v belonging W*°(E) or T/VBIJOO (E). Let us set

Bi =0, B; € (=1,1) and p’ = 2/(1 + B;). With this choice there holds 1 < p’ < oo and
By =0¢€ (=1/p',2—1/p). Furthermore, using the boundedness of Ig from L®(E) to L™(E)

we can conclude according to Theorem 2.7 for every function © € Wh¥'(E)
0 1 N ~
1201 oo iy < 1191 oo iy < ellOllypi (i) (3.87)

Thus, Lemma 3.31 can be applied. The condition 3; < 1/p’ — 1/p + B} is equivalent to
B; < 1 in this case. Next we assume that v belongs to W%?2(E) or ngz(E) Now, we set
B;» =1, f; € (-1/2,3/2) and p' = 8/(28; +5). It is easy to check that 1 < p’ < 2 and
B;=1¢€ (=1/p’,2—1/p"). Moreover, using (3.87) and Theorem 2.7 we obtain for elements F
with rEj > 0

||Ig@||Loo(E) < H@HLoo(E) < CH@HWl,p’(E) < ”@sz,p’(ﬁ)a

which shows (3.78). In the same manner we can show for elements E with rg; = 0 using
Theorem 2.7 and Lemma 2.29, that

9 N ~ ” N
11200 ey < N0l iy < clltlipnr ey < ¢ 2 17 D%00 L gy,
la<2

which proves (3.79). Again, we can conclude the assertion by means of Lemma 3.31. Note that
the condition 3; < 1/p" — 1/p + B is equivalent 3; < 3/2. O

For the discretization error analysis of the optimal control problem we also need some results
for the O-interpolator on Ujp. Let Sgp be the midpoint of the edge E € &,. The projection
operator Ry is defined by

(Rpv)(z) :=v(Sg) ifx€E.
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3 Elliptic boundary value problems

Corollary 3.35. (i) Let E € &, and v € HY(E). Then the estimate
1/2
v — Rpvl|z2(g) + 2|l — Ryol oo () < chelv|m (g
holds.
(i1) Let j € {0,1,...,m} and let E € &, ;. Then for j = 0 the following estimates hold true

‘/ (v th)‘ _ JehlBllvlw &) if ve Wh(E),
E = P EM A olyeeg  if ve WEA(E).

Forje{l,...,m} and rg; > 0 the following estimates are valid
1—p;—B; . 1,
‘/ o By < ch\E\rEJ.”J 7]v|Wg;oo(E) ifve Wﬂjoo(E),ﬁj e R,
U U) = 2(1-115)~F; , 2,2
B ch2| B[/ ) lelwam i€ W) B € R

Forje{l,...,m} and rg; = 0 the following estimates

) ch(l—ﬁj)/ﬂj|E||U|Wé,.oo(E) if v e Wy™(E),8; € (-1,1),

— R J
‘/E(U w?) ch®= P/ | E[V2 ]y if 0 € Wi2(E), B; € (=1/2,3/2)
ﬂ.

J

hold.

Proof. (i) We set p = p’ = 2 and 8} = 3; = 0. There holds analogously to (3.85) and (3.86)

||@HL2(E) + H@(SE)”B(E) + HQA’HLOO(E) + ||@(SE)HL°°(E) = C||77HLO<>(E) = CH@”Hl(E)'
Now, the result can easily be deduced from Lemma 3.31.

(ii) First, we observe that the integral vanishes for any polynomial p of order one, hence

’/E(v — Rpv)

/E(v —p— Ru(v - p))‘ <1B| (v = Pl ooy + 1 Br(© = P) | oo (1))
< | El[|v = pllee(p)- (3.88)

In the last step we used that Ry is a bounded operator from L*°(FE) to L*°(FE). We choose
p = I?v|p. Now, the assertion follows from Corollary 3.34 together with |E| ~ hx and the
mesh conditions (3.70) and (3.71). O

The good approximation properties of the operator Rj, in Corollary 3.35 (ii) depend on the
special choice of the evaluation point Sg. For a different point we can not expect such an
approximation order, which we are going to show next. Let Xg an arbitrary point of the edge
FE € &,. Furthermore, let K1 C I' and Ko C I' be two disjoint sets of unions of edges E € &,
such that Ky U Ky = I'. The operator Ry, is defined by

'U(XE) ifre E,FE C Ky,

(th)(l') = {(th)(l‘) if x € E. E C K.
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3.2 Discretization and error estimates

Corollary 3.36. (i) Let E € £, and v € HY(E). Then the estimate
o= Rutllzaqe) + hifllo = Ruvllzo() < chelvlm e
holds.
(it) Let S = {1,...,m} and j € {0} US. For E € &, ; N K; the following estimates hold true
ch|E|[v]w,00 (k) if j=0,veWh=(E),
17 j 1] . . o0

‘/ (v — Ry)| < ch\E\rEJ”J ﬁ]’U‘ng_‘”(E) ifjeS,rg; >0,ve ng (E),Bj €R,

E . . ’ ep - o0

chﬂ—ﬂa)/w|E||U|W;,ON(E) if j €8, =0,0 € Wy™(E),; € (—1,1).

J
For E € &, ; N K3 the following estimates are valid

ch?| B2 (0] w22 p) if j =0,veW?*(E),
2(1—p;)—B; iy
‘/ (v — Ry)| < ch2|E|1/2rE(;. i) ﬂ]|v|W§’2(E) ifjeS,ve WBQJ’?(E),BJ- € R,
E N ] . .
ch@—ﬁj)/uj\E|1/2yv|W§f(E) if j € S0 € Wi*(E), B; € (~1/2,3/2).

Proof. (i) The proof of Corollary 3.35 (i) can easily be adopted to get the desired result for
the modified operator Ry,.

(ii) For elements E € K the estimates are a consequence of Corollary 3.35 (ii). For elements
FE € K; we do not have that the integral vanishes for any polynomial p of order one. However,
there holds

‘/E(v — Rpv)| < ¢|E||lv - thHLoo(E).
Now, following the steps of the first part of the proof of Corollary 3.34 allows us to deduce the
assertion for elements £ C Kj. ]

Finally, we define the L?-projection of a function v € L?(T") as the piecewise constant function
Qpv in Uy, that fulfills
Quels = = |
vlg=— [ v
hU|E Bl i

on any element E € &j,.
Corollary 3.37. For any element E € &, and any function v € H'(E) the estimate
v —Qnvlr2(m) < chplvlm (g

s valid.

Proof. First we observe that Qnp = p for any p € Py(F). Thus we can write
v — QhUHLQ(E) = |lv = Rpv — Qn(v — th)”L2(E) < v - RhUHL2(E) + [|@n(v — RhU)HL2(E)
< cllv — Rpvl| 2y,

where we simply used the definition of the L?-projection to get the boundedness. The esti-
mate follows now from Corollary 3.35. Alternatively, one can also check, that @y, fulfills the
requirements of Lemma 3.31. O
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3 Elliptic boundary value problems

Corollary 3.38. For any element E € &, and any functions v € H(E) and w € H*(E), the
estimate

(v = Quv,w)r2(py < vl gy lwli ()

s valid.

Proof. Due to the definition of @) we have the orthogonality (v — Qnv,p) r2(g) = 0 for all
p € Po(E). Thus we get

(v = Qnv,w)2p) = (v — Qrv,w — Qrw)2(p) < [|v — Qpvllp2(p)llw — Qrwll L2 ()
< chvlm m)|lwlm ),

where we used the Cauchy-Schwarz inequality and Corollary 3.37. O

3.2.3 Finite element error estimates for linear elliptic problems

In this section we derive finite element error estimates in the domain and state error estimates
on the boundary. The proof of the estimates on the boundary is postponed to Section 3.2.4.
We start with the definition of discrete solutions of (3.1).

Definition 3.39. Let f € H'(Q)* and g € H/?(I')* and let Assumption 3.1 (A1) be fulfilled.
A discrete solution of (3.1) is an element y;, € V;, C H'(2) that satisfies

a(yh,vh) :/vah-i-/rgvh Yo, € Vp, (3.89)

with the bilinear form a : H(Q) x H'(Q) — R from (3.3).

Lemma 3.40. Suppose that the Assumption 3.1 (A1) is fulfilled. Then problem (3.89) has a
unique solution yy € Vy, for

(i) feL"(Q) and g € L*(T') with r,s > 1. Furthermore, there is the estimate

lnllzr ey < e (I1Flzr@) + lgllze)
with a positive constant ¢ = c¢(FEq, m) independent of f, g and «.

(ii) f € WE’Q(Q) and g € WE/Z’Q(F) with 0 < B; <1 for j =1,...,m. Moreover, there holds

Il ey < e (ufnwg,z(m + |’9||Wé/2,2(r)>
with a constant ¢ = ¢(Eq,m) > 0 independent of f, g and «.

Proof. This follows from the Lax-Milgram Theorem as in the continuous case, cf. Lemma 3.4.
O

Now we concentrate on the derivation of finite element error estimates on quasi-uniform and
graded triangulations.
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3.2 Discretization and error estimates

Lemma 3.41. Let Assumption 3.1 (A1) be fulfilled. Moreover, lety and yy, be the weak solution
of (3.1) and the solution of (3.89), respectively. The discretization error can be estimated by

ly — ynll2@) < chlly — ynllwrz@) < ChQHZ/HWBEv?(Q) < ch® (Hf”wgﬂ(g) + ||g||W1/2,2(F)>
B8
(3.90)

and
|y — thLOO(Q) < chl 1nh|1/2||yHW§’2(Q) < ch| lnh’1/2 (Hf”w%%g) + Hg”Wé/Q’Q(F)>

with a positive constant ¢ = ¢(Eq, m, M) independent of f, g and a provided that T-X< 5 <
T4, 3>0, fe¢ Wg’Q(Q) and g € Wém(r).

Proof. To prove the assertion we use standard techniques for estimates on finite element er-
rors combined with the interpolation error estimates on graded triangulations given in Corol-
lary 3.33. We can conclude by means of Theorem 2.8.1 of [20] (Céa’s Lemma)

M1,
_ o <ML ing qly — () 3.91
ly — ynllwrz@) < 1 it ly — vnllw2(q) (3.91)

where 111 denotes the continuity constant of (3.6) and uo the coercivity constant of (3.7). Thus,
there is a positive constant ¢ = ¢(Fq, m, M) independent of f, g and « such that

ly = ynllwiz@) < ¢ b lly = ol < clenllwiz), (3.92)

where ep, := y — Iy and Iy € V,, denotes the linear Lagrangian interpolant of y. To derive an
estimate for the interpolation error, we use the estimates of Corollary 3.33 with p = 2. Hence,
we get for g € (—1,1)™

1/2
HGhHleZ(Q) <c ( Z HehH%/VL?(T))

TeTh
1/2

1/2
<cl X lenllfprzy | +2-| D lenlfrey + Do llenlfizem
T€7—}170 j=1 TE'Th’j T€7-h’j
rp,;=0 r,;>0

1/2
SC ( Z h2|y’124/2,2(T)>

T€7—h’0

1/2

m
2(1=85)/ 115112 2, 2(1—p;=B5) 12
+Z > hH ]|y’W§’_2(T)+ > Wy, ’y|W52j_2(T)
j=1\ TeT; i TETh,; J
TT,jZO TT7j>0
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3 Elliptic boundary value problems

< ¢ | hlylweze) + Y max | A=A/ max by ‘j“j‘ﬂj (3.93)

TeT,; ’y‘WE}Q(QRj)

j=1 TT7j>0

If weset 1— X< f3<T—jand >0 we can conclude from (3.92) and (3.93) together with
Lemma 3.11

Iy = wnllwrz@) < chllyllyzegq) < ch (IIfIIWgz(Q) + \Ig\lwﬁyz,zm> (3.94)

with a positive constant ¢ = ¢(Eq, m, M) independent of f, g and «. To get an error estimate
in L?(Q) we can use the Aubin-Nitsche method, see e.g. [16]. Let w € H'(Q2) be the weak

solution of
—Aw+ow=y—yy in

Opw =0 only, j=1,...,m.

Due to the Galerkin orthogonality a(y — yp,vn) = 0 Vv, € Vj, and the continuity in H(€2) of
the bilinear form a, cf. (3.6), we can conclude that there is a positive constant ¢ = ¢(M) such
that

ly = ynll72) = aly = yn,w — Iyw) < clly = yallwr2(o)llw = wllwiz)- (3.95)

Arguing as in (3.93) we get using Lemma 3.11 and Lemma 2.29

|w = Thw|[wrz@) < Ch||w||wg,2(g) < chl|y - yhl\wﬁgz(g) < chlly — ynllr2@) (3.96)

with a positive constant ¢ = ¢(Eq, m, M) independent of f, g and «, provided that T-X<
3 <1—jand > 0. The first inequality of (3.90) is now a consequence of (3.95) and (3.96).
The second one holds if we additionally apply (3.94). Next we derive the estimate in L ().
Introducing the intermediate function Ipy and applying the discrete Sobolev inequality of
e.g. [20, Lemma 4.9.2] yields

Iy = ynllze@) < 1y = Iyl @) + [1ny — ynll Lo () (3.97)
< ly = Inyll o) + e+ [ B2 Iy — ynll .o (3.98)

< lly = Iyl @) + e + A2 (lly = Dyl + 1y = vl @) (3:99)

where we inserted y in the last step. Now, we assume that y — Iy admits its maximum at

some point xy € Ty € Tp. Next, if we argue as in (3.93), we can conclude for the first term
of (3.99) using Corollary 3.33

Iy = Tugllzoioy = Iy = Tgllzcry < chllyllyzag, < ch (IIfIIW;z(Q) + rgrwé%)) . (3.100)

provided that T — X< 5 <7I- i and E > (. The positive constant ¢ = c¢(Eq,m, M) is again
independent of f, g and «. Finally, the estimates (3.99), (3.100), (3.93) and (3.94) yield the
last inequality of the assertion. O
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3.2 Discretization and error estimates

uniform mesh). Furthermore, let f € W§’2(Q) and g € Wé/m(l“) with f=T1-X+¢& >0

and € € R™ with 0 < €< X. Then the discretization error can be estimated by

ly = ynll2) < ch My — ynllwrzie) < e ylly2zgy < ch® (1f oz ) + gl e g
2@ ) 2o
and

Iy = =iy < b I h 2z gy < e ]2 <Hf|wga(m + ||g||Wé/2,2(F)> ,

—

where A = min(1, min(\ — €)) and ¢ = ¢(Eq,m, M) is a positive constant independent of f, g
and o.

Proof. Analogously to (3.93) and (3.100) one can show on quasi-uniform meshes
1y = ynllwrz@) + |y = Iyl Lo (@) < ChA||yHW§’2(Q)‘
Instead of (3.96) we deduce
|w = Thwllyr2q) < Ch)\||wHWB2*2(Q) < chMly — yh“WE’Q(Q) < chMly = ynllr2(0)-

Using these estimates in the proof of Lemma 3.41 yields the assertion. O

Remark 3.43. In Corollary 3.42 we proved a convergence rate of min(1, min(X — &) in H'(Q)
on quasi-uniform meshes using regularity in weighted Sobolev spaces. However, if one would

—.

employ regularity results in Besov spaces, one could also show the order min(1, min(\)), cf. [17].

Remark 3.44. The finite element error estimates in the L°°(€)-norm of Lemma 3.41 and
Corollary 3.42 are only suboptimal in case of regularity higher than W§2(Q) In case of

Wg’oo(Q)—regularity optimal ones of order close to two can be deduced by the techniques used
in Section 3.2.4, cf. [105, 8] for graded meshes and [106, 104] for quasi-uniform meshes.

Next, we are going to show that one can also expect convergence for g ¢ Wé/ 2’2(9). It relies on

the fact, that the solution also belongs to H!(£) with some t > 1 for f € L"(Q2) and g € L*(T")
with r,s > 1, cf. Corollary 3.6. We will need this results for the convergence analysis of
semilinear Neumann boundary control problems in Section 4.4.

Corollary 3.45. Suppose that Assumption 3.1 (A1) is fulfilled and let f € L"(Q) and g € L*(T")
with r € (1,4/3) and s € (1,2). Furthermore, let t = min(3 — 2/r,2 — 1/s), € € R™ with
0 < @< X and A = min(1, min(X — €)). Then the discretization error can be estimated by

ly = ynllzz) + P My — ynllwrz@) + A A2y — yall oo
< ch" "Myl ooy < kA (”fHLT(Q) + ||g||LS(F)) ,

where the constant ¢ = ¢(Eq, m, M) is independent of f, g and c.
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3 Elliptic boundary value problems

Proof. For every function y € HY(T), T € T, we obtain from Theorem 6.1 of [46]

ly = Inyll ooy + ly — Inyllwrzer) < ch'™ \y|Ht(T),

see also Example 3 in Section 8 of [46]. Using these estimates together with the regularity
results of Corollary 3.6, one can mimic the proofs of Lemma 3.41 and Corollary 3.42 to get the
validity of the assertion. O

Remark 3.46. For f € L*3(Q) and g € L*(I") there holds t = 3/2 — ¢ with some _arbitrary
1/2 > € > 0. Furthermore, assume without loss of generality that 7/w; —€; = min(X — &) < 1
with some j = 1,...,m and some arbitrary €; € (0, A;). Next, let us choose ¢ and ¢; such that
there additionally holds 0 < €+e¢; < m/wj—1/2, which is definitely possible since w; € (0, 27).
Then we have

3
t—1+)\:——e’—1+1—ej>1.
2 Wy
Thus, if we set € = m/w; — 1/2 — € — ¢;, we have shown the existence of an € > 0 such that
t—1+A>1+e

Based on the results of Corollary 3.45 we can show that the discrete solution is uniformly
bounded in L*° () independent of the mesh parameter h.

Corollary 3.47. Let Assumption 3.1 (A1) be satisfied. Then the solution yp € Vj, of prob-
lem (3.89) fulfills for f € L"(Q) and g € L*(T") with r,s > 1 the estimate

lynllzoeey < e (IFllzr) + lollzem)

with a constant ¢ = ¢(Eq,m, M) > 0 independent of f, g and «.

Proof. One can estimate
lynllze @) < llun — yllLe@) + ¥l )
The assertion is now a consequence of Corollary 3.45, Corollary 3.6 and Remark 3.7. ]

Now, we present the main results of this section, the finite element error estimates on the
boundary.

Theorem 3.48. Suppose that Assumption 3.1 (A2) is fulfilled. Let o € [0,1/2], i € (0/2,1]™,
J-X< 7 <2+ Q — 2/1', '_y’ > 0 and let 5 and o fulfill the conditions stated in Lemma 3. 13
Furthermore, let T — X< 6 <1—jiand ,6’ > 0. Then the finite element error on the boundary
admits the estimate

Iy = wnllzay < k2l h 4 (2o oy + Iolhyzz
7 E
< ch?|Inh|'te o o+ 20 : ;
< ’ | <HfHN§ Q) ||g||N§ (T) ”fHWEQ(Q) ||9||Wé/2 (1)
provided that f € Ng’J(Q) N WE’Q(Q) and g € Nél’a( )N I/Vl/2 2(T), where ¢ = c(Eq,m, M) is

a positive constant independent of f, g and «.
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3.2 Discretization and error estimates

Corollary 3.49. Let Assumption 3.1 (AQ) be satzsﬁed and let [ = T (quasz uniform mesh).
Furthermore, let 0 € [0,1/2], § =2 —X+¢& 7 > 0 with 0 < €< X and let & and o fulfill the
conditions stated in Lemma 3.13. Then for f € Ng () and g € Ng ?(T) there is the estimate

Iy = wnll 2y < chP| Byl 2oe ) < BB (1] ooy + gl )

where p = min(2, min(g'+ X— €)) and ¢ = c(Eq, m, M) is a positive constant independent of f,
g and a.

Let us add some discussion about the previous assertions.

Remark 3.50. Of course, one can show by means of Lemma 2.39 that

NG7(Q) = W*(Q) and Np7(T) < 51/2’2@)

ify < f—}—gwithi:g—& However, for ¥ = 2+ 9 — 2fi and A= I — ji this implies 7 > g,
which is a more restrictive constraint compared to the condition /i > ¢/2 in Theorem 3.48.

Remark 3.51. To get optimal approximation rates in the domain, one only needs a graded
mesh with grading parameters i < X if the largest interior angle in the domain is greater than
. However, the stronger condition g < T/4 + X/ 2 is required to guarantee a finite element
error estimate on the boundary of order O(h?|In h|?/2). This implies that one needs gradually
refined meshes for interior angles greater than or equal to 27/3. Numerical experiments also
indicate that this condition is sharp, see Section 3.2.5.

Remark 3.52. Optimal finite element error estimates in the L?-norm on a strip at the bound-
ary with width h are closely related to the error estimate of Theorem 3.48 and Corollary 3.49.
In [83] the authors prove an optimal estimate on a strip for the Dirichlet problem in convex
polygonal and polyhedral domains using quasi-uniform meshes. Whereas the general approach
in [83] as well as in the present work relies on local finite element error estimates as described
n [109, 39|, the regularity theory used for the numerical analysis differs fundamentally. In
[83] weighted and anisotropic spaces are used, which employ the distance to the boundary. In
contrast, our analysis is based on weighted spaces with respect to the corners, which allow the
usage of graded meshes with local grading parameters j; depending on the interior angles w;
of each particular corner.

Remark 3.53. In non-convex domains a result, comparable to that of Corollary 3.49, can also
be obtained by the Aubin-Nitsche method employing regularity results in classical Sobolev-
Slobodetskij spaces, cf. [77].

Before we pay our attention to the proof of Theorem 3.48 and Corollary 3.49, we present a
couple of Lipschitz estimates, which are required in Section 4.4.

Lemma 3.54. Let Assumption 3.1 (A1) be fulfilled and let some arbitrary r > 1 and s > 1
be given. Furthermore, let y1, € Vi, and ya,, € Vi, be the solutions of (3.89) with right hand
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3 Elliptic boundary value problems

sides f1 € L"(2) and fa € L"(Q) and Neumann boundary data g1 € L*(I') and g2 € L*(I),
respectively. Then the estimate

.0 = v2nllza < e (Il = fallzio) + o — gl

holds with a positive constant ¢ = ¢(Eq, m, M) independent of f1, f2, g1, g2 and «. Further-
more, we have

1.0 = v2nll i) < c (Hf1 — fellor@) + llg1 — gzl\m(r))

with a positive constant ¢ = ¢(Eq,m) independent of f1, f2, g1, g2 and a.

Proof. The proof is similar to that of Lemma 3.16. Let w be the weak solution of

—Aw+aw =y — Y2, in Q,

Opw =0 onlj, j=1,....,m.

Moreover, let wy, denote its discrete solution. Now, we can conclude

o1 = vl = oo = vamwn) = [ (= P)wn+ [ (o1 = go)un
< (If1 = Follzry + lor = g2llry) leonll ey
<c <Hf1 = folloy) + llg1 — 92HL1(F)) ly1n = y2ullc2@),

where we used the results Corollary 3.47 in the last step. Note that the positive constant
c = c¢(Eq,m, M) is independent of f1, f2, g1, g2 and «. Dividing by [|y1,n — youllr2() yields
the first assertion. The proof of the second estimate of the assertion is a word by word repetition
of the second part of the proof of Lemma 3.16 using the discrete variational formulation (3.89)
instead of the continuous one (3.2). O

Lemma 3.55. Let Eq be a subset of Q with |Eq| > 0 and let m, My, Ms be constants greater
than zero. Furthermore, let the functions o; € L*(Q), i € {1,2}, fulfill a;(x) > 0 for a.a.
x €Q, a; >m for a.a. x € Eq and ”O[Z'HLOO(Q) < M;. Then the solutions of

/Q(VthVUh —|—Oz1y17hvh) = /Qflvh +/Fglvh Yo, € Vp, (3.101)

and

/Q(vy2,hvvh +a2y27hvh) = /szvh —i—/rggvh Yo, € Vy, (3.102)

with f1, fa € L™(Q) and g1,92 € L*(I"), r,s > 1, salisfy the estimate

ly1,n — voullai) < c (||f1 — follzr) +1lg1 — 92l s

Hlen = asllzey (Il + g1y ))

with some arbitrary t > 1 and the positive constant ¢ = ¢(Eq, m) is independent of a1, aa, f1,
f2, g1 and ga.
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3.2 Discretization and error estimates

Proof. The proof can be done as the proof of Lemma 3.17 using (3.101), (3.102) and Lemma 3.40
instead of (3.53), (3.54) and Lemma 3.4, respectively. O

Corollary 3.56. Let Eq be a subset of Q with |Eq| > 0 and let m, My, Ms be constants greater
than zero. Furthermore, let the functions o € L*°(2), i € {1,2} satisfy ai(z) > 0 for a.a.
r€Q, a; >m for a.a. v € Eq and ||| o) < M;. Then the weak solution yy of

—Ayr +ay1 = fi in Q,

) (3.103)
Ohyr=g1 only, j=1,...,m,

and the discrete solution yap, of

/Q(VyQ,hvvh + a2y2 pn) = /QfQUh + /ngvh Yoy, € Vi (3.104)
with f1, fo € L"(Q) and g1,92 € L*(T"), 7,5 > 1, satisfy the estimate
Iy = vanllzzie) < ¢ (11 = Pallr) + llor — galleqry
+ (A + loa — aallze@) (Illzr) + lorllzem)))

with some € > 0, t > 1 and a positive constant ¢ = ¢(Eq, m, M1) independent of a1, aa, fi,
f2, g1 and ga.

Proof. Let us denote by y; j, the discrete solution of (3.103). Then one can apply Theorem 2.7,
Corollary 3.45 together with Remark 3.46 and Lemma 3.55 to deduce the desired result, i.e.,

1 — y2nllze) < llvr — vinllz) + lyin — v2.ullz2@)
<|ly1 = y1ulle) + cllyin — yan

|1 (@)
<c (hHe <||f1||Lr(Q) + HglﬂLs(r)) +11f1 = fallor ) + llg1 — g2llLs ()
Hlex = ol (I1fillr@) + lgllem))

with some € > 0, ¢ > 1 and a positive constant ¢ = ¢(Eq, m, M;) independent of a1, ag, fi1,
J2, 91 and ga. O

3.2.4 Proof of Theorem 3.48 and Corollary 3.49

This section is devoted to the proofs of Theorem 3.48 and Corollary 3.49. The general approach
is inspired by [105, 8], where L°°(2)-finite element error estimates on graded triangulations
are proven. In fact, L°(Q)- and L?(T')-finite element error estimates are closely related as we
will see in the sequel.

Almost in the complete section we assume « = 1 with « being the coefficient function in (3.1)
and (3.89), respectively. This enables us to ensure that the constants in the estimates do not
depend on «. Only in the proofs of Theorem 3.48 and Corollary 3.49 on page 76 ff. we show
how the results for « = 1 can be extended to a general function « satisfying Assumption 3.1
(A2).
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3 Elliptic boundary value problems

oy o0

Figure 3.1: Partition of {2 with subdomains (g /16 (left) and partition of Qg with subdomains
Qy (right)

In Definition 2.19 we have already introduced a very specific partitioning of the domain into
circular sectors, which is illustrated exemplarily in Figure 3.1. The dashed and the dotted lines
indicate (not to scale) the domains R;/s and 1R,, respectively. Now we will proceed for every
corner in the same way. Let the corner 2U9) be the corner under consideration. We assume
for the sake of simplicity but without loss of generality that the corner 2(0) is located at the
origin and Rj, = 1. For the general case we refer to the proof of Lemma 3.9. Furthermore,
we suppress the subscript jg in the following, i.e., Qp = QR].O, QR = QRJ.O/Q, etc. Next, we
divide the domain Qg into subsets €,

1
Qr=J Q.
J=0

where Qj :={z:djp1 <|z| <dj} for J=0,...,] —1and Qj := {z: |z| <d;}. The radii ds
are set to 277/ and the index T is chosen such that
27(I+k+1) S Cth/p, S 2*(1*#/6)

for some fixed k € Ny and ¢y from (3.70). Thus, I ~ |Inh| for some h < hg < 1. Obviously,
there exists some constant c; € R with

28 < ep < ep2F (3.105)
such that
dp =271 = ¢t/ (3.106)

For the moment we only assume that the parameter k£ is chosen such that ¢; > 1. It will
be exactly specified in the proof of Lemma 3.61. The boundary parts of 27 which coincide
with the boundary of (2 are denoted by 89} for ¢ = w and by 092 for ¢ = 0. We set
8935 = 69} U 9. Figure 3.1 shows such a division. Note that

T T T
Qrp = Qs Qra=J W, Qrjis = J Q, ete.
J=1 J=2 J=3
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3.2 Discretization and error estimates

Moreover, we introduce the extended subsets ', for J > 1 and Q) for J > 2 by
L= U UQ

and
" !/ !/ /

respectively, with the obvious modifications for J = I — 1,1. The boundary parts 3Q§’ are
analogously defined with respect to €.

Before going into detail let us elucidate the structure of our proof. As we will see on page 76,
LQ(Fﬁ /16)—discretization error estimates are crucial ingredients of the proof of Theorem 3.48
(and Corollary 3.49). These are established in Lemma 3.64 (and Corollary 3.65). The proof
requires L>°(€/;)-interpolation error estimates, see Lemma 3.58 and Remark 3.59, the weighted
finite element error estimate of Lemma 3.61 (or Corollary 3.62), and some kind of an inverse
inequality provided in Lemma 3.63. The proof of Lemma 3.61 (and Corollary 3.62) relies on
a kick back argument, which is established by the special partition of the domain Qg, the
H'(Q)-interpolation error estimates of Lemma 3.58, and local H'(2,)-finite element error
estimates provided by Lemma 3.60. Lemma 3.58 and Remark 3.59 are also used in the proof
of Lemma 3.60. All these arguments rely on the property that the mesh is quasi-uniform in
the strips €, which we are going to prove first.

Lemma 3.57. The element size hy of the elements T C ' satisfies

2_2(1_M)Clhdljju < hp < 21—u02hd3ﬁu if1<J<1I-2, (3107)
cthtt < hp < 2207 Weyhdy ™ = 220 Wepe MpM /1 if J=1,1 -1 (3.108)

with constants ¢ and co from (3.70) and ¢y from (3.106).

Proof. For any element T' C Qf] and J < I — 2 one has djy2 < rr < dj—1. Thus, as-
sertion (3.107) follows immediately with dy o = 272d;, dj_; = 2d; and the mesh condi-
tion (3.70). Assertion (3.108) holds analogously since for any element 7" C €, J = 1,1 —1,
one has 0 < rT < d[,Q = 22d[ == 22C[h1/“. L]

As indicated above we will use a kick back argument in the proof of Lemma 3.61. This depends
on the size of the constant ¢;. For that purpose we distinguish between the generic constant ¢
and the constant c¢; in the following two lemmas.

Lemma 3.58. Let p € [2,00] and | =0, 1.

(i) For 1 < J <1 —2 the estimates

_ 2—1)(1— 1-2/p—

||’U - IhUHle?(QJ) < ch2 ldS Y(1—p)+ /P B|U|W§,p(Q,J), (3109)
_ 2—2 1—p)—

HU _IhUHLOO(QJ) < Ch2 2/pd(<] /p)(1—p) 5‘v’Wg,p(Q,J) (3.110)

are valid if v € ng(Qf,) with B € R.
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3 Elliptic boundary value problems

(ii) Let 6; == max{0,(3—1—2/p)(1—p)—pB)} and O := max{0,(2—2/p)(1 —p)—B}. Then
for J =1,I—1 the inequalities
< ey ARG 0B) ey (3.111)

H'U*IthWl2 Q) 2P

lo = Invl| ooy < CC?ooh(2_2/p_ﬁ)/u|U|W§xP(Q{]) (3.112)

hold if v e WP () with 2/p—2 < B < 2—2/p.

Proof. We begin with estimating [|v —Ipv| 1.2,y for J =0,..., T and I = 0,1. We distinguish
between 1 < J < I —2and J=1—1,I. In the former case we get from Corollary 3.33

1/2 1/2
2
1 =D (1—-p)—
||’U — IhUHle?(QJ) < ( E HU Ihv|%/Vl’2(T)) <c ( E <h2 lrgg )(1—p) B|U|W§’2(T)) )

TcY, TcY,

< ch27ld‘(]2*l)(1*l‘)+1*2/p*ﬁ |’U

< Chzjld‘(fil)(liu)iﬂ|’U‘W2,2(Q/ ) <
g (L

2,
|W[J‘ p(ﬂij

where we used r7 ~ dj (cf. Lemma 3.57), the Holder inequality with some p € [2,00] and
|| ~ d2J in the last steps. In case that J = I — 1,1 we can conclude using Corollary 3.33
with some p € [2,00] and 2/p—2< 3 <2—-2/p

1/2
||’U_Ihv||W172(QJ) < Z HU_Ih'UH%/VlQ(T)‘i‘ Z ||,U_Ih/U||12/I/l’2(T)
Tchy, T,
r=0 rp>0
1/2
2
—l—p- 3—1-2
<c Z(h(3 1I-B 2/p)/u‘U‘W )+Z<h3 - 2/;07.( /P) (=)= 6‘1}’ ))
rcQy;, TCS,
rr=0 TT>0
1/2
2
<c Z (h(s 1-B-2/p) /u,v T)) + Z <0;h3 1—8—2/p) /p,’v| (T)>
TCQ{I TCQ’
rr=0 TT>O
1/2 1/2-1/p
<cc€lh(3 1-8-2/p)/u ( Z |v[2 “(T)) <Ccelh(3 1-B— 2/p)//j,‘v (Z 1) 7
TC Q/ TcQ!
(3.113)

where we used hl/# < rp < cdp = cclhl/ P if rp > 0, and the discrete Holder inequality. Since
| ~ d2, d; = crh'/* and mingco by ~ RYE for J =1I,1 —1 we get that

(=) () e

min
TS, (e hi
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3.2 Discretization and error estimates

Thus, we obtain for p € [2,00] and 2/p—2 < <2 —-2/p

0;+1-2 —1—B—
v = Ipvllwiz,) < ccf /Pp(3-1-5 2/p)/“]U|W§,p(Q&).

It remains to prove the L>-error estimates. Now we suppose that v — Iv admits its maximum
in Q7 at some point zg € T, C ;. If 1 < J < I—2 we obtain for p € (1, oo] using Corollary 3.33
and rp ~ dy

_ 2—2 1—p)—
lo = Zuvllzoe(y) = 1o = Invll ey < ch®20d 2P0 o] o

< Ch2—2/PdS2—2/P)(1—H)—5 |U‘W2’p(9/ )
B J

In case that J =1 — 1,1 we get for r, = 0 according to Corollary 3.33

o= Invlle@y) = v = Invllser) < b2 ol ya g ) < RE2D M 0]y g,
which holds for p € (1,00] and 2/p —2 < 8 < 2 —2/p. In case that rr, > 0 we can conclude
analogously to (3.113) using Corollary 3.33

—_ 2—2 1—p)—
I = Iivll gy = 0 = Tnvll ey < eh®2PrE P00 o)y g

< e k2 2P G2 |

WaP ()
O

Remark 3.59. The inequalities (3.109)—(3.112) hold as well if we replace €y with €/, and €/,
with ], respectively. In that case we have to distinguish2 < J <I—3and J=I1—-2,1—1,1.

Lemma 3.60. Let o = 1. The following assertions hold:
(i) For2 < J <1 — 3 the estimate

2 p— _
I = wnllrsosy < e (Bl + 47y = wnl 2y

is valid for y € WE’M(QR) with B € R.
(ii) For J > I — 2 the inequality

ly = ynll i,y <c (C?rh@_ﬂ)/“lmwgm(gg) +d 'y — thLQ(Q’J)>
holds true fory € WE’OO(QR) with —2 < 3 < 2.

Proof. The proof relies on local finite element error estimates stated in [39] and on the inter-
polation error estimates given in Lemma 3.58. For J = 0,...,I we get from Theorem 3.4 of
[39]

ly = ynllmr,) < (Hy — Inylla ) + 45y = Tnyll2or) + d5tly - yh||L2(Qj,)> :
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3 Elliptic boundary value problems

where the constant ¢ does not depend on ¢;. In case that 2 < J < I — 3 one gets with
Lemma 3.58 and Remark 3.59

2— p— 2—2u— _
ly = yall (e, < ¢ (hdj "Wyl gy + WS g2 gy 5y yhlle(Q{,)) :
Since hd;” < hd;“ = C;“ < 1 we arrive at
2—p— 1
Iy = wnllr ) < e (ha5 Plulyyzo gy + 47l = wnlliae )

This is the first inequality of the assertion. For J > I —2 we proceed in an analogous way. But
now we use the interpolation error estimates from Lemma 3.58, having regard to Remark 3.59,
which are stated there for domains close to or at the corner. Let 6; := max{0, (3—1)(1—u)—3}
for [ = 0,1. By this we obtain

|y = ynllr,) < c (c?1+1h(2ﬁ)/“|ylwg,w(ﬂ,,) 90+1d 17,3— 6)/#@,

QII)
s ly = ynll 2o )
§c<( P ROy s gy + d5 Y = wnll 2, )
< ¢ (Rl gy + 4y~ ol )
where we used d}lhl/“ < dl_lhl/“ = cl_l7 01 < 4 and 6y < 5 in the last steps. ]

Lemma 3.61. Let « = 1 and let max(0,1 —A) <7< 1,7v<3—7—=2p and -2 < v < 2.
Then for y € Wg’m(QR) the inequality

1m0~ (= ) 2@ < € (W10 g2 g + 1y = w202

holds.

Proof. We define the weight function o = r + d; where r denotes the distance to the center of
Q1r. Furthermore, let x be the characteristic function, which is equal to one in Qg /g and equal
to zero in O\ cl(Q2g/3). Next, we introduce the boundary value problem

—Aw+w=0"(y—yy)x in®Q,
Opw =0 onlj, j=1,...,m,

with its weak formulation

a(p,w) = (0 (y—yn)x. 9)r2 Ve € H'(Q). (3.114)

Since 727 (r +d;)™* < r~2" and (y — yn) € H' () we can conclude using Lemma 2.28

o7 = )l < B0 = )l < Iy = wulhwoza,y < Iy =l
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3.2 Discretization and error estimates

or more precisely o2 (y — yn)x € W2(Qg). Thus, we get according to Lemma 3.11 that the
solution w belongs to W22(Q2g) for any 7 satisfying max(0,1 — \) < 7 < 1. Moreover, if we
use the inequality r < r + dj we obtain the validity of the a priori estimate

lwllyzz g, < o™ (y — yn) lwo(qp,e) < €llo™ (U = yn) | L2(@p0)- (3.115)
Using Lemma 2.28 we can also show that
ol a2y = el ey < ellwllyzegay < ello™ @ =) 20 (3.116)

Now, let 7 be an infinitely differentiable function in Q, which is equal to one in Qp /8, Supp”n C
Qg4 and Opn = 0 on O with [[9][yr.eeq) < ¢ for k € No. By setting ¢ = nu in (3.114) with
some v € H'(Q) one can show that @ = nw fulfills the equation

aq, (v, @) = (o™ (y — yn) X — Anw — 2V - Vw,v) 120, Yo € H'(Q),

where the bilinear form aq,, : H'(Q2g) x H(Qr) — R is defined by

aq, (4, w) :=/ (Ve - Vw + pw).
Qr
By this we get

lo™" (= yn)llZ2(p ) = 10727y = Un)Xo ¥ = Yn)22(0p)
= a0, (Y — Yn, W) + (Anw,y — yn)r2(qg) + 2(V0 - Vw,y — yn) r2(0p)

< Yy

IN

aqg (Y — Yn, W
aqp (Y — Yn, @) + cllwll g 1Y — yrll2(r)
aQR( — Yn w

)+
)+ (HAUUJHL?(QR) +2[[Vn - VwHL?(QR)) 1y — ynllz2(ap)
)+

y )

< +cllo™ (v = yn) 2 ) 1V — Unllz2p)» (3.117)

where we used the Cauchy-Schwarz inequality and (3.116) in the last steps. It remains to
estimate the first term in (3.117). Since @ is equal to zero in Qg\cl(2z/4) We can use the
Galerkin orthogonality of y — yp, i.e., aq,(y — yn, In@0) = a(y — yp, Ipw) = 0. This yields
together with an application of the Cauchy-Schwarz inequality

1

ag (Y = Yn, @) = agg(y — yn, @ — Ind) < ¢ > ly — yallm o) 1o — bl g, (3.118)
J=2

Remember that @ — Ipw = 0 in Qy for J = 0,1. Now each term on the right hand side
of (3.118) is estimated separately. We distinguish between 2 < J < T—-3and J=1,1—-1,1—-2
as it has already been done in the previous lemmas. We get for 2 < J < I —3 with Lemma 3.60

2—p— _
ly = wnlli ) < e (hd5"ylyzee o + d5 Iy = vmllzer))
and with Lemma 3.58

~ ~ 1—7— ~
|0 — I g1 () < chd T H”U)’WEQ(Q{]).
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3 Elliptic boundary value problems

By means of these two estimates one can conclude for 2 < J <1 —3
ly=vyrll a1 @) ll0 — In@|| g,
3—7—2
<c (th i V|y’W2 oo () + hdJMHdJ (y yh) HL2(Q )) |w\W2 2(9,)

<c (hzdig] T ’y|ylw,$v°°(gg) + cl'u”dj (Y — yn) HL2 9 )) |w|w22 Q) (3.119)

where we used hd ;" < hd;" = ¢;". For J = I, —1,I — 2 we get from Lemma 3.60 for
-2 <y <2

ly = ynllara,) <c (C§h(2_7)/“|y|w3m(gg) +d 'y — thLQ(Q/J))
and from Lemma 3.58
@ = In0|| g1, < CCmaX{O e /“’w|W3*2(Q&)'

We can combine the last two estimates to arrive at

1y = yrll gt @) ll0 — In@ || gy
T— max 0,1—7— —T N =T -
< c( 6,3=m— /u’y‘wz oy C { u}(hl/ud DTG (v - yn) lz2(s, )> \w|W3,z(Q{])

< o (SGAO Ty + ;m{ P = ) ) @y ey (3120)

where we used max{0,1—7—u} < 1 and h'/*d;" < h'/td; ' = c;'. Let 0 := max{—1+7, —pu}.
Inserting the inequalities (3.119) and (3.120) into (3.118) yields

aQR(y — Yh, IIJ)
I1-3

3—7—2
< CZ (hzd T—2ap— A"y’W2oo Q”) +CIM”dJ (y yh HL2(Q/ ) ‘w’WQ Q(Q/)
J=2
I
te (C%(B_Tﬂ)/u‘ylwﬁm(ﬂg) +ld;T (y — yn) HL?(Q{,)) \w!WTz,z(Q,J). (3.121)
J=1-2

If we additionally set v < 3 — 7 — 2p we can conclude using ¢, " < c? (c; > 1) and djl <co!

a5 (y — YD <cz( 2yl ey + el (0~ n) lrzqary) lilyazg ) (3.122)

Now we get with 327 _, 1 ~ |In k| and the discrete Cauchy-Schwarz inequality
aqg (Y — yn, W) < ¢ ( 6h2‘ 1nh‘1/2|y’W2 ©(Qp) + C?H‘Ti‘r (Y — yn) HLQ(QR)) ‘w’W_%’Q(QR)'
Since \1D|W3,2(QR) < C”w||W3’2(QR) we can apply the a priori estimate (3.115), which yields

aq, (Y — Yn, )
< e (SR21 b1yl g + o™ (= un) 2 ) 107 (9 = ) 2@ e (3:123)
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3.2 Discretization and error estimates

By inserting (3.123) into (3.117) and dividing by ||[c™" (y — yn) ”LQ(QR/S) we obtain
o™ (y — yn) HL?(QR/S)
<c (C?h2| In h\l/2|y!W3m(gR) + N (v —yn) ez + v — yh||L2(QR))
c (C?h2| In h|1/2|y!W3°°(QR) + o™ (Y = ) 2 () + <y — yh||L2(QR)> ;
where we used 077 = (r+d;)77 <r 7 <(R/8)77 <cifr > R/8. Finally, we get
(1=cef) llo™™ (= vn) l2(2y) < € (BR2 A2yl ) + Hlly = vill20))

If one has chosen the parameter k in (3.105) large enough such that

14— max{—1+471,—
cc?:ccrlna{ 1+, “}§c<022k> o ! M}<1,
then the desired result follows. O

Corollary 3.62. Let a =1 and let max(0,1 — ) <7 <1, -2 <~y <2 and p =1 (quasi-
uniform mesh). Then fory € WWQ’OO(QR) the inequality

I+ 477 (= 9m) 2@y < € (AT b2l + 1 = 8l 2200

1s valid.

Proof. The assertion can be proven analogously to Lemma 3.61, but now we drop the assump-
tion v <3 — 7 — 2 and set p = 1. From (3.121) and (3.106) we deduce

CLQR(?J yn,w) < ¢ Z ( Ghmm @ 3_T_7)|y|wv2’°°(gf;) + C?HU_T (Y —yn) ||L2(Qf])) |1Z}|W3’2(Q{])
instead of (3.122). All other steps remain unchanged. O

In the remainder of this section the constant ¢y is hidden in the generic constant c.

Lemma 3.63. For vy, € Vj, and 1 < p < oo there exists a constant ¢ > 0 such that

1/p —(1—
[on]l Lo ooy < ch rg H)/pH'UhHLP(Q’J) for1<J<I-2,

[onll ooty < Ch_l/(p“)thHLp(Q{,) for J=1-1,1.

Proof. Let B € &, with E C 895,“ and let T C ) be the correspondlng triangle. By an affine
change of variables to the reference edge E and reference triangle T, respectively, using the
continuity of o5, on cl(T ) and the norm equivalence in finite dimensional spaces we obtain

1 N
onll o) < chyl1onll s ch/pnvhnm £y < chi?[onll oo )

< chy” 108l Loy < chp P lonll oy
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3 Elliptic boundary value problems

Now we can sum up to get

lonllypnsy < 20 Nonlliney <e > (b7 r\vhrer(T)<cmlnh S ol -
BECoQt TCSY, 7 T,

One can conclude the desired result with Lemma 3.57. OJ

Lemma 3.64. Let a =1 and let 0 < o < 1/2, v <2+ p—2u and —2 < v < 2. Then for
RS Wf"x’(QR) the estimate

Iy = ot ) < ¢ (BBl g, + Iy = o)

1s valid.

Proof. Note that 'S, . = J}_, Q7. It holds for J =1 —1,1

R/16 —

ly — yh”L?(BQLj]:) <lly— IhyHL?(an) + [ Thy — yh”p(@g?)

1/2
= Cdj/ ly — Ihy”Loo(aQ§) + [y — thLz(agf)a

where we have used [0QF| ~ d;. The continuity of y — Iy on cl(€;) and Lemma 3.63 with
p = 2 yields

1/2
Iy = vnll 200%) < cdy *lly = Iyl ay) + ch ™ Ty — yull 2y, -
Since dy ~ h'/* for J =1 — 1,1 and || ~ d% we can proceed with

1/2 —1/2 —1/2
ly = all2gonty < edy*ly = Iyl + edy 2y = Tyl o,y + edy 2y = ynll 2
2 —1/2
< edf?|ly — Iyl =) + cdy " lly = wnll 2. (3.124)

Next we consider the case 4 < J < I — 2. Again we use |3Q§| ~ dy and the continuity of
y — Iy on cl(2y). Thus we can write

1/2 1/2
1y = vl 200%) < edf Iy = ynl e on) < edf*lly = vllL=o,).

Since each subdomain €', has a positive distance to the corner for 4 < J < I — 2, we can use
Theorem 10.1 in [109] with s = 0 (or Corollary 5.1 of [103]) to get

1/2 —1/2
lly — thL?(OQZJ‘:) < CdJ/ [ hllly — Ihyll e (o) + cd; Py - Ynllr2(r,)- (3.125)

Actually, the estimate of Theorem 10.1 of [109] was proven for interior domains, but in Example
10.1 of [109] the author showed that this result is also applicable for the domains €/}, i.e., for
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3.2 Discretization and error estimates

domains which abut on the boundary but contain no corner point. Using (3.124) and (3.125)
we arrive at

I 1/2
ly — yh”m(rﬁ/w) = (; lly — yh\\ia(ag§))

! - ) 1/2
= (Z (d‘l’m‘ W hllly = Tyl o) + d; lly — thpm{])) )
J=4

s 1/2 s 1/2
-2 —1/2
< c|Inh| max (dﬁﬂy - IhyHLoo(Qf,)) <Z dj Q) +c < Iy (y yh)”%%g{,)) :
SE J=4 J=4

An application of the discrete Holder inequality yields

I 1/2 I (1-20)/2 I 1Y
(Z d§‘2@> < (Z dJ> (Z 1) < | Inhle,
J=4 J=4 J=4

where we have used >5_, d; ~ \F§/16| and 324_, 1 ~ |Inh| in the last step. Thus, we obtain

ly — yh||L2(r§/16) < c[Inh|'te e (d?,Hy - Ihy”LOO(Q’J)) +o|(r+dr) 7V (y — yr)ll 220 5)-

(3.126)
Finally, we get with Lemma 3.58, Lemma 3.57 and Lemma 3.61
- < ch? 1+e ooy
Iy = nlzaqey,, ) < 7T AT mans Il )

+c (hQ, lnhll/z‘ylwgm(QR) + [ly — thLQ(QR)) ) (3.127)

since vy <24 p—2u <5/2 —2p for p € [0,1/2] and 1 — X < 1/2 for w € (0, 27). O

Corollary 3.65. Leta=1andlet0 < p<1/2, =2 <~ <2 and p =1 (quasi-uniform mesh).
Then, for y € W2°°(Qg) the estimate

ly — thLQ(Fﬁ/IG) <c (hmin(2,2+9*7)‘ In h’1+g‘y|W$‘°°(QR) +ly — thL2(QR))

1s valid.

Proof. The proof follows the same steps as the proof of Lemma 3.64. Only, the step after (3.126)
has to be adjusted. Instead of (3.127), we can deduce from Lemma 3.58 and Corollary 3.62

_ min(2,24+0—7) 140
ly = wnllaes ) < ch [InAJT7E max fyly2.qn)

e (RS2 I B2yl + = il )

which is the desired result. O

Now we are able to prove Theorem 3.48.
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3 Elliptic boundary value problems

Proof of Theorem 3.48. As already indicated we will first show the result of Theorem 3.48 for
a = 1 and afterwards we will extend it to a general function « satisfying Assumption 3.1 (A2).

Now, let us start with the case &« = 1. We split the error on the boundary into the already
introduced boundary parts,

m
1y = ynll2y < ¢ (; lly — yh||L2(F§j/16) +ly - yh||L2(f0)) : (3.128)
For each boundary part Fﬁj/m, j=1,...,m, we get from Lemma 3.64
2 1+
= luses o < ¢ (R Al )+ 19 = w20, ) (3.129)

provided that 0 < p < 1/2, 75 <24 p —2pu; and —2 < y; < 2. If we set pj; > 0/2 we get
that (3.129) is valid for —2 < 7; < 2 + o — 2u; with some arbitrary o € [0,1/2]. Next, we
estimate the last term on the right hand side of (3.128). We can conclude from the embedding
L>®(T%) < L2(I'Y) and the fact that y — yj, is a continuous function on cl(2°)
1Y = ynll L2¢roy < clly = ynll oo oy < €lly = ynll oo 20y

Next we use Theorem 10.1 in [109] with s = 0 to get

1y = vl 2oy < € (1 AllY = Iyl o o) + 1y = vl 260 ) -
Compare the proof of Lemma 3.64 for the applicability of this theorem in that case. Since
the domain 2° C QU has a constant, positive distance to the corner, we can conclude using

Corollary 3.33

ly — thL2(f0) sc (hQ‘ In h’”yHW%OO(QO) +ly = thL‘Z(QO)) . (3.130)

Combining the inequalities (3.128), (3.129) and (3.130) we obtain for —2 < v; < 24 o — 2u;
with o € [0,1/2] and p; € (0/2,1] that

ly = ynllr2qy < c (h2\ In hl”QIIyHW;w(Q) +lly - thL2(Q)> : (3.131)

Using Lemma 3.13 we conclude for 2 — A\; < ; < 2 and ~; > 0 that

Yllyp2o0 ) < <HfHN97a(Q) + ||g||N3,a(p)> (3.132)
vy K 5

with 0; =v;+ 0 and 0 € (0,1). For 1 — \; < 5; <1 — p; and §; > 0 Lemma 3.41 implies

I = sz < W2yl e < ch? (!!f!!wgz(m T uguww,zm) . (3.133)
B

Finally, inequalities (3.131), (3.132) and (3.133) yield the desired result for oo = 1.
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3.2 Discretization and error estimates

Next, using the results proven so far for a = 1, we are going to prove the assertion for a
general function o which fulfills Assumption 3.1 (A2). First, we introduce the bilinear form
a: HY(Q) x H(Q) — R by

iy v) = [ (Ty- Totyo)
and the linear form F : H'(Q) — R by

F(v) ::/va—k/rgv.

Note that the solution y € H(Q) of (3.1) and y;, € V}, of (3.89) also satisfy
a(y,v) = F(v) —i—/ (1—a)yv Yo € HY(Q)
Q

and
Ay, vn) = F(vp) + /Q (1 a)ynon Vop € Vi,

respectively. Next, we introduce some kind of semi-discretization of y, which is the unique
element g, € Vj that satisfies

a(gn,vn) = F(vp) + /Q (1—a)yv, Yo, € Vi (3.134)
Inserting ¢, as an intermediate function into the finite element error on the boundary yields

ly = ynllzy < Ny — Gnllze@y + 190 — Ynll2r)- (3.135)

For the first term in (3.135) we can employ the estimate proven above for o« = 1. Let the
parameters 4 and 3 be chosen as before. Then we obtain

Iy = Gnlaqey < b2 inhl 2 (yly2ee ) + 9220 ) (3.136)

with a constant ¢ > 0 independent of f, g, «, m and M. By means of Lemma 3.11 and
Lemma 3.13 we can conclude

ly — nllzar < ch? b+ (nang,a(m llllyre g + 1 llyoaoy + Hglwg/m(p)) . (3.137)
) 6 B8 B

where the positive constant ¢ = ¢(FEq, m, M) is independent of f, g and «. For the last term
of (3.135) we first apply Theorem 2.8 to get

190 — ynll L2y < cllin — ynllar)- (3.138)
Next, we use Lemma 3.54. This yields

9n = ynllar @) < el —a)(y —yn)llr2) < clly — ynllr2) (3.139)

with a constant ¢ = ¢(M). We continue with Lemma 3.41

lly — yh||L2(Q) < Chz“?/HW;Q(Q) < ch? <|f‘W§’2(Q) + ||9||W%/2,2(F)> ) (3.140)
where the positive constant ¢ = ¢(Eq, m, M) does not depend on f, g and a. The esti-

mates (3.135), (3.137), (3.138), (3.139) and (3.140) yield the assertion for a general function o
satisfying Assumption 3.1 (A2). O
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3 Elliptic boundary value problems

Proof of Corollary 3.49. The proof is a word by word repetition of the proof of Theorem 3.48

using Corollary 3.65 and Corollary 3.42 instead of Lemma 3.64 and Lemma 3.41, respectively.

Let us point out the differences in detail. In the first part of the proof, where we assumed
=1, we get from Corollary 3.65

min(2,240—"; 1+
ly — thLz(pa/w <c (h (22+0%5)| In h| Q|y|W_3]’_°°(QRj) + [ly — yh|L2(QR].)>
with 0 < p <1/2 and —2 < y; < 2 instead of (3.129) and consequently

||y thL2 <ec (hmm(Q ;min(2+5—7)) |1n h|1+9”y||W200 @) + ||y - thLZ(Q))

instead of (3.131). Moreover, using Lemma 3.13, we replace (3.132) by

Hy”W%‘X’(Q) <c <”fHN2"’(Q) + ||g||N}’U(F)> (3.141)
vy Fi 5

thy =2 — X+€'7'>6s0m66<€<x 6]—'yj+oandsomeae(01) Next, let
- X an

X+e>\ with some € < €\, < A, 526
m Corollary 3.42

wit
3= nd A = min(1, min(X — &)). Then one obtains
fro

A A A
lly — yh”L2 < ch? ||yHW22 Q) < ch? ||y||Wg’°°(Q) < ch® ||f||N9"’(Q) + ”gHNl"’(F)
7 5 5

instead of (3.133), where we applied Lemma 2.29 and (3.141) in the last steps. The proof for a
general function «, which satisfies Assumption 3.1 (A2), proceeds as before using the previous
results. O

3.2.5 Numerical example

This section is devoted to the numerical verification of the theoretical convergence results
of Section 3.2.3. To this aim we present two numerical examples. In both examples the
computational domain €2, depending on an interior angle w € (0, 27) is defined by

Q= (~L1)? N {z € B : (r(a), p(x)) € (0,v2] x [0,u]}, (3.142)

where r and ¢ stand for the polar coordinates located at the origin. The boundary of €, is
denoted by I',, which is decomposed into straight line segments I';, j = 1,...,m(w), counting
counterclockwise beginning at the origin. We solve the problem

—Ay+y=f in £,

) (3.143)
Ohy=g only, j=1,...,m,

numerically by using a finite element method with piecewise linear finite elements. Thus, we

compute the solution 4 = (y1,...,yn)? € RV, N = #Ix, of the linear systems of equations
> [ (Vo Vot o) = [ foct [ gon vielx, (3.144)
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3.2 Discretization and error estimates

where the implementation is realized in a Matlab-code similar to that in [2]. In the first
example the data f and g are set such that the exact solution is known whereas in the second
one the data is arbitrary and we take for the purpose of comparison a reference solution which
is computed on a very fine mesh. But note that in both examples the data are chosen such
that the regularity of the solution is dominated by the influence of the corner singularities.
Then we know according to the results of Section 3.2.3 that there are border line angles for
the error in L2(Q), H'(Q2) and L?(T'), such that the convergence rates in the corresponding
norms decreases if the interior angle increases. We will illustrate this effect by varying the
interior angle w, i.e., we will choose w € {27/3,37 /4,37 /2}. Furthermore, we will use meshes
with differently strong grading to illustrate how one can use such meshes to compensate the
lower convergence rates in the different norms. Here the question arises in which way one can
generate meshes satisfying the mesh condition (3.70). In the first example we generate quasi-
uniform meshes by a uniform refinement of a coarse quasi-uniform start mesh as described
in [33]. Afterwards, depending on the grading parameter p we transform the mesh by moving
all nodes X ) within a circular sector Sg with radius R around the origin according to

i 1/p—1
X0 _ x00 <<f{”>> VX € 0, S
By this we obtain a graded mesh which satisfies the mesh grading condition (3.70), cf. [4,
Section 4.2.2]. Note that this procedure trivially preserves the complexity of the initial quasi-
uniform mesh. In the second example a newest vertex bisection algorithm as described in [33]
is applied to a coarse start mesh in order to construct a mesh which fulfills the mesh grading
condition (3.70). Within this algorithm we mark every element T € 7}, for refinement which
satisfies

1—p
hy>h or hp>h (TT’C>

R

until the desired mesh size h is reached, where r7 ¢ denotes the distance between the origin
and the centroid of the triangle T'. Of course, this procedure adds elements in order to generate
graded meshes. This is different to the first one. But, one can show that the complexities of the
resulting meshes are still of order O(h~2), cf. [10, Remark 3.1]. Furthermore, the algorithm is
implemented such that it produces nested meshes if we decrease the mesh size h or the grading
parameter pu. This simplifies the calculation of the error in case of using a reference solution
on a finer mesh. Exemplarily for w = 37/2, 4 = 0.5 and R = 0.4 one can find such meshes in
Figure 3.2.

Now, let us present the numerical examples.

Example 3.66. The data f and g are chosen in the following way

f =1 cos(Ap) in Q,,
g =0 <r>‘ cos()\ap)) only, j=1,...,m,

with A = m/w. Then the unique solution of (3.143) is given by

Yy = A cos(Ap),
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3 Elliptic boundary value problems

Figure 3.2: Q3. /o with graded mesh (u = 0.5, R = 0.4) generated by transformation (left) and
by bisection (right)
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Figure 3.3: Solution y;, of Example 3.66 (left) and solution y;, of Example 3.67 (right) on Q3 /o
with graded mesh (= 0.5, R = 0.4)
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3.2 Discretization and error estimates

which has exactly the singular behavior discussed in Section 3.1.1. In Figure 3.3 one can find
the discrete solution y;, for w = 37/2, which has been calculated on the transformed mesh
illustrated in Figure 3.2. Moreover, we calculated the errors in the L%(€,)-, H'(£,)- and
L?(T',)-norm for the angles w € {27/3,3m/4, 37 /2}, different mesh sizes h and different mesh
grading parameters p as indicated in Tables 3.1-3.6. The experimental order of convergence
eoc(X) is calculated for X = L%(Q,,), X = H'(Q,) and X = L*(T,,) by

(lly = yn, s 1x/lly — vnillx)
X :: T 1
eoc( ) ln(hi_l/hi) ’

where h;_1 and h; denote two consecutive mesh sizes defined by h; = maxrec7;, hr. For an
interior angle of 27/3 we observe on quasi-uniform meshes a convergence order of 2 in the
L?(9,)- and L?(T,,)-norm and of 1 in the H'(,)-norm which fits to the theoretical results
of Lemma 3.41 and Theorem 3.48. In case of an interior angle of 3w/4 we observe for p = 1
the full order of convergence in L?(Q,,) and H'(€,) as expected, but only a convergence rate
of about 1.83 in L%*(T,,), which confirms our theoretical findings of Corollary 3.49 as well. If
we choose p = 0.83 < 0.92 =~ 1/4 4+ \/2 we retain the full order of convergence in L?(T,) as
proven in Theorem 3.48. Note, if we would set u = 1/4 + A/2 — ¢ with an arbitrarily small
€ > 0, the requirements of Theorem 3.48 are fulfilled but it could take a long time until one
can observe the proven convergence rates, since the constants in the estimates could be large.
For an interior angle of 37/2 the situation is even worse. On a quasi-uniform mesh we only
have a convergence rate of about 1.34 in L?(€,,), of about 0.66 in H'(€),) and of about 1.16
in L(T,,) as shown in Corollary 3.42 and Corollary 3.49. If we choose p = 0.6 < 0.67 ~ \ we
observe approximately the full convergence rate of 2 in L?(€2,,) and of 1 in H'(€,). But to get
a convergence rate close to 2 in the L?(T,)-norm, this grading does not suffice. According to
Theorem 3.48 we set = 0.5 < 0.58 &~ 1/4 + A/2 which allows us to achieve the full order of
convergence in the L?(T,,)-norm.

Example 3.67. Let w > 7/4. We define

b(x) := ((ml — ;)2 + (332 — ;>2> 1/2, x = (x1,22) € Qy,

and set the data f and g as follows

f=0b""cos(A\p) in Q,
g=20 onl';, j7=1,...,m,

with A = 7/w. In Figure 3.3 the discrete solution yj, is illustrated for w = 37/2 on the mesh
given in Figure 3.2, which was produced by bisection. The discretization errors in different
norms for w € {27/3,3n/4, 37 /2}, different mesh sizes and different mesh grading parameters
1 are presented in Tables 3.7-3.12. Since the exact solution of this problem is unknown, we
calculated a reference solution y,..; on a mesh with mesh size h;..; and mesh grading parameter
res as specified in the different tables. By interpolation of the solutions y; on the reference
mesh we are able to calculate an approximate experimental order of convergence eoc(X) for
X =L*(Q), X = H(Q,) and X = L*(T',,) by

coc(X) = W(l|yrer — yn, o 1x/Yrer — yn;llx)
’ ln(hz_l/hz) ’

81



3 Elliptic boundary value problems

where h;_1 and h; denote again two consecutive mesh sizes. The observations are as in Ex-
ample 3.66. Of course, the theoretical convergence rates are not reproduced as perfectly as in
Example 3.66, since we only compare the discrete solutions with a reference solution and not
with the exact solution.
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3.2 Discretization and error estimates

mesh size b [lenl[z2(q,) eoc |lenllgi,) eoc lenllr2r,) eoc

0.577350 1.50e-02 1.94e-01 5.87e-02

0.288675 3.98e-03 191 1.00e-01 095 1.66e-02  1.82
0.144338 1.02e-03 197  5.09e-02  0.98 4.50e-03  1.88
0.072169 2.57e-04 1.99  2.56e-02  0.99 1.20e-03 1.91
0.036084 6.44e-05 1.99 1.28e-02 1.00 3.16e-04 1.92
0.018042 1.61e-05  2.00 6.43e-03 1.00 8.29e-05 1.93
0.009021 4.03e-06  2.00  3.22e-03  1.00 2.16e-05 1.94
0.004511 1.01e-06  2.00 1.61e-03 1.00 5.62¢-06 1.94
0.002255 2.52e-07  2.00 8.04e-04 1.00 1.46e-06 1.95

Table 3.1: Discretization errors ey, = y — yp, for Example 3.66 with w = 27/3 and p =1

mesh size b [lenl[z2(q,) eoc |lenllpi,) eoc lenllr2r,) eoc

0.707107 2.37e-02 1.98e-01 8.00e-02

0.353553 6.17¢-03 1.94 1.04e-01 0.92 2.36e-02 1.76
0.176777 1.55e-03 199  5.37e-02 096 6.76e-03  1.80
0.088388 3.85e-04  2.01  2.73e-02 098 1.92e-03 1.82
0.044194 9.56e-05  2.01  1.38e-02 0.99 5.40e-04 1.83
0.022097 2.37e-05 2.01  6.94e-03 0.99 1.52e-04 1.83
0.011049 5.91e-06  2.01  3.48e-03 0.99 4.27e-05 1.83
0.005524 1.47e-06 2.01 1.74e-03 1.00 1.20e-05 1.83
0.002762 3.67e-07  2.00 8.74e-04 1.00 3.36e-06  1.83

Table 3.2: Discretization errors ey, = y — yp, for Example 3.66 with w = 37 /4 and p =1

(@)

mesh size h ||6hHL2(QW) €o HehHHl(Qw) eoc ||€hHL2(Fw) eoc

0.707107 2.37e-02 1.98e-01 8.00e-02

0.370133 6.36e-03  2.03  1.06e-01  0.97 2.34e-02 1.90
0.195646 1.65e-03 211  5.41e-02 1.05 6.39e-03  2.04
0.103664 4.19e-04 216  2.74e-02  1.07 1.68e-03  2.11
0.052560 1.05e-04 2.04 1.38e-02 1.01 4.33e-04 2.00
0.026439 2.63e-05 2.02  6.89e-03 1.01 1.10e-04 1.99
0.013258 6.58e-06  2.01  3.45e-03 1.00 2.80e-05 1.99
0.006639 1.65e-06  2.00 1.73e-03  1.00 7.06e-06  1.99
0.003324 4.12e-07  2.00 8.63e-04 1.00 1.78e-06 1.99

Table 3.3: Discretization errors e, = y — yp, for Example 3.66 with w = 37 /4 and u = 0.83
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3 Elliptic boundary value problems

mesh size h |lexl|r2(0,) eoc  lenllgi,) eoc |enllr2r,) eoc

0.707107 7.31e-02 2.42e-01 1.41e-01

0.353553 2.84e-02 136 1.57e-01 0.62 6.38¢-02 1.15
0.176777 1.10e-02  1.37 1.01e-01  0.64 2.90e-02 1.14
0.088388 4.26e-03 1.37 6.44e-02 0.65 1.31le-02 1.14
0.044194 1.66e-03 1.36  4.10e-02  0.65 5.94e-03 1.15
0.022097 6.46e-04 1.36  2.60e-02  0.66 2.67e-03 1.15
0.011049 2.53e-04 1.35 1.64e-02 0.66 1.20e-03 1.16
0.005524 9.96e-05 1.35 1.04e-02 0.66 5.37e-04 1.16
0.002762 3.93e-05 1.34  6.54e-03  0.66 2.40e-04 1.16

Table 3.4: Discretization errors ey, = y — yp, for Example 3.66 with w = 37/2 and p =1

mesh size b [lexl|2(0,) eoc  lenllgi,) eoc |enllr2r,) eoc

0.707107 7.31e-02 2.42e-01 1.41e-01

0.403914 2.96e-02  1.61 1.65e-01  0.68 6.14e-02  1.49
0.233893 1.03e-02 194 1.0le-01  0.90 2.26e-02  1.83
0.135498 3.14e-03  2.17  5.74e-02  1.03  7.37e-03  2.05
0.070628 8.97e-04 1.92  3.14e-02  0.93 2.26e-03 1.81
0.036008 247e-04 191 1.67e-02  0.93 6.68e-04 1.81
0.018176 6.67e-05 1.92  8.77e-03 094 1.93e-04 1.82
0.009131 1.77e-06 193  4.56e-03 0.95 5.46e-05 1.83
0.004587 4.64e-06 1.94  2.35e-03 096 1.53e-05 1.85

Table 3.5: Discretization errors e, = y — y, for Example 3.66 with w = 37/2 and u = 0.6

mesh size h [lexl|z2(0,) eoc  lenllmi,) eoc |enllr2r,) eoc

0.707107 7.31e-02 2.42e-01 1.41e-01

0.425046 3.12e-02  1.67  1.70e-01  0.69 6.29e-02  1.59
0.258029 1.15e-02  2.00 1.06e-01  0.94 2.37e-02 1.95
0.156360 3.56e-03  2.34  6.08e-02 1.11 7.49e-03 2.30
0.083008 9.86e-04 2.03  3.26e-02 0.99 2.13e-03 1.98
0.042742 2.61e-04 2.00 1.69e-02 0.99 5.78e-04 1.97
0.021687 6.75e-05 1.99  8.64e-03 0.99 1.52¢-04 1.97
0.010923 1.72e-05  1.99  4.38e-03 0.99 3.94e-05 1.97
0.005496 4.35e-06 2.00 2.21e-03 1.00 1.0le-05 1.98

Table 3.6: Discretization errors e, = y — yp, for Example 3.66 with w = 37 /2 and u = 0.5
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3.2 Discretization and error estimates

@

mesh size h ||6hHL2(QW) eoc HehHHl(Qw) eoc ||€hHL2(Fw) oc

0.500000 8.76e-03 4.70e-02 1.72e-02

0.250000 2.34e-03  1.90  2.60e-02  0.85 4.67e-03  1.88
0.125000 6.0le-04 1.96 1.36e-02 094 1.25e-03 191
0.062500 1.52¢-04 199  6.93e-03 097  3.29e-04 1.92
0.031250 3.80e-05  2.00  3.50e-03  0.99 8.62e-05 1.93
0.015625 9.37e-06  2.02  1.75e-03 1.00 2.23e-05 1.95
0.007812 2.22e-06  2.08  8.62e-04 1.02 5.60e-06 1.99

Table 3.7: Discretization errors e, = Yy — yp for Example 3.67 with w = 27/3, p = 1,
hrep = 0.001953 and e = 0.4

mesh size b [lenl|r2(0,) eoc |lenllmi,) eoc llenllr2r,)

0.500000 1.26e-02 6.69e-02 3.02e-02

0.250000 3.28¢-03  1.95 3.48e-02 094 7.99-03 1.92
0.125000 8.41e-04 196 1.79e-02 096 2.14e-03 1.90
0.062500 2.13e-04 198  9.15e-03 0.97 5.74e-04 1.90
0.031250 5.35e-05 1.99  4.63e-03 0.98 1.55e-04 1.89
0.015625 1.32e-06 2.02  2.32¢-03 1.00 4.17e-05 1.89
0.007812 3.12e-06  2.09 1.15e-03 1.02 1.11le-05 191

@D

0C

Table 3.8: Discretization errors e, = Yy — yp for Example 3.67 with w = 37/4, p = 1,
hyep = 0.001953 and piper = 0.4

mesh size b [lenl|z2(q,) eoc  |lenllmi,) eoc lenllr2r,) eoc

0.500000 1.93e-02 6.86e-02 4.22e-02

0.250000 4.65e-03  2.05  3.39e-02  1.02 1.05e-02 2.01
0.125000 1.46e-03 1.67 1.68e-02 1.01  3.20e-03 1.71
0.062500 3.50e-04 2.06 8.40e-03 1.00 7.75e-04 2.04
0.031250 8.75e-05  2.00 4.21e-03  0.99 1.95e-04 1.99
0.015625 2.42e-05 1.86  2.09e-03 1.01  5.29e-05 1.88
0.007812 5.68e-06 2.09 1.02¢-03  1.03 1.25e-05  2.09

Table 3.9: Discretization errors e, = yrey — yp for Example 3.67 with w = 37/4, p = 0.83,
hrep = 0.001953 and per = 0.4
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3 Elliptic boundary value problems

mesh size h HehHLQ(Qw) eoc ”6h||H1(Qw) eoc HehHLz(pw) eoc
0.500000 3.41e-02 1.87e-01 6.71e-02
0.250000 1.19e-02 1.51 1.11e-01 0.76 2.80e-02 1.26
0.125000 4.37¢-03 1.45 6.70e-02 0.72 1.21e-02 1.20
0.062500 1.65e-03 1.41 4.11e-02 0.70  5.37e-03 1.18
0.031250 6.34e-04 1.38 2.55e-02 0.69  2.39e-03 1.17
0.015625 2.47e-04 1.36 1.59e-02 0.68 1.07e-03 1.16
0.007812 9.65e-05 1.35 9.94e-03 0.68  4.78e-04 1.16

Table 3.10: Discretization errors e, = y..; — y, for Example

hrep = 0.001953 and pipep = 0.4

3.67 with w = 37/2, p = 1,

mesh size b [lexl|z2(0,) eoc  lenllari,) eoc |enllr2r,) eoc
0.500000 2.72e-02 1.62e-01 5.21e-02
0.250000 7.15e-03 1.93 7.95e-02 1.03  1.40e-02  1.90
0.125000 1.87e-03 1.94 4.11e-02 0.95 3.94e-03 1.83
0.062500 5.10e-04  1.87 2.18e-02 0.92 1.15e-03 1.77
0.031250 1.28e-04  1.99 1.09e-02 1.00 2.94e-04 1.97
0.015625 3.28e-05 197  5.56e-03  0.97 8.15e-05 1.85
0.007812 8.36e-06 1.97 2.83e-03 0.97 2.29e-05 1.83

Table 3.11: Discretization errors e, = yrey — yp for Example 3.67 with w = 37/2, u = 0.6,

hres = 0.001953 and fiyep = 0.4

mesh size h [lexllz2(0,) eoc  lenllai,) eoc |enllr2r,) eoc
0.500000 2.53e-02 1.47e-01 4.74e-02
0.250000 6.64e-03 1.93 7.41e-02 0.99 1.25e-02 1.92
0.125000 1.70e-03  1.97  3.75e-02  0.98 3.21e-03  1.97
0.062500 4.30e-04  1.98 1.90e-02 0.98 8.20e-04 1.97
0.031250 1.08e-04  1.99 9.54e-03 0.99 2.09e-04 1.97
0.015625 2.70e-05  2.01 4.77e-03 1.00  5.23e-05  2.00
0.007812 6.50e-06  2.05 2.34e-03 1.02  1.26e-05  2.05

Table 3.12: Discretization errors e;, = yres — yp for Example 3.67 with w = 37/2, p = 0.5,
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3.2 Discretization and error estimates

3.2.6 Finite element error estimates for semilinear elliptic problems

The aim of this section is to derive finite element error estimates for semilinear elliptic equa-
tions. We begin with the definition of discrete solutions of (3.56).

Definition 3.68. Let Assumption 3.18 be fulfilled. Furthermore, let d(-,0) € L"(Q), f € L"(Q)
and g € L*(I") with ;s > 1. A discrete solution of (3.56) is an element y; € V}, that fulfills

a(yh,vh)Jr/Qd(-,yh)vhZ/vath/ngh Yo, € Vj, (3.145)

with the bilinear form a : H'(2) x H'(Q) — R from (3.58).

As for the weak formulation (3.57) of problem (3.56) in Section 3.1.2, we introduce an equivalent
formulation of (3.145) which will simplify the numerical analysis in the sequel. Let o and d
be the functions defined in the beginning of Section 3.1.2. Furthermore, let @ be the bilinear
form (3.60). Then the variational equation (3.145) can be stated equivalently as

d(yh,vh)+/52d(-,yh)vh:/Q(f—d(-,o))vﬁ/rgvh Yoy, € V. (3.146)

The next result is devoted to the existence and uniqueness of a solution of (3.145).

Lemma 3.69. Let Assumption 3.18 be fulfilled. Then problem (3.145) has a unique solution
yn € V, for

(i) d(-,0) € L"(Q), f € L"(Q) and g € L*(I') with r,s > 1. Furthermore, there is the
estimate

lynll ey < e (I1f = dC0)l| @) + lgllLer )
with a constant ¢ = ¢(Eq,cq) > 0 independent of d, f and g.
(ii) d(-,0) € WE’Q(Q), fe W§’2(Q) and g € Wg/m(r) with 0 < B; < 1 forj =1,...,m.

Moreover, there holds

wmenScQu—dmmm@am+wwwwﬂm>
B

with a positive constant ¢ = c¢(Fq, cq) independent of d, f and g.

Proof. The existence of a solution of (3.146) can easily be proven by Brouwer’s fixed-point
theorem employing the monotonicity of the nonlinearity d. The uniqueness can simply be
deduced from the coercivity of the bilinear form & and the monotonicity of the nonlinearity
d, see also the steps below. The a priori estimate in the first case can be obtained by the
coercivity of the bilinear form @, the monotonicity of the nonlinearity d, together with the
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3 Elliptic boundary value problems

property d(x,0) = 0, the Holder inequality, Theorem 2.7 and Theorem 2.8. By this we can
conclude with a positive constant ¢ = ¢(Fq, cq) independent of d, f and g that

lynllF ) < calyn, yn)

<c

(a

C( (Yns yn) +/ d(‘v?Jh)ZUh)
(
<e(lf -

=C

L~ L)

Ol @) 1yl Lr/ -0y + ”g”LS(F)HthLS/Sfl(F))

N

<e (uf —d(, >Hm> +llgllzem ) lynllr @y

The second a priori estimate is a consequence of Lemma 2.39. ]

Now, we are going to derive finite element error estimates for the semilinear problems (3.56)
and (3.145). In [25] a generalization of Cea’s Lemma and the Aubin-Nitsche method is proven,
which yield error estimates in H'(2) and L?(f), respectively. However, we proceed in a
different way inspired by [84], which allows us to simply deduce error estimates in the L (2)-
and L?(I')-norm. For further literature concerning finite element error estimates for semilinear
and quasilinear elliptic partial differential equations we refer to e.g. [45], [50], [44], [55, Section
3.5], [18], [20, Section 8.7], [30] and [23].

First, we observe that the solution y € H'(Q) of (3.56) fulfills

d(y,v):/Q(f—d(-,O)—J(-,y))v—i—/ng Vo € H'().

Next, we introduce the function ¢, € V}, as solution of the linear discrete equation
o) = [ (F=d.0) = depn+ o Vo€ Vi (3.147)

It is easy to conclude d(-,y) € L"(Q2). Indeed, by employing the Lipschitz continuity of d,
together with Lemma 3.20 to deduce the boundedness of y in C?(f2), the definition of «, and
Theorem 2.7, we obtain

1A )l L) = lld(-y) — d(-,0) — ayll (o)
<clld(-,y) —d(-,0)llzr@) + llayl - )
<cllyllzr) <c

with a positive constant ¢ = c(Eq, cq, || f —d(,0)| (), l9]lLsr))- Thus, the solution of (3.147)
exists and is unique according to Lemma 3.40.

The result of the following lemma enables us to reduce the finite element error estimates for
semilinear problems to the corresponding estimates for linear problems.
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3.2 Discretization and error estimates

Lemma 3.70. Let Assumption 3.18 be satisfied. Then for the weak solution y of (3.56), the
solution yp, of (3.145) and the solution g, of (3.147) there is the estimate

190 — ynll ) < clly = Gnll2 (o)
with a positive constant c = c(Eq, cq, || f — d(-,0)||zr«), |9lls(r)) independent of d, f and g.

Proof. Due to the coercivity of the bilinear form a with coercivity constant c. = c.(Eq,ca),
the variational equations (3.146) and (3.147), and the monotonicity of d we can conclude

3 = wnllscey < @G = vn = wn) = [ (@) = o) @n — )
= | @) = A5G =) + [ (@, 5m) = de )G~ )

Q Q
< [ (. om) - d

< cllgn — yllz2@lln — ynllmr (@)

Sy)@h = yn) < G, n) — dC ) 2188 — vnllr2)

where we applied the Cauchy-Schwarz inequality, the Lipschitz continuity of d and Theorem 2.7
in the last steps. Note that the positive constant ¢ only depends on the constant co and
the Lipschitz constant Lg s stated in Assumption 3.18. The latter constant is bounded if
[ f—d(-,0)|lrr () and ||g|| sy are bounded according to Lemma 3.20 and Lemma 3.47. Dividing
by [|9n — ynll g1 (o) yields the assertion. O

Remark 3.71. If one would additionally consider the semilinear boundary condition 0,y +
b(z,y) = g with assumptions for the nonlinearity b similar to those for the nonlinearity d, one
would end up with

1 = wnll oy < ¢ (Ily = Bnllzzge) + 1y = Gnll 2y

in Lemma 3.70.

Now, let us prove the different finite element error estimates in the domain.
Corollary 3.72. Let Assumption 3.18 be fulfilled. Furthermore, let d(-,0) € Wg’z(Q), fe
WE’Q(Q) and g € VVl/2 2( I'). Then the discretization error can be estimated by

ly = yall 20y + Blly = ynllwr2@) + Pl AT ly = yall Lo N

with a constant ¢ = ¢(Eq, cq, || f —d(-, O)||W9,2(Q), ||g||W1/2,2(F)), provided that T—X < f <1—[i
s B
and 5 > 0.

Corollary 3.73. Let Assumption 3.18 be satisfied and let pj = 1 for j = 1,....,m (quasi-
uniform mesh). Furthermore, let d(-,0) € WE’Q(Q), fe Wg’z(ﬂ) and g € W1/22( I') with

5: T—X+ €, 5 >0 and 0 < €< X. Then the discretization error can be estimated by

ly — ynllz2) + My — ynllwrey + 2N A 72y — gl ooy < Ch2>\||yHW§’2(Q) < ch?,
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3 Elliptic boundary value problems

where A = min(1, min(X — &) and ¢ denotes a positive constant with ¢ = c¢(Eq, cq,||f —

A0y 9127220y

Corollary 3.74. Suppose that Assumption 3.18 is fulfilled and let d(-,0) € L™(S2), f € L"()
and g € L5(T ) with v € (1,4/3) and s € (1,2). Furthermore, let t = min(3 — 2/r,2 — 1/s),
e R™ with 0 < €< X and A\ = min(1, min(X — &)). Then there is the estimate

ly = ynllz2c) + By = ynllwrz) + BN AT 2y = yull o) < b lyll ooy < e~

with a positive constant c = c(Eq, cq, || f — d(-,0)[|Lr@), |9l Ls(r))-

Proof of Corollaries 3.72, 3.73 and 3.74. Introducing the intermediate function gy, cf. (3.147),
and using Lemma 3.70 yields

ly = ynllz2) < Iy — Gnll2) + 19n — ynllz2@) < clly — Onll2 (o)

ly — ynll ) < v — Gnllar) + 1gn — yh||H1(sz) <y = Gnllzr) + clly — nllr2(o)
with ¢ = ¢(Eq, co, | f — d(-,0)[ ), 9]l sr)) > 0. Analogously we obtain

1y — yrllee @) < Ny — GnllLoc @) + 19n — ynll e (@)

< ly = Gnllze(o) + et + k)2 15h — ynll o)
< ly = Gnll o) + e + [ A)Y2|ly — il z2(q),

where we applied the discrete Sobolev inequality in between, cf. Lemma 4.9.2 of [20]. Fi-
nally, having regard to Corollary 3.22 and Corollary 3.23, we can conclude the assertion of
Corollary 3.72, Corollary 3.73 and Corollary 3.74 by using Lemma 3.41, Corollary 3.42 and
Corollary 3.45, respectively. O

As a consequence we can deduce that the yj, is uniformly bounded in L°°(2) independent of
the mesh parameter h.

Corollary 3.75. Let Assumption 3.18 be fulfilled. Then the solution yp, € V}, of problem (3.145)
satisfies for d(-,0) € L"(QQ), f € L"() and g € L*(T") with r,s > 1 the estimate

[ynllLee () < ¢
with a constant ¢ = c¢(Eq, cq, [|f —d(-,0)||Lr@); l9llLs @) >0
Proof. This is a consequence of Corollary 3.74 and Lemma 3.20 since one can estimate
lynllLoe @) < llyn — yllzoe @) + Wl e @)

O]

Next, we show that the finite element error estimates on the boundary extend to semilinear
problems as well. The approach is as before.
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3.2 Discretization and error estimates

Corollary 3.76. Assume that Assumptions 3.18 and 3.24 are fulﬁlled Let o€ [0, 1/2]
(0/2,1]™, 71X < 7 <2+0-2i 74 >0, T-X<§g< - i, B > 0, and let & and
o fulfill the conditions stated in Lemma 3.13. Moreover, let f € Ng 7(Q) N WBQZ(Q) and

g€ N;’ (TN I/Vl/2 2( I'). Then the discretization error on the boundary admits the estimate

Iy = nlzzey < b (Ll + ol ) < chlinnl'*e
with ¢ = C(Eﬂa cQ, Hf d HWO 2 Q) HgHWE/Q’Q(F)’ Hf - d(a O)HN(?U(Q)u HgHN;*"(I‘)) > 0.

Corollary 3.77. Let Assumptions 3.18 and 3. . 24 be satzsﬁed and let i = 1 (quasz uniform
mesh). Furthermore, let o € [0,1/2], ¥ =2 —X+¢& 7> 0, €€ R™ with 0 < € < X, ancl let
§ and o fulfill the conditions stated in Lemma 3.13. Then for f € N;U(Q) and g € Ng (I
there is the estimate

1y = ynllL2e <Ch"|1nh\1+"|!yllwzoo o) < ch?|Inh|'*e

with p = min(2, min(g+ X— &) and a constant ¢ = ¢(Eq, cq||f —d(-, O)HN(?,U(Q), HgHN(;,o(F)) > 0.

Proof of Corollaries 3.76 and 3.77. Again, we introduce the function g, from (3.147). Next,
we apply Theorem 2.8 and Lemma 3.70. By this we get

ly = yulle2ry < Ny = Gnllzzeey + 190 — ynllez@ey < My = Trll2@y + cllgn — ynllmr o)
<Ily = nllzery + clly = Fnllz2(0)

with a constant ¢ = ¢(Eq, cq, [|f — d(-,0)||Lr); l9llLs(r)) > 0. We obtain the validity of the
assertions from Theorem 3.48, Lemma 3.41, Corollary 3.23 and Corollary 3.26 in the first case,
and from Corollary 3.49, Corollary 3.42, Lemma 2.29 and Corollary 3.26 in the second one. [

Remark 3.78. If there is a nonlinearity b located on the Neumann boundary, cf. Remark 3.71,
one can proceed in the same way for the derivation of H(Q)-, L>°(Q)- and L?(T')-error esti-
mates possibly using Theorem 2.7 and Theorem 2.8. Only for the L?(Q)-error estimates this
approach would yield suboptimal results. In this case we can introduce the linear elliptic dual
problem

—Aw+ (a+Yo)w =y -y, in,

Opw + Yrw = 0 onl;, j=1,...,m,
with ~ )
ba(z) = {d(%yéfiii;’fﬁ;%h“” if (o) — yn (@) £ 0,
0 otherwise,
and

’(/JF(.’L') =

b(x’yy(flgizﬁﬁ’)h(x)) if y(x) —yn(z) # 0,
0 otherwise.

Now, applying the Aubin-Nitsche method using this dual problem and the H'({)-error esti-
mates yields the desired estimate in L?(Q), cf. [25, Lemma 4].
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3 Elliptic boundary value problems

Let us close this section with Lipschitz estimates for discrete solutions of (3.145) analogous to
those of Lemma 3.29.

Lemma 3.79. Let Assumption 3.18 be fulfilled, r > 1 and s > 1 be given and let d(-,0) €
L™ (). Moreover, let y1 5, € Vi, and yap, € Vi, be discrete solutions of (3.145) with right hand
sides f1 € L"(2) and fa € L"(Q) and Neumann boundary data g1 € L*(I') and g2 € L*(I),
respectively. Then the estimate

lyi,n = y2.nllz2@) < c (Hfl = fallpie) + llgr — QQHLl(F))

holds with ¢ = ¢(Eq, ca, [|f1 — d(-,0)||Lr @), If2 — d(-,0)[|Lr@): lg1llzsrys 92l s(ry) - Further-

more, one has

ly1.n = Y2.nllmi) < c (Hfl — fallzr) + llgr — 92HLs(r)> :

where the constant ¢ = ¢(Fq, cq) is independent of d, f1, fa, g1 and go.

Proof. We proceed as in the proofs of Lemma 3.54 and Lemma 3.29. Let w be the weak
solution of
—Aw+ (a+P)w=yi1p —y2n in €

, (3.148)
Opw =0 onl, j=1,...,m,

with

d x, z))—d| T, T .
P(z) = : yéi’f(ag—yi,h%h( P yun(a) # (o)
0 otherwise.

For the function o+ there holds a+1 > cq on Eq and [|a+| ) < Lgm due to Assump-
tion 3.18, where the Lipschitz constant Ly s depends on || f1 —d(-,0)|[ 1), | f2 —d(-,0)[ (@),
91l zs(ry and [|ga|zs(ry according to Corollary 3.75. Therefore, the elliptic problem (3.148) is
well-posed according to Lemma 3.4. Furthermore, let us denote its discrete solution with wy,.
Then we obtain

ly1n =yl 220y = ayrn — yon wn) + /Q?ﬂ(yl,h — Y2,n)Wh

= a(yi,n — Y20, wh) + /Q (d(-,y1.0) — d(,yon))wn

/Q(fl — f2)wn + /F (91 — 92)wn

< (If1 = Follzrey + lor = g2llry) leonll ey

The first estimate of the assertion follows from Corollary 3.47. For the second one we can
argue as in the second part of the proof of Lemma 3.29 using (3.146) instead of (3.59). O

3.2.7 Numerical example

In this section we perform numerical tests in order to illustrate the theoretical results of the
previous section. As in Section 3.2.5 we present two numerical examples. In the first one, the
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3.2 Discretization and error estimates

exact solution is known, whereas in the second one, we use a reference solution on a finer mesh
to be able to state experimental orders of convergence. The computational domains are the
domains €, defined in (3.142). In both examples, we numerically solve by a finite element
method with linear finite elements the problem

~Ay+y+y =f inQ,,

, (3.149)
Ohy=g9 only, j=1,...,m,

where the data f and ¢ are again chosen such that the singular terms in the solution dominate
the discretization errors. The resulting nonlinear system of equations is

— —

F@) =0 (3.150)

with 7 = (y1,...,yn)T, N = #I, and

F(§) =) yk/

(
kely 7S

V¢k-v¢i+¢k¢i>+/ﬂw (Z ymk)?)@—/mf@—/mg@

kelx

for i € Ix. We approximately solve (3.150) by applying Newton’s method. Thus, we need the
Jacobian matrix Jz of F' which is given by

2
(J5(9))ij = gFi(Zf) = /Q (Vo - Vi + ¢jdi) +/Q 3 (Z yk¢k> Pjbi

Yj kelx

for i,j € Ix. The new iterate ¢;11 of Newton’s method for our problem is the solution of
TG0+ = (G5 — F(G), (3.151)
where we set 7, = 0 € RV. As stopping criterion for Newton’s method we choose

| Xkery W1k — Yik) Okl L2 (o)

<TOL
| X kery Vir1k®rllL2 (o)

with TOL = 10~8. The realization of the implementation of the finite element method is again
similar to that in [2]. But note that we have to extend the algorithms to be able to calculate

2
/Q 3(2 yl,m) Gidi Vi€ Ix (3.152)

kelx
and ,
/ > okt | i Vielx (3.153)
Qo \ pery
in (3.151).

Now let us describe the specific numerical examples.
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3 Elliptic boundary value problems
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Figure 3.4: Solution y;, of Example 3.80 (left) and solution y;, of Example 3.81 (right) on Q3 /o
with graded mesh (¢ = 0.5, R = 0.4)

Example 3.80. We set

f=r"cos(\p) + (r/\ cos()\cp))3 in 0,
g =0y (7"/\ cos(Acp)) onl;, j=1,...,m,
with A = 7/w. Then the unique solution of (3.149) is given by
y = cos(0p),

which has exactly the regularity discussed in Section 3.1.2. In Figure 3.4 the discrete solution yp
for w = 37 /2 is illustrated on a graded mesh with © = 0.5 and R = 0.4 which has been generated
by transformation of the nodes, see Section 3.2.5 for details. The discretization errors in the
L2(Q)-, HY(Qy,)- and L%(T,)-norm for the angles w € {27/3,37/4,3r/2}, different mesh
sizes h and different mesh grading parameters ;o are presented in Tables 3.13-3.18, where we
generated graded meshes as in Example 3.66 by transformation of the nodes. The experimental
orders of convergence are calculated as in Example 3.66 as well. The observations are equal
to those for Example 3.66. Let us repeat them for the convenience of the reader. In case
of w = 27w/3 we achieve on a quasi-uniform mesh a convergence rate of 2 and almost 2 in
L?(,) and L?(T,,), respectively, and of 1 in H'(,,), which underlines the theoretical findings
of Corollary 3.72 and Corollary 3.76. For w = 37/4 we observe on a quasi-uniform mesh
the best possible approximation rate of 2 and 1 in L?(€,) and H(f,), respectively, but
only the reduced convergence rate of about 1.83 in L?(T',), which confirms the estimates of
Corollary 3.72 and Corollary 3.77. If we choose u = 0.83 < 0.92 &~ 1/4+)\/2 we can compensate
the negative influence of the corner singularities and retain a convergence order of almost 2
in L2(T,). Next we consider the domains €3, s2- On a quasi-uniform mesh the convergence
rate is lowered in all norms. In L?(€,), H'(,) and L%(T,) we observe the approximation
rates 1.35, 0.66 and 1.15, respectively, which fits to the theoretical results of Corollary 3.73 and
Corollary 3.77. Next, if we set 4 = 0.6 < 0.67 =~ A we observe approximately the full order of
convergence in L2(Q,,) and H'(Q2) according to Corollary 3.72. But to achieve a convergence
order of almost 2 in L?(T',,) we choose the stronger mesh grading of = 0.5 < 0.58 ~ 1/4+\/2,
which confirms the estimate of Corollary 3.76.
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3.2 Discretization and error estimates

Example 3.81. Let w > 7/4. We define

b(x) := ((xl - ;)2 + (mg — ;)2> 1/2, = (x1,22) € Q.

The data f and g are chosen as follows

f=0b""cos(Ap) in Q,
g=20 only, j=1,...,m,

with A = 7/w. In Figure 3.4 one can find the discrete solution yy, for w = 37/2 on a graded mesh
constructed by bisection as illustrated in Figure 3.2. Since we do not know the exact solution,
we calculated a reference solution for each w € {27/3,37/4,37/2} on a mesh with mesh size
hrer and with mesh grading parameter p,.; as indicated in Tables 3.19-3.24 in order to be
able to calculate approximate discretization errors and approximate experimental convergence
orders as in Example 3.67. The results are presented in Tables 3.19-3.24. The observations
do not differ fundamentally from those in the previous example which confirms the estimates
of Section 3.2.6. Of course, the theoretical results are not such as perfectly reflected as in
case of a known singular solution, but the proven influence of the corner singularities on the
approximation properties of the discrete solution is apparent.
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3 Elliptic boundary value problems

mesh size h |lexl|r2(0,) eoc  lenllgi,) eoc |enllr2r,) eoc

0.577350 1.31e-02 1.94e-01 5.79e-02

0.288675 3.51e-03  1.90 1.00e-01  0.95 1.63e-02 1.83
0.144338 8.98e-04 1.97  5.09e-02  0.98 4.43e-03 1.88
0.072169 2.26e-04 1.99  2.56e-02  0.99 1.18e-03 1.91
0.036084 5.68e-05 1.99 1.28e-02 1.00 3.12¢-04 1.92
0.018042 1.42e-06 2.00 6.43e-03 1.00 8.19¢-05 1.93
0.009021 3.56e-06  2.00 3.22e-03  1.00 2.14e-05 1.94
0.004511 8.89e-07  2.00 1.61le-03  1.00 5.56e-06 1.94
0.002255 2.22e-07  2.00 8.04e-04 1.00 1.44e-06 1.95

Table 3.13: Discretization errors e, = y — yp, for Example 3.80 with w = 27/3 and =1

mesh size b [lexl|2(0,) eoc  lenllgi,) eoc |enllr2r,) eoc

0.707107 1.59e-02 1.97e-01 7.12e-02

0.353553 4.42e-03 1.85  1.04e-01 092 2.17e-02 1.71
0.176777 1.12e-03  1.98  5.37e-02 096 6.36e-03  1.77
0.088388 2.78e-04 2.01  2.73e-02 0.98 1.83e-03 1.80
0.044194 6.87e-05 2.02  1.38e-02 0.99 5.21le-04 1.81
0.022097 1.70e-05  2.02  6.94e-03 0.99 1.48e-04 1.82
0.011049 4.20e-06  2.01  3.48e-03 099 4.17e-05 1.82
0.005524 1.04e-06  2.01 1.74e-03 1.00 1.18e-05 1.83
0.002762 2.59e-07  2.01 8.74e-04 1.00 3.32e-06 1.83

Table 3.14: Discretization errors ey, = y — yp, for Example 3.80 with w = 37/4 and p =1

mesh size h [lexl|z2(0,) eoc  lenllmi,) eoc |enllr2r,) eoc

0.707107 1.59e-02 1.97e-01 7.12e-02

0.370133 4.69¢-03 1.89  1.05e-01  0.97 2.16e-02 1.84
0.195646 1.26e-03  2.06  5.41e-02  1.05 5.97e-03 2.01
0.103664 3.23e-04  2.14  2.74e-02  1.07 1.58e-03  2.09
0.052560 8.13e-05 2.03 1.38e-02 1.01 4.08e-04 1.99
0.026439 2.04e-05 2.01  6.89-03 1.01 1.04e-04 1.99
0.013258 5.10e-06  2.01  3.45e-03  1.00 2.65e-05 1.99
0.006639 1.27¢-06  2.00 1.73e-03  1.00 6.70e-06  1.99
0.003324 3.19e-07  2.00 8.63e-04 1.00 1.69e-06 1.99

Table 3.15: Discretization errors e, = y — yp, for Example 3.80 with w = 37/4 and p = 0.83
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3.2 Discretization and error estimates

mesh size h HehHLQ(Qw) eoc Heh”Hl(Qw) eoc ||€hHL2(Fw) eoc
0.707107 6.04e-02 2.43e-01 1.22e-01
0.353553 2.34e-02  1.37  1.58e-01 0.63 5.68¢-02 1.10
0.176777 9.05e-03 1.37 1.01e-01 0.64 2.67e-02 1.09
0.088388 3.50e-03 1.37 6.45e-02 0.65 1.24e-02 1.11
0.044194 1.36e-03 1.37 4.10e-02 0.65 5.67e-03 1.12
0.022097 5.27e-04 1.36 2.60e-02 0.66  2.58e-03 1.14
0.011049 2.06e-04 1.36 1.64e-02 0.66 1.17e-03 1.14
0.005524 8.06e-05 1.35 1.04e-02 0.66  5.26e-04 1.15
0.002762 3.17e-05 1.35  6.54e-03  0.66 2.36e-04 1.15

Table 3.16: Discretization errors e, = y — yp, for Example 3.80 with w = 37/2 and pu =1

mesh size b [lenl[z2(q,) eoc |lenllpi,) eoc lenllr2r,) eoc
0.707107 6.04e-02 2.43e-01 1.22e-01
0.403914 2.44e-02  1.62 1.65e-01  0.69  5.37e-02 1.46
0.233893 8.53e-03 192  1.01e-01 091 2.01le-02 1.80
0.135498 2.6le-03 217  5.75e-02  1.03  6.64e-03  2.03
0.070628 7.42e-04 193 3.14e-02  0.93 2.06e-03 1.79
0.036008 2.04e-04 192 1.67e-02 093 6.17e-04 1.79
0.018176 5.48e-05 192 8.77e-03 094 1.80e-04 1.80
0.009131 1.45e-05 1.93  4.56e-03 0.95 5.14e-05 1.82
0.004587 3.80e-06  1.95  2.35e-03  0.96 1.45e-05 1.84

Table 3.17: Discretization errors e, = y — yp, for Example 3.80 with w = 37/2 and u = 0.6

mesh size b [len][z2(q,) eoc |lenllpi,) eoc lenllr2r,) eoc
0.707107 6.04e-02 2.43e-01 1.22e-01
0.425046 2.58e-02  1.67 1.70e-01 0.70  5.46e-02  1.58
0.258029 9.66e-03  1.97  1.06e-01  0.95 2.09e-02  1.92
0.156360 3.01e-03 233  6.09e-02  1.11  6.65e-03  2.29
0.083008 8.33e-04  2.03  3.26e-02  0.99 1.90e-03  1.98
0.042742 2.20e-04  2.00 1.69e-02 099 5.18¢-04 1.96
0.021687 5.69e-05  2.00 8.64e-03 0.99 1.37e-04 1.96
0.010923 1.45e-05  1.99  4.38¢e-03  0.99  3.56e-05  1.97
0.005496 3.66e-06  2.00  2.21e-03 1.00  9.13e-06  1.98

Table 3.18: Discretization errors e, = y — y, for Example 3.80 with w = 37/2 and p = 0.5
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3 Elliptic boundary value problems

@

mesh size h HehHLQ(Qw) oc ”6h||H1(Qw) eoc HehHLz(pw) eoc

0.500000 8.60e-03 4.69e-02 1.69e-02

0.250000 2.30e-03  1.90  2.60e-02  0.85 4.58e-03  1.88
0.125000 5.91e-04 196 1.36e-02 0.94 1.22¢-03 1.90
0.062500 1.49e-04 198  6.92¢-03 097 3.24e-04 1.92
0.031250 3.74e-05  2.00  3.49e-03  0.99 8.50e-05 1.93
0.015625 9.23e-06 2.02 1.74e-03 1.00 2.20e-05 1.95
0.007812 2.19e-06  2.07  8.60e-04 1.02  5.54e-06  1.99

Table 3.19: Discretization errors e, = yrer — yp for Example 3.81 with w = 27/3, p = 1,
hrep = 0.001953 and e = 0.4

mesh size h HShHLQ(Qw)

@D

oc |lenllm(a,y eoc llenllzzr,) eoc

0.500000 1.18e-02 6.62e-02 2.80e-02

0.250000 3.06e-03  1.95 3.45e-02 0.94 7.43e-03 1.92
0.125000 7.86e-04 196 1.78e-02  0.95 2.00e-03 1.90
0.062500 2.00e-04 1.98  9.09e-03 0.97 5.41le-04 1.89
0.031250 5.02e-05 1.99  4.60e-03 0.98 1.47e-04 1.88
0.015625 1.24e-056 2.01  2.31e-03 1.00 3.99e-05 1.88
0.007812 2.94e-06  2.08 1.14e-03 1.02 1.07e-05 1.90

Table 3.20: Discretization errors e, = yrey — yp for Example 3.81 with w = 37/4, pp = 1,
hrep = 0.001953 and e = 0.4

mesh size h [lexllz2(0,) eoc  lenllai,) eoc |enllr2r,) eoc

0.500000 1.79e-02 6.77e-02 3.92e-02

0.250000 4.29e-03  2.06  3.36e-02  1.01  9.70e-03  2.02
0.125000 1.36e-03 1.66 1.67e-02 1.01  2.96e-03 1.71
0.062500 3.24e-04  2.07 8.34e-03 1.00 7.18e-04  2.05
0.031250 8.10e-05  2.00 4.18e-03 0.99 1.81e-04 1.99
0.015625 2.25e-05 1.85  2.08e-03 1.01 4.91e-05 1.88
0.007812 5.27e-06  2.09  1.02¢-03 1.03 1.16e-05  2.09

Table 3.21: Discretization errors e, = yref — yp for Example 3.81 with w = 37/4, p = 0.83,
hrey = 0.001953 and e = 0.4

98



3.2 Discretization and error estimates

mesh size b [len][z2(q,) eoc  |lenllpi,) eoc  lenllr2r,) eoc
0.500000 3.06e-02 1.81e-01 6.17e-02
0.250000 1.07e-02  1.51 1.07e-01  0.76  2.60e-02  1.24
0.125000 3.93e-03 145  6.46e-02  0.72 1.14e-02 1.19
0.062500 1.49¢-03 140  3.97e-02  0.70  5.08e-03  1.17
0.031250 5.72e-04  1.38  2.46e-02  0.69 2.28e-03 1.16
0.015625 2.23e-04 1.36 1.53e-02  0.68 1.02¢-03 1.16
0.007812 8.72e-05  1.35  9.59e-03  0.68 4.57e-04 1.16

Table 3.22: Discretization errors ep = yrey — yp for Example 3.81 with w = 37/2, p = 1,
hrer = 0.001953 and piyer = 0.4

mesh size b [len][z2(q,) eoc  |lenllpi,) eoc lenllr2r,) eoc

0.500000 2.33e-02 1.56e-01 4.61e-02

0.250000 5.94e-03 197 7.64e-02 1.03 1.22¢-02 1.92
0.125000 1.56e-03  1.93  3.96e-02 0.95 3.50e-03 1.80
0.062500 4.29¢-04 1.86  2.10e-02  0.91 1.04e-03 1.76
0.031250 1.08e-04 199 1.05e-02 1.00 2.65e-04 1.97
0.015625 2.77e-05 1.96  5.35e-03  0.97 7.43e-05 1.84
0.007812 7.09e-06 1.96 2.73e-03 0.97 2.11e-05 1.82

Table 3.23: Discretization errors e, = yref — yp for Example 3.81 with w = 37/2, u = 0.6,
hrer = 0.001953 and piper = 0.4

mesh size b [lenl|z2(q,) eoc  |lenllmi,) eoc lenllr2r,) eoc

0.500000 2.10e-02 1.41e-01 4.09e-02

0.250000 5.46e-03 1.94  7.12e-02 098 1.07e-02 1.93
0.125000 1.41e-03 196  3.61e-02 098  2.76e-03  1.96
0.062500 3.57e-04 1.98 1.82e-02 098 7.09e-04 1.96
0.031250 8.96e-05 1.99  9.16e-03  0.99 1.81le-04 1.97
0.015625 2.23e-05 2.00  4.58e-03 1.00 4.53e-05 1.99
0.007812 5.39e-06  2.05  2.25e-03 1.02 1.10e-05  2.04

Table 3.24: Discretization errors e, = yres — yp for Example 3.81 with w = 37/2, u = 0.5,
hyrey = 0.001953 and piper = 0.4
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CHAPTER 4

Neumann boundary control problems

In this chapter we investigate control constrained Neumann boundary control problems gov-
erned by linear and semilinear elliptic partial differential equations in polygonal domains. We
focus on the derivation of error estimates for the concept of variational discretization and the
postprocessing approach, each applied to linear and to semilinear problems. We start with
the consideration of linear problems in Section 4.1. There, we introduce first order necessary
optimality conditions, which are also sufficient for such problems, and regularity results in
weighted Sobolev spaces for the solution. Afterwards, we prove in Section 4.2 quasi-optimal
discretization error estimates on quasi-uniform and graded triangulations for both discretiza-
tion strategies. Numerical experiments for the postprocessing approach, which confirm our
theoretical findings, are presented in Section 4.2.3. Next, in Section 4.3, we discuss semilinear
problems. As we will see, semilinear problems do in general not possess a unique global solu-
tion any longer in contrast to the linear ones. Furthermore, we are faced with locally optimal
solutions. Therefore, we introduce in Section 4.3 not only first order necessary optimality con-
ditions but also second order sufficient optimality conditions. Moreover, we prove for locally
optimal solutions regularity results in weighted Sobolev spaces as in the linear case. The er-
ror analysis for the variational discretization concept and the postprocessing approach can be
found in Section 4.4. For each approach we show in a preliminary step, that there is a certain
mesh size, such that for every local solution of the continuous problem, which satisfies the
second order sufficient optimality condition, there is a local solution of the respective discrete
problem, which converges to the continuous solution. Based on this, we show afterwards that
the concept of variational discretization and the postprocessing approach admit for semilinear
problems the quasi-optimal convergence rates as well. Numerical experiments for the postpro-
cessing can be found in Section 4.4.3. Let us remark that we require for the postprocessing
approach in the semilinear case a slightly stronger structural assumption on the optimal con-
trol compared to the linear one. More precisely, for linear problems we will assume that the
union of all elements, where the optimal control has kinks with the control constraints, is of
order h. This assumption does not suffice for semilinear problems. In addition, we will need
that the number of elements, where the locally optimal control intersects smoothly the control
constraints, is finite, too.
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4 Neumann boundary control problems

Finally, we emphasize that the constant ¢ denotes again a positive generic constant in the
sequel which is independent of the mesh parameter. In contrast to the previous chapter, we do
not track all dependencies of the constants on the data of the optimal control problems. More
precisely, when discussing linear Neumann boundary control problems in Section 4.1, we only
separate the desired state y4 and the optimal control # from the constants, whereas in Sec-
tion 4.4 about semilinear Neumann boundary control problems, the constants may depend on
all data of the problem. The main reason for this is to improve the readability, especially when
discussing the semilinear problems. But, whenever it is necessary to know certain dependencies
of the constants in order to ensure that they are independent of the mesh parameter, we will
state them in detail. To understand the notation in that case, we refer to Remark 3.21.

4.1 Linear problems

In this section we analyze the following linear elliptic Neumann boundary control problem:

L 1 v
Minimize  F(y,u) = ¢y~ vall3a(@) + 2llula.
subject to  u € Uy := {u € L*(T) : uq < u < up a.e. on '},
—Ay+ay=0 in,

| (4.1)
Ophy=u only, j=1,...,m.

We denote this optimal control problem by (F;). The functional F is called cost functional, y,
denotes the desired state and y the state which is associated with the control u by the state
equation (4.1). Furthermore, we call Ug,q set of admissible controls or admissible set.

The precise conditions on the given quantities of problem (F;) are collected in the following
assumption, which we require to hold throughout Sections 4.1-4.2.

Assumption 4.1.

(A1) The domain (2 is a polygonal domain according to Definition 2.17 with m corner points
and boundary I' = (JiL; I';.

(A2) The function yq € C%?(9) is given for some o > 0.

(A3) The regularization parameter ¥ > 0 and the control bounds u, < w, are fixed real
numbers.

(A4) The function « satisfies Assumption 3.1 (A2).

As usual in the context of PDE constrained optimization, we can also consider a reduced formu-
lation of problem (F;) by introducing the so-called control-to-state operator. Using Lemma 3.4
we can define a linear and continuous operator G : L*(T') — H!(Q) that associates an element
u € L*(T) with the unique weak solution y € H*() of (4.1). According to Theorem 2.7 there
is a linear and continuous operator Eo that maps a function y € H'(2) to the same function
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4.1 Linear problems

in L?(€). Thus, we can introduce the linear and continuous operator S : L?(T') — L?(Q2) by
S = E»G. The reduced formulation of problem (P,) is now given by

. 1 v
min J(u) = F(Su,u) = 250 valiaoy + 5 ol (12)

where J is called reduced cost functional. A control 4 € U,y is called optimal or solution of
problem (P;) with associated optimal state y := Su if

J(ﬂ) < J(u) Yu € Uyg.
Next, let us state the Fréchet derivative of the functional J given in (4.2). We will need this
for the derivation of the optimality system below.

Lemma 4.2. The functional J : L?>(T') — R from (4.2) is Fréchet differentiable. Its derivative
at u € L2(T) in the direction v € L*(T) is given by

J (u)v = (Su — yq, Sv) 2y + v(u,v) 2y = (S*(Su — ya) + vu,v) 21y,

where S* : L2(Q) — L?(T') denotes the adjoint operator of S.

Proof. The operator S is linear and continuous. Thus, the Fréchet derivative of the operator
S at u € L*(T) is simply S. Applying the chain rule yields the first equality of the assertion,
cf. [107, Section 2.6]. The second one is obtained by the definition of adjoint operators. O

So far, we do not know how to implement the adjoint operator S*. For that reason we introduce
the partial differential equation

—Ap+ap =2z in (, (4.3)
Opp=0 only, j=1,...,m. '

This problem is uniquely solvable in H(2) for every z € L?(f2), c¢f. Lemma 3.4. Thus, we
can define a linear and continuous operator P : L?(Q) — H!(Q)) by Pz := p where p € H*(Q)
is the weak solution of (4.3) associated with the right hand side z € L?(Q2). The next lemma
relates the operator S* to the operator P.

Lemma 4.3. The adjoint operator S* of S and the operator P satisfy
(S*z,u) 2y = (Pz,u) 2y Yz € L*(Q), Yu € L*(T).

As a consequence there holds (Pz)p = Sz.

Proof. Since Su and Pz are the weak solutions y and p of (4.1) and (4.3), respectively, we can
conclude

(S*z,u) 2y = (2, Su)2(0) = (2,¥)12(0) = aly,p) = (p,u)r2(ry = (P2, u)2(r)

for all z € L*(©2) and u € L*(I') and consequently (Pz)r = S*z. O
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4 Neumann boundary control problems

Before we state the main theorem of this section let us define the adjoint state of a control
u € L*(T') by P(Su — yg) and the projection operator Ij,, ,,1: R = [ug, up] by

Wy ) f = max (ug, min(up, f)).

Theorem 4.4. The optimal control problem (P;) has a unique solution u € Uyq. Let y = Su
and p = P(Su — yq) be the state and adjoint state, respectively, associated with u. Then the
variational inequality

(25 +vu,u — ﬁ)[}(p) >0 Yu € Ugg (4.4)
is satisfied, which can be expressed equivalently by
1
() = iy, ) (—Vﬁ(m)> for a.a. x €T. (4.5)

Moreover, let B;, v;, T7; and k; satisfy the conditions

1> 5> maX(O 1-X;) or Bj=0and1l—X\; <0, (4.6)
2> >max(0,2—-X;) or 7y =0and2—-X\; <0, (4.7)
1>7>max(0,1—-X;) or 75,=0and1—X; <0, (4.8)
3/2> kK > max(—1/2,3/2 - ) (4.9)

for each j € {1,...,m}. Then y and p fulfill the a priori estimates
HgHW;’Q(Q) + Hﬁnga(Q) + HpHW’g"X’(Q) + HﬁHWWZ@O(r) + HﬁHW;vOO(r) + Hﬁ”w}?%r)

< (1l 2y + lalloor @) -

Proof. First, we observe that the admissible set U,q C L?(I') is non-empty, bounded, closed and
convex. Furthermore, the operator S is linear and continuous from L?*(T) to L?(€2). Thus, the
existence and uniqueness of a solution u € U,q4 of problem (P;) can be deduced from e.g. [107,
Theorem 2.14]. According to Lemma 4.2 the functional J is Fréchet differentiable in an open
subset of L?(I") which includes the convex set U,y. Therefore, the variational inequality (4.4)
represents the necessary optimality condition which is also sufficient due to the strict convexity
of J, see e.g. Lemma 2.21 of [107]. The equivalence of the variational inequality (4.4) and the
projection formula (4.5) can be found e.g. in [27] or [107, Section 2.8.4]. To prove the assertion
on the regularity and the a priori estimates we start with the optimal control @ in L?(T") which
implies according to Corollary 3.6 that thereis a t € (1,3/2) such that y € H*(Q). Furthermore
the a priori estimate

1l < clldl ey (4.10)

is valid. For every 3 satisfying (4.6) there holds H'(Q) < L2(Q) — W§’2(Q) and consequently
we can conclude § — yq € W§’2(Q). Therefore, we obtain from Lemma 2.29 and Lemma 3.11

p=P(H—ya) € W5*(Q) = H'() and

191 1) < C||15HW§’2(Q) <clly— deW/gﬂ(Q) <c (||§HL2(Q) + ||deL2(Q)> : (4.11)
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4.2 Discretization and error estimates for linear problems

Furthermore, Theorem 2.12 implies p|r € HY?(T') and

121l zr1/2(ry < ellpll - (4.12)

Since the optimal control w is related to the optimal adjoint state p via the projection for-
mula (4.5), we obtain

1/2
@l g172cey < N [ 1) Z TRy, g
H1/2(F) S ||u L2(T) ‘1'1 —1‘2’2 Sz USzy
_ _ 1/2
B Loy ) —%p(fﬁl)) — My ) (—%p($2)> |2

= ||ullz2(r) + /1“/1“ dsg, dsg,

) 1/2

p

<l 2o +c(//' i mmd%ﬂ .

The last step can easily be verified, if one distinguishes the nine cases —p(z1)/v < ug A

—p(x2) /v < Ug, —p(21)/V < Ua A ug < —P(z2)/V < up, —p(21)/V <ua A —p(22)/V > W,
ug < —p(z1)/v <up N —p(x2)/v < ugq, etc. Thus, we have

lall ey < lullzeay + ellpll gz (4.13)
The embedding H'/?(I') — Wl/ 2 2( I'), which is definitely valid for § satisfying (4.6), yields
together with Lemma 3.11 that Y€ WE %(Q) and
vy < elilyysna ey < il (4.14)
Furthermore, we know according to Theorem 2.7 and Lemma 2.36
H'(Q) = C%71(Q) = N2 THQ) (4.15)

and -
C7(Q) — N27(Q).

Thus, Lemma 3.13, Corollary 3.14 and Corollary 3.15 imply
p oy TP oo+ ||P ooy T ||P ,
||pHW$ (®) ||p||W$ T) HpHWTl (IT) ||pHW§2(F)
< ell§ = yall comint-rn @y < € ([Flloa-10) + 19allcoo@y ) (4.16)

for 4, 7 and & satisfying (4.7), (4.8) and (4.9), respectively. Finally, (4.10)—(4.16) and Theo-
rem 2.7 yield the desired result. O

4.2 Discretization and error estimates for linear problems

In this section we will consider the concept of variational discretization and the postprocessing
approach. But first, let us introduce the discrete versions of (4.1) and (4.3), and based on this
the discrete version of the reduced cost functional J.
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4 Neumann boundary control problems

In Section 3.2.1 we have already introduced the space V}, as the space consisting of piecewise
linear and continuous functions. A discrete solution of the state equation (4.1) is an element
yp, € Vj, that satisfies

a(Yn, vn) = (u,vp) 2@y Yon € Vi, (4.17)
with some u € L?(T") and the bilinear form a : H*(Q2) x H*(2) — R from (3.3). According
to Lemma 3.40 the discrete state equation possesses a unique solution in V;, € H'(Q) for
every u € L?(T"). Therefore, we can introduce the linear and continuous discrete control-to-
state operator Gy, : L2(T') — H'(Q) which maps a control u € L?(T") to Gypu := y via (4.17).
Moreover, we define the discrete analogon Sy, : L?(I') — L?(2) of the operator S by Sj, = E2G},.
The discrete reduced cost functional Jj, : L?(I") — R is now given by

1 v
In(u) :== F(Spu,u) = §H5hu - de%?(Q) + §||U”L2(r)- (4.18)
We also introduce the discrete solution of (4.3) as the unique element py € Vj, that fulfills

a(vn,pr) = (2,0n)12() Yon € Vi (4.19)

with some z € L?(€2). Arguing as for the state we can define the discrete version P, : L?(2) —
H'(Q) of the solution operator P by P,z := p,. The discrete adjoint state of a control
u € L?(I") is the unique element Pj,(Spu —y4) € Vi,. Analogously to the continuous case we
can show the following two lemmas.

Lemma 4.5. The functional Jy, : L*(T') — R from (4.18) is Fréchet differentiable. Its deriva-
tive at w € L*(T) in the direction v € L*(T") is given by
Jh(u)v = (Shu = ya, Spv) r2(q) + v(u,v) 20y = (Sh(Spu = ya) + vu, v) 2y,
where S;; : L*(Q) — L*(T') denotes the adjoint operator of Sh,.
Lemma 4.6. The adjoint operator Sy of Sj, and the operator Py, satisfy
(Shzs w2y = (Phz,w)p2ry V2 € L*(Q), Yu € L*(I)

and consequently (Pnz)r = S 2.

The following lemma will simplify the discussions in the sequel.
Lemma 4.7. Let v € L*(T') and z € L?(Q). The discrete solution operators Sy, P, and S},
admit for 0 < [i < 1 the estimates
1ShollL2(0) < cllvllrzry,
1Pnzllz2(0) < cllzllz2i)s
1Skl L2y < cllzllr2(q)-
Proof. One obtains the validity of the first and second inequality from the embedding H!(£2) —

L%(Q) and Lemma 3.40. The third one is a consequence of Lemma 4.6, the trace Theorem 2.8
and Lemma 3.40, i.e.,

1Shzll2y = 1Pzl 2y < cllPrzllaiq) < cllzllpz(q)-

106



4.2 Discretization and error estimates for linear problems

4.2.1 Error estimates for the concept of variational discretization

The concept of variational discretization was first presented in [60] for distributed control
problems and in [26] for Neumann boundary control problems, cf. also [77] and [61]. This
discretization concept is based on a discretization of the state according to (4.17), whereas the
control is considered as a general function in the continuous admissible set U,4. The discretized
optimal control problem reads in reduced form as follows:

min Jp(u). (4.20)

u€Uqq

Using Lemma 4.5 and Lemma 4.6 we can show the following assertion as in the continuous
case.

Lemma 4.8. The discrete optimal control problem (4.20) has a unique solution uy, € Ugq. Let
Yn = Spup and pp, = Py(Spup —yq) be the discrete state and discrete adjoint state, respectively,
associated with up. Then the variational inequality

(ﬁh + vup,u — ah)LQ(F) >0 Vu € Uyyg (4.21)

18 satisfied.
Next, we are going to derive error estimates for the concept of variational discretization. The
following lemma provides a general error estimate for this concept.
Lemma 4.9. The estimate

vl — inl ey < 105" = S5 (St — ya) |2y + el (S = Sl 20 (4.22)
s valid.
Proof. The proof is given in e.g. Section 7 of [77]. It also holds for graded meshes. We
state it for the sake of completeness. On the one hand we can test the continuous optimality

condition (4.4) with u, € Uy, on the other hand we can test the semi-discrete optimality
condition (4.21) with u € U,q. Adding these two inequalities we obtain

(P — pn +v(u — Up), up — )2y > 0.
Thus, we get
vl|a — anlZ2ry < (B — Photin — @) L2(r)-
After inserting S} (Spu — yq) as intermediate function we can continue with
VHE - ﬁhH%g(F) < (]3 — S;;(Sh’lj — yd), ﬁh - ﬁ)LQ(F) + (S;;(Shﬁ — yd) — ﬁh, Q_Lh — Q_L)Lz(p). (4.23)

Now we estimate both terms separately. According to Lemma 4.6 and the definition of adjoint
operators, we get for the second one

(Sh(Shu — yq) — pn,up — ﬁ)LQ(F) = (S} Sp(u —up), up — ﬂ)LQ(F)
= (Sp(u — Up), Sp(tn — ) r2(0)
= —||Sp(u— ah)HL2(Q) <0. (4.24)
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4 Neumann boundary control problems

To estimate the first term in equation (4.23) we apply the Cauchy-Schwarz inequality to obtain

(P — Sp(Sht = ya), un — W) 2y < |Ip — SK(ShU — ya) |2yl un — @l p2(r)- (4.25)

Merging (4.23), (4.24) and (4.25) together and introducing the intermediate function S} (Su —
Yd) we get

vifa = upll 2y < lp = SR(Sht — ya)llL2ry = 157 (S — ya) — Sp(Sht — ya)ll 2(r)

< (8% = Sp)(Su = ya)ll L2 (ry + 1SK(S — Sh)ul| L2 (- (4.26)

Using the continuity of the operator S} according to Lemma 4.7 we can continue with
155(S = Sn)ullL2(ry < €ll(S = Sh)ullr2(q)- (4.27)
Finally, (4.26) and (4.27) yield the assertion. O

Let us state the main result of this section, the quasi-optimal convergence rates for the concept
of variational discretization.

Theorem 4.10. Let the mesh grading parameters [i are chosen such that f/4 << f/4—|—X/2.
Then the discretization error estimates

1@ — | p2(ry < ch®|In k32 (WHL?(F) + Hdeco,a(Q)) : (4.28)
15 = Gnllze) < b b2 (@l oy + lvallcom@) » (4:29)
15— Prllz2ry + 1P — Brll 2y < ch?[In k3 (||ﬁHL2(F) + ||yd||co,a(0)) (4.30)
hold.
Proof. We get from (4.22)
vlw—unllz2@y < I15™ = Sp)(Su = ya)ll 2y + cll(S = Sw)ullz2(o)- (4.31)

Having regard to Lemma 4.6 we can observe that the first term in (4.31) is nothing else than
the finite element error of the adjoint state in L?(I"). We get with Theorem 3.48 and the
regularity results of Theorem 4.4

1(S* = Sp) (ST — ya) |l L2y < ch?| 1nh|3/2||]5|\wgz/,zo @ S eh? [ B2 ([l ey + [yl cor (@) ) -
o
(4.32)

provided that 1/4 < ji < 1/4 + X/2. The second term in (4.31) is the finite element error of
the state in L?(Q2). Using Lemma 3.41 and Theorem 4.4 we can conclude with ji < X that

I8 = Sw)illzz) < ch®l5lyz2 (o < h? (lallaq) + Moalleon@) - (433)
K

The estimates (4.31), (4.32) and (4.33) yield the desired estimate for the control. To get the
estimate for the state, we introduce the intermediate function Syu, which yields

19 — UnllL2) = 15U — Spuinl|L2(0) < 1S — Sk)ull L2y + [1Sh(@ — un)|[ 22
< (S = Sh)ull L2y + clla — unllL2(r), (4.34)
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4.2 Discretization and error estimates for linear problems

where we used the continuity of the operator Sy, in the last step, cf. Lemma 4.7. We get the
validity of the second assertion by inserting the estimates (4.33) and (4.28) into (4.34). Finally,
we consider the error of the adjoint state on the boundary and in the domain. By introducing
appropriate intermediate functions we can conclude

1P = Pnllz2y + 12 — Prllz2(0)
< (5" =S — va)ll 2y + ISR (& — un)ll 2
+ 1P = Po)(y — va)ll 2 + 1§ — 9n)ll 22(0)
<0S* = S — va)ll2y + (P = Pr) (@ — va)l z2(0) + elly — Unllr2(q), (4.35)

where we used the continuity of the operators S} and P, according to Lemma 4.7. The first
and the third term on the right hand side of (4.35) have already been estimated in (4.32)
and (4.29). We can argue for the second term as for (4.33). This yields for g < A

1P = Po)3 = o) 2@y < Bl 22 ) < b2 (Il ey + lyallons )
—f

which ends the proof. O

Using Corollary 3.42 and Corollary 3.49 instead of Lemma 3.41 and Theorem 3.48, respectively,
in the proof of Theorem 4.10, we get the following corollary.

Corollary 4.11. Let ji = 1 (quasi-uniform mesh), 0 < € < X, and p = min(2, min(1/2+X—#)).
Then the discretization error estimates

1 = @nll 2y < eh? (b2 (] 2y + l9allcor@))
15 = Ul r2() < eh?|In h[*? (||ﬂHL2(F) + ”yd”COJ(Q)) ;
15— Bull 2y + 1P — Bl 2y < ch?|Inhf*/2 (||ﬂHL2(r) + HdeCOvG(Q))

are valid.

4.2.2 Error estimates for the postprocessing approach

This section is devoted to the postprocessing approach, which was first introduced in [87]
for distributed control problems and in [77] for Neumann boundary control problems. This
approach relies on a full discretization of the optimal control problem (P;). Only in a post-
processing step a new control is computed which possesses superconvergence properties. As
for the concept of variational discretization we will approximate the state according to (4.17).
The control will be approximated by piecewise constant functions, i.e., the discrete controls up
will belong to Uy, in general, see Section 3.2.1 for the definition of the space Up. Furthermore,
we want that the discrete controls fulfill the pointwise inequality constraints. For that reason,
we introduce the discrete admissible set U, ﬁd by

UM = Uy NUygq.
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4 Neumann boundary control problems

The fully discretized version of the optimal control problem (F;) can now be stated as

min Jp(up). (4.36)

uhEU;:d

Using Lemma 4.5 and Lemma 4.6 we can argue as in the continuous case to conclude the
following assertion with regard to existence and uniqueness of a solution of (4.36). Actually, one
can also use arguments from finite dimensional optimization, since problem (4.36) is completely
finite dimensional.

Lemma 4.12. The discrete optimal control problem (4.36) admits a unique solution up €
U;fd. Let yp, = Spup, and pp, = Py(Spup — yq) be the discrete state and discrete adjoint state,
respectively, associated with up. Then the discrete variational inequality

(ﬁh + vuy, uh—ﬂh)Lz(p) >0 Yuy, € Uﬁd (4.37)
1s fulfilled.
Based on the results of Section 3.2 we first analyze the fully discrete optimal control prob-
lem (4.36) with respect to its discretization error. Afterwards on page 116 we construct in
a postprocessing step a new control and prove its superconvergence properties. However, the

better approximation properties rely on a structural assumption for the optimal control u of
problem (F;), which we are going to state first. Let

Ky = U E,  Kj:= U E.
Eegh:agéwj('im(E) Eegh:aewj(’;m(E)

Assumption 4.13. Let |K;| < ch with a positive constant ¢ independent of h.

Remark 4.14. This assumption is satisfied in many practical applications. For example it is
fulfilled if the optimal control @ has only a finite number of kinks due to the projection on the
interval [ug,up]. See Section 4 in [77] for a more sophisticated discussion on its validity.

Next, we are going to prove some auxiliary estimates, which are needed for the main result
of this section on page 116. The operator Ry, which appears in the sequel, has already been
defined on page 55.

Lemma 4.15. Let Assumption 4.13 be satisfied. Then the estimate
1Sn(i — Rui)l 2y < ch? (1l 2wy + [vdll oo )
is valid, provided that the mesh parameters [i are chosen such that T/4 < i< T/4 + X/Z

Proof. First, we introduce the function S(u — Rpu) and apply the triangle inequality. This
yields

1Sh(@ = Raw)lr2(0) < [1(Sh = S)(@ = Rpu)l120) + [[1S(@ — Bat) || 22 ()- (4.38)
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4.2 Discretization and error estimates for linear problems

Using the finite element error estimates in the domain from Lemma 3.41, the continuity of
the operators S and Sj, from L?(T") to H(f) according to Lemma 3.4 and Lemma 3.40,
respectively, we can conclude for the first term in (4.38) with @ < A

1(S = Sh) (@ = Buu)||2) < chll(S = Sp)(@ = Rru)|a o
< chHu - Rhu||L2(F) < Ch |U|H1(F)7 (439)

where we additionally used Corollary 3.35 and hg < ch in the last step, cf. (3.70). Next, let
z = S(u — Rpu). Then we get for the second term in (4.38) using Lemma 4.3
IS — Rp) |72y = (S(@ — Ruia), 2) 2(q) = (& — Rytt, $*2) 2(ry = (@ — Riit, P2) (1)
= (@ — Qnu, Pz)r2(r) + (Qntt — Rpu, Pz)r2(r), (4.40)

where we introduced the intermediate function Qpu. Again, we estimate both terms in (4.40)
separately. One obtains for the first term with Corollary 3.38 and hg < ch

(’L_L— Qh’t_t, PZ)L2(F) = Z (ﬂ— Qh’L_L, PZ)LQ(E) S & Z thTL‘Hl(EﬂPZ‘Hl(E)
Ee&y Eeé&y,

Next we apply the discrete Cauchy-Schwarz inequality, Theorem 2.16, Lemma 2.29 and the a
priori estimate from Lemma 3.11. This yields

(@ — Qntt, P2) po(ry < ch?[a| gy | Pzl g (ry < cb?[a] i oyl Pzlly2assq)
< ChQW‘Hl(F)HPZHW%Q ) < Chz‘ﬂ’Hl(F)HZHWg? Q)
1/2—¢€ 1/2—¢

< ch®lul gy |20 20 (4.41)

which holds for 0 < € < 1/2 — max(0,1 — X). For the second term in (4.40) we get with the
Hoélder inequality

(Qnt — Rpu, Pz)p2ry < [|Qnu — Ryul[ oy | P2l Lo ry < | @nu — Rl )l 2ll L2 (), (4-42)

where we additionally used the embedding H'(I') < L°(T) according to Theorem 2.7 and
| Pz|lgrry < ellzllr2(q) as in (4.41). Since Rju is constant on every element E we can continue
with

1Qnu — Rytil|prry = |Qn (@ — Rutt) ey = Y / (4 — Rpu)
Ecé&y E
_Z > ‘/ (u—Rpu)|+ > > ‘/ (u — Rpu) (4.43)
7=0 Ee&), j=0 Ee&,,
ECK) ECK»
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4 Neumann boundary control problems

Using Corollary 3.35 we get for p; > 1/4

1Qua — Faley < | 3 hlBlalwreim + Y 3 Wl
J

Ee&no j=1Ee&y,
ECK1 ECK;
m
+ Z hQIE‘1/2|a|W272(E) + Z Z hQ‘E|1/2|ﬂ‘W2,2 (B)
Eegh’o ]:1 Eegh,j 2(1—;1]-)
ECK> ECK>

m
< ch|K| (|U’W1’°°(K10FO) + ‘mWfLw (Kmrji))

j=1 Hi

m
+ Ch2|K2|1/2 (’u|W2,2(szp0) + Z |ﬂ‘W2,2 (Kgﬂl“].i))

j=1 2(1—py )

< ch? <|U|Wfl’_°;(K1) + |ﬂ|W2,2 (K2)> , (4.44)

2(T—fi)

where we used the discrete Cauchy-Schwarz inequality and Assumption 4.13. Collecting the
results from the inequalities (4.38), (4.39), (4.40), (4.41), (4.42) and (4.44) yields

1Sh(@ — Ry)| g2y < ch? (W\Hl(r) + W\W%f;(;(l) + W\W;gm(;@) : (4.45)

Next, we take into account that @ is given by the projection formula (4.5). We divide the
boundary T" into the boundary parts Z, where u = —p/v, and A, where u = u, or u = up. We
obtain

_ 1
|U‘H1(F) = ’H[ua,ub] <_Vp)‘

1_ 1_
S ’H[u“7ub] <_p>‘ + ‘H[ua’Ub} <_p>
v H1 (I) 14 H1 (.A)

< C’ﬂHl(I) < C|]3’W61,2(F) < CH];HWTzaQ(F)a (4‘46)

H(T)

see also [69, Theorem A.1]. The last step holds due to the embedding WTZ’Q(F) — W61’2(F), cf.
Lemma 2.29. Analogously we get

Ul 100 ey T |02 < c | [plyyree + plyy2. )
‘ |Wfl,ﬂ(K1) | |W22(§7ﬂ)(K2) <|p‘W%ﬁ(K1ﬁI) |p‘W22(§7ﬁ)(K2ﬁI)
<c (|p‘w},oo(r) + ’]5|W2,g (F)) . (4_47)
g (

2(T—f1)

In summary one obtains from the inequalities (4.45), (4.46) and (4.47)

0@ = Rui)lzzqey < ? (18] 2eq0y + Blysosey + lyze ).
I T—i 2(T—j1)
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4.2 Discretization and error estimates for linear problems

Finally, the regularity results of Theorem 4.4 imply for 1/4 < i < 1/4 + X /2

193 — Rl 2y < eh® (2 + il oo o) -
]

Corollary 4.16. Let Assumption 4.13 be satisfied. Furthermore, let [ = T (quasi-uniform
mesh) and 0 < € < X. Then the estimate

1Sn(i — Br)l 22y < ch? (1l 2wy + lvdll oo )

is valid with p = min(2, min(1/2 + X — &)).

Proof. The proof follows the same steps as the proof of Lemma 4.15. We point out the differ-
ences only. Instead of (4.39) we conclude using the finite element error estimates in the domain
from Corollary 3.42 that

1(S = Su) (@ — Rpti) || 2() < chM|(S = Sp) (i — Ruth)|| g1 (e

< chMa — Rpull g2y < ch1+’\|u|H1

with A = min(1, min(X — &)). Next, let # = 3/2 — X+ €and # > 0 and let ¥ = I — X + € and
7> 0. Then using Corollary 3.35 with 7 = I the inequality (4.44) can be replaced by

1Qni — Ryt iy < e | Y hlE||alwie(m) +Z Yo hmniAT €|E||u|Wloo )
Eegho j 1E65h]
ECK, ECK;

T SN S UC T S Dl e Sl LT

Eegh j 1 EGth
ECK2 ECK>
m
< chmln(l mll’l g))‘Kl‘ |u’W100 Klml-\() +Z‘U|W1 OO(K ml—x:t)
7j=1
. . d 3 m
+ Chmln(2,m1n(1/2+)\*g))|K2’1/2 ‘U|W2 2(K>rr0) + Z ’u|W2 ) s mr‘i)
7j=1
< ch? (ya\W;,m(Kl) + \a|w§,2(K2)) , (4.48)
where we used the same arguments as for (4.44). All other steps remain unchanged. O

The following lemma can be interpreted as counterpart of Lemma 4.9. The concept of varia-
tional discretization benefits from the fact, that the admissible sets coincide for the continuous
and discrete problem. In the context of the postprocessing approach this does not hold. We
have to deal with the discrepancy between the continuous admissible set U,; and the discrete
admissible set U ,‘le. For that reason the piecewise constant function Rju appears, which belongs
to the discrete admissible set U, ,‘}d.
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4 Neumann boundary control problems

Lemma 4.17. The inequality
V|| Rpi — anl|72ry < (Rup — Ph, in — Ralh) p2(r (4.49)

15 valid.

Proof. The proof of this lemma is nested in Proposition 4.5 of [77]. In Section 4.4.2 we will
modify the assertion of this lemma. For that reason we recall the proof in detail to highlight
the differences. According to [107, Section 2.8.4] the optimality condition (4.4) also holds
pointwise, i.e.,

(p(z) + vu(z))(u —u(x)) >0 Yu € [ug, up) and for a.a. x € I'.

For every E € &, we choose z as the midpoint Sg of E. Integrating over £ and summing up
over all elements yields

(Rpp + vRpti,u — Rptt) oy >0 VYu e U (4.50)

having regard to the definition of Rj. If we test the variational inequalities (4.50) and (4.37)
with up € U, ;de and Rpu € U, ,‘fd, respectively, we can conclude by adding both inequalities

(Rnp — pn + v(Rpu — up), up — Rhﬂ)m(p) > 0.

Rearranging terms yields the assertion. O

Next, we show that Rju is closer to u, than to u in general.

Lemma 4.18 (Supercloseness). Let Assumption 4.13 and the condition 1/4 < i < 1/4 4 X/2
be fulfilled. Then the estimate

|Rnti — @l 2(ry < ch?|Inh[3/? <||ﬂ||L2(r) + ||yd||covo(0))

holds true.

Proof. The proof relies on Lemma 4.17. Inserting appropriate intermediate functions into (4.49)
yields

V|| Ry — | Zeqry < (Bpp — by tn — R@t) 2y + (B — Sy (Sw Rt — ya), an — Ruit) 2(r)
+ (Sh(ShRrt — ya) — Pn, tn — Rpt) r2(r).- (4.51)

We are going to estimate each term on the right hand side of (4.51) separately. Since u, — Rpu
is constant on every boundary element FE we obtain for the first term

(Rnp — P, up — Rutl) 2y = Y /E(Rhﬁ — p)(up — Rpu)

Ee&y
=" Y (un — Rpu), / (Rnp — D).
j=0 E€E) ; E
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4.2 Discretization and error estimates for linear problems

Using Corollary 3.35 we can conclude as in the proof of Lemma 4.15 for 1/4 < ji < 1/4+ X/2

(Rnp — p,un — Rptt) 2(1y

< ch? ( SOBMY | — Bui)| 1Blweecm) + >0 D0 1B |(@n — Ruw) | 1Bl (E))

Begn, =1 Beey, 2(1—py )

m
=ch® | Y |lan — Rutll 2wy plwzem + D D Nan — Buill2mblyze (g
Begn, =1 Beey, 2(1—py)

< ch?||tp — Ryt r2(r |25|W22(,§ ) < ch?||tp — Ryt 2(r) (||ﬂ||L2(r) + ||yd||co,a(§2)> . (4.52)
— K

The last two inequalities hold with respect to the discrete Cauchy-Schwarz inequality and
Theorem 4.4. For the second term in (4.51) we get with the Cauchy-Schwarz inequality

(P — Sh(ShRuU — ya), un — Rpu) 2y < ||p — Sp(ShBat — ya) |l 20y un — Rl p2r)-

We again introduce intermediate functions, apply the triangle inequality and use the continuity
of the operator S; from L?() to L?*(T) according to Lemma 4.7. By this we get

1P — SK(ShRrt — ya)l|L2ry = [1S™(Y — ya) — Sp(ShBRrt — ya))ll L2y
<(S* = Sp) (¥ — ya)ll L2y + [1S5(S — Sn)ull L2y + 1555k (4 — R L2 (ry
< I(S™ = SR — va)ll2y + cll(S = Sh)ul| L2y + cllSh(u — Rp)|[22(0)-

Having regard to Lemma 4.6, we observe that the first term is a finite element error on the
boundary for the adjoint sates. The second one represents a finite element error in the domain
for the sates. Thus, we can use Theorem 3.48, Lemma 3.41 and Lemma 4.15. This yields

(P — Sh(ShRyU — ya), un — Rpt) r2(r
< ch?|Inhf*/? (Hﬁ”wf»oo @ + 10lly22 o) + lallrzw) + ’decovff(Q)) lun — Rpullp2(r
8/2—2j -

< b2 (|[al| 2y + 1yl oo @) 1Tn — Badll 2y (4.53)

for T/a<fi<1/4+ X/Q, where we used the regularity results of Theorem 4.4 in the last step.
Having in mind the definition of pj, and S}, we get for the third term in (4.51)

(Sh(ShBrt — ya) — Prs un — Bptt) g2y = (Sp(Sh(Brt — up)), up — Rpt) p2(r
= (Sn(Rn@ — ), Sp(n — Rptt)) 20y = — | SRl — n)[|72(0) < 0. (4.54)

Finally the inequalities (4.51)—(4.54) imply the desired result. O

Corollary 4.19 (Supercloseness). Let Assumption 4.13 be fulfilled. Moreover, let [i = T
(quasi-uniform mesh), 0 < €< X and p = min(2, min(1/2 + X — €)). Then the estimate

| Ryt — tp 2y < ch?|Inh[*? (H’L_LHB(F) + Hdeco,v(Q))

s valid.
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4 Neumann boundary control problems

Proof. The proof is a word-by-word repetition of the proof of Lemma 4.18, if one uses Corol-
lary 3.35 with 7 = I, Corollary 3.49 instead of Theorem 3.48, Corollary 3.42 instead of
Lemma 3.41, and Corollary 4.16 instead of Lemma 4.15, i.e., we get instead of (4.52)

(Bpp — P, un — Bpu) 2y < chPllan — Byt 2oy ply 22 py
< ch?liin — Rl ey (1l 2y + Il o))
with @ =3/2— X+ ¢ & >0 (see also the proof of Corollary 4.16) and instead of (4.53)
(P — Sp(ShBRpt — ya), un — Rptt) L2 (ry
< e (W0 B2l yzee gy + 1)y 22y + 1 Ulotry + o) ) 1w = Rallay
< ch? |l h*'2 (|[al| ey + 1yall oo @) lEn = Brill z2ry
with7 =2 - X+&7>0,f=1-X+¢& §>0and \ = min(2, min(2(X — &))). O

Now, let us state the main result of this section. We define the projection 4y of pj, by

- 1_
Up = iy, ) <_1/ph) .

Note that this projection is piecewise linear and continuous, but this postprocessed control
does not belong to the discrete admissible set and even not to Vf? in general.

Theorem 4.20. Let Assumption 4.13 be satisfied. Then the discretization error estimates
19— Gill 2y < b3 ([l 2y + lvallcor(@))
15 — Brll 2y + 15 — Bnll2i) < ch?|Inh|3/? (|WHL2(F) + Hdeoo,o(Q)) :
& — @nll 2y < b kP2 (] o) + l9all oo (@)

hold, provided that the grading parameters i fulfill the condition 1/4 < i < 1/4 + X/2

Proof. Introducing intermediate functions, applying the triangle inequality and using the con-
tinuity of Sy, from L?(T) to L?(2) according to Lemma 4.7 yields

19 = unllz2@) < I1(S = Sh)ullpz() + [1Sh(u — Rpu)l| 2 () + [[Sh(Rru — un)l 22
< (S = Sh)ullp2eq) + [1Sk(4 — Rati) || 2(q) + cllRptt — @nll L2(ry.-

If we apply the finite element error estimates in the domain from Lemma 3.41, Lemma 4.15,
Lemma 4.18, and the regularity results of Theorem 4.4, we obtain for 1/4 < i < 1/4 + \/2
that

1= Gl acoy < b (122 ) + o) + lallonsiey
—K

< ch?|Inh[?/? (HaHLg(F) + HdeCO,U(Q)) : (4.55)
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4.2 Discretization and error estimates for linear problems

As in (4.35) the error of the adjoint state on the boundary and in the domain can be estimated
by

1P = prllzzy + I = Prlle) < 1S = Sp) (@ — ya)llzry + (P — Pr)(Y — va)llL2(o)
+clly — Unll 2

Moreover, by employing the finite element error estimates of Lemma 3.41 and Theorem 3.48,
together with Lemma 4.6, and (4.55), we get

12— Prll2y + 1P — Pallz20) < ch?|In h|/? (HﬂHB(F) + Hyd”co,v(ﬁ)) (4.56)

if T/4 <ji<1/4+ X/Z Finally, we observe that the projection operator Il,, ,,] is Lipschitz
continuous (cf. also the proof of Theorem 4.4). This implies together with (4.56)

1 1
i — _ o _25)—m 25 <clp—p
@ — tnllr2(r) H [ua,ub]( VP) [ua,ub]( VPh)HLQ(F)_CHP prllz2m)

< ch? A2 (|l 2y + 1l oo o) -
This ends the proof. O
Using Corollary 3.42, Corollary 4.16, Corollary 4.19 and Corollary 3.49 instead of Lemma 3.41,

Lemma 4.15, Lemma 4.18 and Theorem 3.48, respectively, in the proof of Theorem 4.20, we
get the following assertion for quasi-uniform meshes.

Corollary 4.21. Let Assumption 4.13 be satisfied. Furthermore, let i = 1 (quasi-uniform
mesh), 0 < € < A\, and p = min(2, min(1/2 + X — €)). Then the discretization error estimates

15 = Gnll 20y < eh?| b2 (a2 + lvalleor @) »
1P = pullz2ry + 1P — Prllr2) < ch’|In h|3/2 (”71HL2(F) + Hyd||co,o(ﬁ)) ;
= @nll 2y < e[ kP2 (] 2y + N9l oo @)

are valid.

4.2.3 Numerical example for the postprocessing approach

Now, let us present two numerical examples which illustrate the theoretical estimates of the
previous section for the postprocessing approach. Let the computational domain €2, be that
of (3.142). In both examples we numerically solve the Neumann boundary control problem

(Pez)
Minimize 1y~ yalla) + gluliee + [ o
2 (Qu) T 9 IHILA(Ty) T, ?
subject to  u € Uyg := {u € L*(Ty,) : uq < u < up a.e. on Ty},

—Ay+y=1f in €,
Ohy=u+gs only, j=1...,m.
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4 Neumann boundary control problems

This control problem differs from (F) in the additional term [i. g1y in the cost functional and
the additional functions f and go on the right hand side of the state equation. But one can
analyze this problem in an analogous way. The optimality system of problem (P.;) can be
written as

—Ay+y=7f in Q,

OnYy = u+ go only, j=1,...,m,
—Ap+p=y—ya in €L,

Onp = g1 onl;, j7=1,...,m,

1 .
= Iy, 0 (—Vp> onl';, j=1,...,m.

As we will see in the first example, we benefit from the additional terms. These enable us
to choose the data such that we can state an exact solution, which has exactly the proven
regularity. In the second example we set the additional terms to zero and the remaining data
as in Assumption 4.1. Thus, we are in the framework of the previous section. Then we use a
reference solution on a finer mesh for the purpose of comparison.

If we discretize the state equation by linear finite elements and the control by piecewise constant
functions as described in the previous section and if we further use the notation introduced in
the beginning of Section 3.2, we end up with the discrete optimal control problem

. 1 v
Minimize §|| E YOk — yd”%z(gw) + B g Ui“ekH%Q(Fw) + E yk/ 919k,
kelx kelg kelx w

subject to  uy € [ug,up), k € I,

> yk/ﬂ (v¢k'v¢i+¢k¢i):/g f¢i+/r GPoi+ Y Uk/F expi, Vi€ Ix.

kelx kelg

Its discrete optimality system can be formulated as

Zyk/

Q

(Vér - Vi + drdi) — > Uk/r ex P :/Q f¢z’+/r 920i, Vie lx,

kelx kelg
oo [ (VoeVoit o) - S [ o= [ waoit [ g Vielx,
kelx Qo kelx Q) Qo Ty

kelx

(Z pk/ drei +Vui/ e?) (vi —u;) >0, Yv; € [uq,up), Vi € Ig.
T, I,

The implementation is accomplished as in Section 3.2.5. But note that one has to extend the
algorithms such that one can calculate

/ erp; Vk€lg,Vie Iy (4.57)
Ty

and
/ e? Vielg. (4.58)
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4.2 Discretization and error estimates for linear problems

In order to solve the discrete optimality system we use a primal-dual active set strategy as
described in [107, Section 2.12.4]. We also mention [19], [66] and [75].

Now let us present the specific numerical examples.

Example 4.22. Let us set v = 1, u, = —0.5 and up = 0.5. Moreover, the data f, y4, g1 and
go are chosen in the following way

f =1 cos(\p) in Q,
yq = 21 cos(\p) in Q,
g1 = —0hp (r’\ cos(Acp)) only, j=1,...,m,

go = Oy (r>‘ cos()\go)) — My ) (r/\ cos()«p)) onTy, j=1,...,m,

with A = 7 /w. Then the unique solution of this problem is given by

7 =1 cos(\p) in Q,
p=—1"cos(\p) in Q,,
U = Iy, 4] (r’\ cos()«p)) onTy, j=1,...,m,

which has exactly the singular behavior we have proven. One can find the discrete state yp,
the discrete adjoint state pj, and the postprocessed control 4y in Figures 4.1-4.3 for w = 37/2
plotted on a graded mesh with 4 = 0.5 and R = 0.4 which was generated by a transformation
of the nodes. We calculated the discretization errors for the state and the adjoint state in
L?(£,) and for the postprocessed control in L?(T,,) for the angles w € {27/3,3n/4,3n/2},
different mesh sizes and different mesh grading parameters. The grading is established by
a transformation of the nodes, see Section 3.2.5 for details. Moreover, we determined the
corresponding experimental orders of convergence as in Example 3.66. The results are given in
Tables 4.1-4.5. For an interior angle of 27 /3 we observe on quasi-uniform meshes a convergence
rate equal to 2 or close to 2 in all three variables as expected according to Theorem 4.20. In case
of an interior angle of 3w /4 and p = 1 the error of the postprocessed control behaves as proven
in Corollary 4.21, i.e., the experimental order of convergence is about 1.82. However, the state
and the adjoint state are approximated with a rate of 2 which is better than expected. Such an
effect has already been analyzed for unconstrained Dirichlet boundary control problems in [78].
In that paper, improved estimates in L?(€2,,) for the state and adjoint state are shown by means
of better estimates in weaker norms for the control and the state, respectively. But to the best
of our knowledge there are no references, where this is done for control constrained Neumann
boundary control problems. Next, if we choose = 0.83 < 0.92 ~ 1/4 4+ \/2 we retain the full
order of convergence for the postprocessed control as shown in Theorem 4.20. For the domain
237 /2 We see on a quasi-uniform mesh an approximation rate of about 1.15 for the postprocessed
control which fits to the theoretical results of Corollary 4.21. For the state and the adjoint
state we observe a convergence order of about 1.35 which is again higher than expected. Thus,
one can conjecture that results comparable to those of [78] also hold for control constrained
Neumann boundary control problems. Finally, if we choose u = 0.5 < 0.58 ~ 1/4 + \/2
we achieve the full convergence order of about 2 in all variables, which we have shown in
Theorem 4.20.
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4 Neumann boundary control problems
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Figure 4.1: Solution g, of Example 4.22 (left) and solution g, of Example 4.23 (right) on Q3. /o
with graded mesh (= 0.5, R = 0.4)
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Figure 4.2: Solution pj, of Example 4.22 (left) and solution py, of Example 4.23 (right) on Q3. /o

with graded mesh (= 0.5, R = 0.4)
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Figure 4.3: Solution @y, of Example 4.22 (left) and solution @y, of Example 4.23 (right) on Q3. /o

with graded mesh (= 0.5, R = 0.4)
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4.2 Discretization and error estimates for linear problems

Example 4.23. We set v =1, u, = —0.15, up = 0.15 and w > 7/4. We define

b(x) == ((ml — ;)2 + (mg — ;)2> 1/2, r = (x1,22) € Q.

Furthermore, the data f, y4, g1 and go are chosen as follows

f=0 in Q,,
ya = —b"cos(Ap) in Q,
g1 =0 only, j=1,...,m,
g2 =0 only, j=1,...,m,

with A = 7w/w. In Figures 4.1-4.3 the discrete state yp, the discrete adjoint state pj and
the postprocessed control @y, are illustrated for w = 37/2 on a graded mesh with p = 0.5
and R = 0.4 generated by a bisection algorithm as described in Section 3.2.5. Tables 4.6—
4.10 contain the discretization errors for the state and adjoint state in L2(€),) and for the
postprocessed control in L?(I',) for different interior angles w € {2m/3,3m/4,3m/2}, different
mesh sizes and different mesh grading parameters, where the grading is implemented by a
bisection algorithm as in Section 3.2.5. Since we do not know the exact solution of this
problem we used, for the purpose of comparison, reference solutions on meshes with mesh size
hyey and mesh grading parameter ji,.; as indicated in the different tables. In each case study
the approximate experimental orders of convergence are determined as in Example 3.67. The
observations do not differ significantly from those in the previous example. However, the usage
of a reference solution instead of an exact solution does not produce results, which fit such
as perfectly to the theory as in the foregoing example. But the essential effects of the corner
singularities are apparent.

mesh size h Hg_thLQ(Qw) eoc ||p—pullr2@,) eoc Ha—ahHLz(Fw) eoc

0.577350 1.85e-02 9.78e-03 4.40e-02

0.288675 4.45e-03 2.06 3.11e-03 1.65 1.31e-02 1.75
0.144338 1.18e-03 1.92 7.73e-04 2.01 3.66e-03 1.84
0.072169 2.99¢-04 1.98 1.93e-04 2.00 9.98e-04 1.87
0.036084 7.46e-05 2.00 4.90e-05 1.98 2.68e-04 1.90
0.018042 1.88e-05 1.99 1.22e-05 2.01 7.14e-05 1.91
0.009021 4.72e-06 2.00 3.03e-06 2.00 1.89¢-05 1.92
0.004511 1.18e-06 2.00 7.57e-07 2.00 4.96e-06 1.93
0.002255 2.96e-07 2.00 1.89e-07 2.00 1.30e-06 1.93

Table 4.1: Discretization errors for Example 4.22 with w = 27/3 and =1
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mesh size b ||y — Unllz2,) eoc  ||p—pullre,) eoc  |[u—dnlp2r,) eoc
0.707107 3.89e-02 1.56e-02 5.92e-02
0.353553 9.76e-03 1.99 4.29e-03 1.86 1.91e-02 1.63
0.176777 2.27e-03 2.10 1.14e-03 1.91 5.81e-03 1.72
0.088388 5.84e-04 1.96 2.67e-04 2.09 1.71e-03 1.76
0.044194 1.44e-04 2.02 6.53e-05 2.03 4.94e-04 1.79
0.022097 3.63e-05 1.99 1.58e-05 2.04 1.42e-04 1.80
0.011049 9.07e-06 2.00 3.89e-06 2.02 4.04e-05 1.81
0.005524 2.27e-06 2.00 9.59e-07 2.02 1.15e-05 1.82
0.002762 5.67e-07 2.00 2.38e-07 2.01 3.25e-06 1.82

Table 4.2: Discretization errors for Example 4.22 with w = 37/4 and p =1

mesh size b ||y — Ynllr2,) eoc [P —Dullr2,) eoc  ||u—dnllr2r,) eoc
0.707107 3.89e-02 1.56e-02 5.92e-02
0.370133 1.00e-02 2.09 4.48e-03 1.93 1.89e-02 1.77
0.195646 2.43e-03 2.23 1.24e-03 2.01 5.35e-03 1.97
0.103664 6.30e-04 2.12 3.05e-04 2.21 1.43e-03 2.08
0.052560 1.57e-04 2.04 7.64e-05 2.04 3.71e-04 1.99
0.026439 3.96e-05 2.01 1.90e-05 2.03 9.53e-05 1.98
0.013258 9.91e-06 2.01 4.74e-06 2.01 2.42e-05 1.98
0.006639 2.48e-06 2.00 1.18e-06 2.01 6.14e-06 1.99
0.003324 6.19e-07 2.00 2.96e-07 2.00 1.55e-06 1.99

Table 4.3: Discretization errors

Example 4.22 with w = 37/4 and p = 0.83

mesh size b [|§ — Ynllr2,) eoc [P —Dullr2,) eoc ||@—dnllr2r,) eoc
0.707107 8.56e-02 6.16e-02 1.06e-01
0.353553 3.26e-02 1.39 2.30e-02 1.42 4.85e-02 1.12
0.176777 1.31e-02 1.32 8.59e-03 1.42 2.50e-02 0.95
0.088388 5.07e-03 1.36 3.28e-03 1.39 1.19e-02 1.08
0.044194 1.95e-03 1.38 1.26e-03 1.37 5.50e-03 1.11
0.022097 7.62e-04 1.36 4.88e-04 1.37 2.53e-03 1.12
0.011049 2.97e-04 1.36 1.90e-04 1.36 1.15e-03 1.14
0.005524 1.17e-04 1.35 7.43e-05 1.36 5.20e-04 1.14
0.002762 4.59e-05 1.35 2.92e-05 1.35 2.34e-04 1.15

Table 4.4: Discretization errors for Example 4.22 with w = 37/2 and p =1
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mesh size h Hg_thLZ(Qw) eoc Hﬁ_ﬁhHL2(Qw) eoc Hﬂ—ﬁhHLz(Fw) eoc

0.707107 8.56e-02 6.16e-02 1.06e-01

0.425046 3.80e-02 1.59 2.47e-02 1.80 4.89e-02 1.51
0.258029 1.35e-02 2.08 9.19e-03 1.98 1.82e-02 1.98
0.156360 4.21e-03 2.32 2.83e-03 2.35 5.81e-03 2.28
0.083008 1.17e-03 2.03 7.80e-04 2.03 1.67e-03 1.97
0.042742 3.08e-04 2.00 2.06e-04 2.01 4.59e-04 1.95
0.021687 7.96e-05 2.00 5.32e-05 2.00 1.22¢-04 1.95
0.010923 2.03e-05 1.99 1.36e-05 1.99 3.19e-05 1.96
0.005496 5.13e-06 2.00 3.42e-06 2.00 8.22e-06 1.97

Table 4.5: Discretization errors for Example 4.22 with w = 37/2 and p = 0.5

mesh size b [|Urer — Unllz2,) €oc¢  ||Drey — Dullzz,) €oc  |trey — @nllz2r,) eoc

0.500000 6.44e-03 9.32e-03 6.31e-03

0.250000 1.47e-03 2.14 1.58e-03 1.76 1.27e-03 2.31
0.125000 3.53e-04 2.06 4.21e-04 1.91 3.43e-04 1.89
0.062500 8.92e-05 1.98 1.07e-04 1.97 9.78e-05 1.81
0.031250 2.21e-05 2.01 2.71e-05 1.99 2.74e-05 1.83
0.015625 5.48e-06 2.01 6.75e-06 2.01 7.42e-06 1.89
0.007812 1.28e-06 2.10 1.65e-06 2.03 2.00e-06 1.89

Table 4.6: Discretization errors for Example 4.23 with w = 27/3, u = 1, hycy = 0.001953 and
Href = 0.4

mesh size b [|Urey — Ynllr2@,)  €0c  |[Prey — Dullz,)  €oc  |lref — @nllz2r,) eoc

0.500000 6.80e-03 8.92¢-03 7.13e-03

0.250000 1.82e-03 1.90 2.37e-03 1.92 1.65e-03 2.11
0.125000 4.46e-04 2.03 6.21e-04 1.93 3.88e-04 2.09
0.062500 8.48e-05 2.40 1.71e-04 1.86 1.22e-04 1.67
0.031250 3.20e-05 1.41 3.87e-05 2.14 2.27e-05 2.42
0.015625 7.80e-06 2.03 9.65e-06 2.00 5.80e-06 1.97
0.007812 1.78e-06 2.13 2.39e-06 2.01 1.73e-06 1.74

Table 4.7: Discretization errors for Example 4.23 with w = 37/4, p = 1, hycy = 0.001953 and
Hrep = 0.4
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mesh size b ||Ures — Unll2@,)  €0¢  |Pres — Prllzz.)  €oc  |drey — Unll2r,) eoc

0.500000 1.19e-02 9.19e-03 1.20e-02

0.250000 2.77e-03 2.10 2.36e-03 1.96 2.92e-03 2.04
0.125000 9.33e-04 1.57 6.54e-04 1.85 8.95e-04 1.71
0.062500 1.96e-04 2.25 1.78e-04 1.88 2.40e-04 1.90
0.031250 5.89e-05 1.73 3.74e-05 2.25 5.06e-05 2.24
0.015625 1.68e-05 1.81 9.61e-06 1.96 1.40e-05 1.86
0.007812 3.76e-06 2.16 2.41e-06 1.99 3.56e-06 1.97

Table 4.8: Discretization errors for Example 4.23 with w = 37/4, u = 0.83, hy..y = 0.001953
and pi.p = 0.4

mesh size b ||Urey — Unllz2,)  €o¢  |Dref — Dullre,) €oc  |Urer — @nllr2r,) eoc

0.500000 2.02e-02 2.40e-02 6.85e-03

0.250000 8.18e-03 1.31 7.86e-03 1.61 2.87e-03 1.26
0.125000 3.07e-03 1.41 2.78e-03 1.50 1.71e-03 0.74
0.062500 1.14e-03 1.42 1.05e-03 1.40 1.23e-03 0.48
0.031250 4.27e-04 1.42 4.08e-04 1.37 6.85e-04 0.84
0.015625 1.66e-04 1.36 1.57e-04 1.37 3.52e-04 0.96
0.007812 6.35e-05 1.39 6.20e-05 1.34 1.71e-04 1.05

Table 4.9: Discretization errors for Example 4.23 with w = 37/2, u = 1, hycy = 0.001953 and
Uref = 0.4

mesh size b ||Uref — Unll2@,)  €0¢  |Pres — Prllzz.)  €oc  |trey — Unll2r,) eoc

0.500000 1.26e-02 1.71e-02 9.46e-03

0.250000 2.83e-03 2.15 4.67e-03 1.87 2.66¢-03 1.83
0.125000 8.08e-04 1.81 1.09e-03 2.10 7.99e-04 1.73
0.062500 1.92e-04 2.08 2.97e-04 1.88 2.34e-04 1.77
0.031250 4.86e-05 1.98 7.12e-05 2.06 6.09e-05 1.94
0.015625 1.22e-05 1.99 1.83e-05 1.96 1.62e-05 1.91
0.007812 2.95e-06 2.05 4.59¢-06 1.99 4.25e-06 1.93

Table 4.10: Discretization errors for Example 4.23 with w = 37/2, u = 0.5, hy..y = 0.001953
and fi.p = 0.4
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4.3 Semilinear problems

4.3 Semilinear problems

In this section we analyze the following semilinear elliptic Neumann boundary control prob-
lem:

. 1 v
Minimize F(y,u) := 5lly — yall7z(0) + 5”“”%2(1“)’
subject to  u € Uyg := {u € L*(T) 1 uy < u < up a.e. on T'},
—Ay+d(,y) =0 in Q,

’ (4.59)
Opy=u only, j=1,...,m.

In all what follows we denote this optimal control problem by (Ps). The nomenclature of the
given quantities in (Py) is as for linear Neumann boundary control problems. We call F' cost
functional, y4 desired state and U, set of admissible controls or admissible set. Furthermore,
we denote by y the state and by u the control which are coupled by the state equation (4.59).

We suppose that the following conditions hold throughout Sections 4.3—4.4.

Assumption 4.24.

(A1) The domain € is a polygonal domain according to Definition 2.17 with m corner points
and boundary I' = J/L, T';.

(A2) The function yg4 € C%7(Q) is given for some ¢ > 0.

(A3) The regularization parameter v > 0 and the control bounds wu, < w, are fixed real
numbers.

(A4) The function d = d(x,y) : Q x R is measurable with respect to = € Q for all fixed y € R,
twice continuously differentiable with respect to y for almost all x € €2, and

d
gy(:v,y) >0 foraa. xeQandyecR.

Let d(-,0) € L*(Q) and giygl(-,O) € L>®(Q). Moreover, for all M > 0 there exists a
constant Ly ps > 0 such that d satisfies

&d &d
T?Jj(x7y1) - —.(x,yg)

oy < Lamlyn —y2|, j=0,2,

for a.a. z € Q and y1,y2 € R with |y;| < M, i = 1,2. Furthermore, we require for all
M > 0 that there is a constant L4 s > 0 such that

od od
gy(fﬁ,yl) - 87;(3:2’”)

< Lgu (|71 — 22]” + |y1 — v2l)

for all 1,22 € Q and y1,y2 € R with |y;| < M, i =1,2, and o from (A2).

(A5) There is a subset Eq C 2 of positive measure and a constant cq > 0 such that g—Z(az, y) >
CcQ in EQ x R.
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4 Neumann boundary control problems

The following remark is with respect to the notation in the sequel.

9%d

Remark 4.25. To shorten the notation we will write d, and dy, instead of % and el

respectively.

Now, let us turn our attention to the analysis of the continuous optimal control problem. Based
on Lemma 3.20 we can introduce the control-to-state mapping

G:L*T) = HY(Q) N C'Q), G(u) =y, (4.60)

that assigns to every control v € L?(T") the unique weak solution y € H' () N C%(Q) of the
state equation (4.59). By this we can reformulate problem (Py) and we obtain its reduced
formulation

. 1 v
min J(u) := F(G(u),u) = Sl|G(u) - yal 120 + 5 lulZar). (4.61)
uelUgyq 2 2
where the functional J denotes again the reduced cost functional. As in the linear elliptic case
we call a control u € Uyq optimal or solution of problem (Py) with associated state y = G(u)
if

J(u) < J(u) Yu € Ugg.

Let us remark that the reduced cost functional J is non-convex in general due to the semilinear
state equation. Therefore, we cannot expect a unique solution of the optimal control problem.
Moreover, we have to deal with locally optimal solutions which are defined as follows: we
denote a control 4 € U,y locally optimal or local solution of (Py) in the sense of L?(T) if there
exists an € > 0 such that

J(u) < J(u) Yu € Uyg N Be(u),

where the L2-ball B.(u) around u with radius € is defined by
Be(w) = {u € LA(D) : [ju - al| 2(ry < €} -

Next, we would like to derive the optimality system or rather the first order necessary optimality
conditions for problem (Py) as in the linear elliptic case. This requires first order Fréchet
derivatives of the control-to-state operator G and the reduced cost functional J. Moreover,
due the non-convex character of problem (Py), as already mentioned above, a solution of
the corresponding first order optimality system represents not necessarily a local solution.
Therefore, we have to deal with second order sufficient optimality conditions and consequently
we require Fréchet derivatives of second order of the control-to-state mapping G and the
reduced cost functional J.

Note that we only need Assumptions 4.24 (A4)—(A5) for the validity of the following lemma.

Lemma 4.26. The mapping G : L*(T') — HY(Q) N C%(R), defined by (4.60) is twice continu-
ously Fréchet differentiable. Moreover, for all u,v € L*(T), G'(u)v = y, € HY() is defined as
the unique weak solution of

—Ayy +dy(-,y)yo =0 in Q,

. (4.62)
Opyp =v only, j=1,...,m,
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4.3 Semilinear problems

where y = G(u). Furthermore, for every u,vi,v2 € L*(T), G"(u)[v1,ve] := (G"(uw)v1)ve =
Yoy.0o € HY(Q) is the unique weak solution of

—AYuy vy + dy('ay)yvhw = _dyy(‘v y)yv1yv2 in €2,

) (4.63)
OnYvy vy =0 only, j=1,...,m,

where y = G(u) and y,, = G'(u)v;, i =1,2.

Proof. The proof is based on the implicit function theorem and can be found in e.g. [32,
Theorem 3.1]. We also refer to [27, Theorem 2.4] and [107, Section 4.10.3 and Section 4.10.6].
O

Next, we introduce the adjoint state p € H'(Q) as the unique weak solution of the adjoint
equation
—Ap+dy(,y)p =y —ya inQ,
Onp =10 onl;, j7=1,....m,
where y € L>°(Q) is given. According to Assumptions 4.24 (A4)—(A5) we have dy(z,y(x)) >0
for a.a. @ € Q, dy(z,y(z)) > cq for a.a. & € Eq. Furthermore, we can conclude

(4.64)

dy (s y) — dy(-,0)l| () < cllyll e (@)
with a constant ¢ = c(||y|| L (q)) and consequently
ldy (> )l L) < lldy (5 y) = dy(- 0)[[ (o) + lldy (- 0) | oo ()
< cllyllzee) + lldy (-, 0)l[ (@) < ¢ (4.65)

with a constant ¢ = c¢(||y[|z(q)). Thus, Lemma 3.4, the regularity of y4 according to As-
sumption 4.24 (A2) and the Lipschitz continuity and regularity of d, from Assumptions 4.24
(A4)-(A5) imply the well-posedness of (4.64) for every y € L>(£2). Consequently, we can in-
troduce an operator P : L>®(Q)) — H(Q) by P(y) := p where p € H'(f2) is the weak solution
of (4.64) associated to y € L*°(Q2). The adjoint state allows us to state expressions for the
Fréchet derivatives of J in a simple manner.

Lemma 4.27. The functional J : L*>(T') — R from (4.61) is twice continuously Fréchet differ-
entiable. Moreover, for every u,v,v1,vy € L*(T') there holds

T (u)o = /F (P(G(u)) + vu) v
and

J" (u)[vr, ve] = (J"(w)vy)vy = /Q (1= P(G(u))dyy (-, G(u))) G'(u)v1 G (u)ve + I//Fvlvz.

Proof. This lemma is given in [32, Theorem 3.2 and Remark 3.3]. The proof is based on the
chain rule and the results of Lemma 4.26 together with

| (€ =& = [ PG
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4 Neumann boundary control problems

and

/ (G(u) = ya)G" (u)[v1, va] / P(G (-, G(u) G (u)v1 G’ (w)va,
Q

which can be deduced from the weak formulations of (4.62), (4.63) and (4.64). O
The next theorem is devoted to the existence of solutions of problem (Pj;), first order necessary
optimality conditions and regularity results for local solutions.

Theorem 4.28. The optimal control problem (Ps) admits at least one solution in U,q. For
every local solution u € Uyq of problem (Pg;) there exists a unique optimal state y = G(u) and
optimal adjoint state p = P(y) such that

which is equivalent to

1
u(z) = iy, 2] (—]3(3:)) for a.a. v €T. (4.67)
v
Moreover, let t < 3/2 and let B, v;, 7j and k; satisfy the conditions

1> ;> max(0,1 )\j) or Bj=0and1l—-X; <0,

2>~ >max(0,2—-X;) or 7y =0and2—X; <0,

1>7>max(0,1—-X;) or 75,=0and1—X; <0,
(— 2-A

1/2 3/2 =)

foreach j € {1,...,m}. Then y and p fulfill the a priori estimates

3/2 > Kj > max

191l et ) + 1Pl e ) < €

and

19llw220y + 1Bllw22(q) + 1Pl 2 ) + 1Bl 2oy + 1Bl 2oe @y + 1122y < €
2%(@) 2%@) ; 2() 1) 2%(r)

Proof. First, we observe that the admissible set U,y is not empty. Consequently, the convexity
of the cost functional F' with respect to the control w implies the existence of at least one
solution of problem (Py) in U,q under Assumption 4.24, see e.g. [107, Section 4.4.2]. The first
order necessary optimality condition (4.66) can be derived by standard arguments based on
Lemma 4.27 and the convexity of the admissible set U,q, see e.g. [107, Lemma 4.18]. The
equivalence between (4.66) and (4.67) follows as in the linear elliptic case, see e.g. [107, Section
4.6]. The regularity assertions can be deduced similar to the linear elliptic case as well. Let us
point out the main steps. For a local solution 4 € L?(I") we obtain from Lemma 3.20 that the
state § € H'(Q) N C°(Q) fulfills

9l 1) + 19l Lee @) < e (4.68)
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4.3 Semilinear problems

Furthermore, Theorem 2.7 and Corollary 3.22 imply

[9llcoe-1(e) < cllyllme@) < c (4.69)

with some arbitrary ¢ € (1,3/2). Using Lemma 3.4 and Corollary 3.6, together with (4.65)
and (4.68), we conclude that the adjoint state p € H'(Q) satisfies

19l 711 () + 1Pl e ) < € (4.70)

with some ¢ € (1,3/2). Next, we show the regularity results in weighted Sobolev spaces.
Lemma 3.11, together with (4.65) and (4.68), imply

[Plly220) < e (4.71)

Moreover, using Corollary 3.23, Theorem 2.12 and (4.70), we can argue as in (4.13) and (4.14)
to deduce

”gHWgQ(Q) <c (4.72)
2
It remains to show the higher regularity and the regularity on the boundary of the adjoint

state. As in (3.67) we obtain by using the Lipschitz continuity of d, from Assumption 4.24
(A4) that

1y (-, 9) = dy (-, 0)l| comin—1.00 () < (1 + [[Gll omince—1.0 (@) < (1 + [|Fll co.t-1(g3))-

Consequently, we can deduce from (4.69)

Iy Dl gomince—sor gy < Iy (- 5) = iy (-, )l gominte—son @y + 1y (- 0) | comnt—r.o0a
< e(L+ glloor-1ay) + 1y (Ol cor gy < e (4.73)

Thus, Lemma 3.13, Corollary 3.14 and Corollary 3.15 imply as in (4.16), together with (4.69),
||13"W2*°°(Q) + Hﬁ”w%m(r) + ||13Hu/}»°°(r) + ”ﬁHW%Q(F) <c (4'74)
5 5 T “

Collecting the inequalities (4.68)—(4.72) and (4.74) yields the regularity assertion. O

In order to state second order sufficient optimality conditions we will rely on so-called strongly
active sets. We start with the definition of the 7-critical cone associated to a control u,

Cr(u) := {v e L*T) : v satisfies (4.76)}, (4.75)
where
>0, if u(x) = ug,
v(z) < <0, if u(z) = uy, (4.76)

=0, if [p(z)+vu(z)| > 7.

Now, we are in the position to formulate second order sufficient optimality conditions.
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4 Neumann boundary control problems

Theorem 4.29. Let u € Uy be a control satisfying the first order optimality conditions given
in Theorem 4.28. Further, it is assumed that there are two constants T > 0 and 6 > 0 such
that

J" (@)[v,v] > 5||UH%2(F) Vo € Cr(u). (4.77)

Then there exist constants > 0 and o > 0 such that

J(u) > J (@) + Bllu — @l Zory  Vu € Uag N By(a).

Proof. For the proof we refer to e.g. [32, Corollary 3.6]. Note that we do not have to deal with
the two-norm discrepancy due to the special structure of problem (Py), cf. the general setting
in [32, Section 3. O

4.4 Discretization and error estimates for semilinear problems

This section is devoted to the discretization of problem (Py) using the concept of variational
discretization and the postprocessing approach. Before we turn our attention to the numerical
analysis for both discretization strategies, we start with the introduction of the discrete versions
of the operators G and P and the discretization of the reduced cost functional J, denoted by
J. Furthermore, we state first and second order derivatives of the discrete functional Jj.

For each u € L?(T") we denote by Gp,(u) = y, € V}, the unique element that satisfies
a(yn, vp) —|—/Qd(',yh)vh = (u,vn)r2ry Vop € Vp, (4.78)

where the bilinear form a has been defined in (3.58). The unique solvability of this equation has
been discussed in Lemma 3.69 based on Assumption 4.24. Consequently, the discrete version
of the functional J is defined by

1 v
Jp(u) := F(Gp(u),u) = §HGh<U) - de%Q(Q) + §H“HL2(F)- (4.79)

Next, we define the discrete operator Pj, : L*°(€2) — V}, which assigns to each y € L*°(Q) the
function Py (y) := pp, where py € V}, is the unique element that fulfills

a(vn, pr) + /Q dy (-, y)Pron = (Y — Yavn) 2@y Yon € Vi (4.80)

Similar to the continuous case the well-posedness of the operator P, can be shown by means
of Lemma 3.40. Now, let us state results about the differentiability of the discrete operator
G}, and the reduced cost functional Jp,, which can be proven as in the continuous case, see
e.g. [22].

Lemma 4.30. The mapping Gy, : L>(T') — Vj,, defined by (4.78) is twice continuously Fréchet
differentiable. Moreover, for all u,v € L*(T'), G} (u)v = y! € V}, is defined as the unique
solution of

a(y};,vh)+/9dy(-,yh)y};vh:/Fvvh Yoy, € Vp,, (4.81)
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where yp, = Gy(u). Furthermore, for every u,vi,ve € L*(T'), G} (u)[v1,v2] := (Gf(w)v1)vy =

y, " € Vy is the unique solution of

Ul v2 —‘r/ d 5 Yh y};1 V2, _/Qdyy("yh)yzly}vah Yoy, € Vy, (4.82)

where yp, = Gp(u) and y," = G} (w)v;, i =1,2.

Lemma 4.31. The functional J, : L?*(T') — R from (4.79) is twice continuously Fréchet
differentiable. Moreover, for every u,v,vy,vo € L?(T") there holds

T = [ (Fu(Gh(w) +vu)v
and

@) or,va] = (G )oa)os = [ (1= Pu(Gr(w))dyy - Galw) Ghlw)osGhwpva +v [ vree

An important ingredient of the numerical analysis in the sequel are the following two lemmas.
The first one summarizes some basic estimates concerning the operators G, P and their discrete
versions. It can easily be deduced by means of the results of Chapter 3. In the second one,
we state comparable estimates for the reduced cost functionals and their derivatives. Similar
results can be found in e.g. [14] and [27].

Lemma 4.32. The following assertions hold:

(i) Let uw € L*(T) and y € L*°(Q2). Then there are the estimates

G (u)]|Lo () + |Gr(W)][L=@) < ¢,
ldy (s G(u)|| oo (@) + ldy (-, Gr(w)) |l L) < c
[dyy (-, G(u)|l Lo (@) + ldyy (s Gr(u)) |l L) < €

with a constant ¢ = c(|[ul|L2r)) and
IPW) o) + PRl o) < €

with a constant ¢ = c(||y|l - (q))-

(ii) Let uy,us € L*(T'). Then the Lipschitz estimates
1G(u1) — G(ua)l| (o) + [|Gr(ur) — Gr(ug)llmo) < cllur — uall2r)

are valid.

(iii) For every yi,y2 € L>(Q) there is the estimate

1P(y1) — P2l mr) + 1P (y1) — Pu(y2) | mr o) < cllyr — w22

with a constant ¢ = c(||y1 || (), Y2l L (0))-
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Proof. (i) The estimates for G(u) and Gp(u) follow from Lemma 3.20 and Corollary 3.75,
respectively. As consequence, the estimates for the nonlinearity d, hold according to (4.65).
In the same manner, we get the estimates for d,,. Finally, the estimates for P(y) and Pj(y)
can be obtained from Corollary 3.6 and Corollary 3.47, respectively, together with (4.65) and
Theorem 2.7.

(ii) This can be deduced from Lemma 3.29 and Lemma 3.79.

(iii) The Lipschitz estimates of Lemma 3.17 imply

1P@1) = Po)llm ey < e (v = wallzgey + lldy (1) = dy (o 9) |2 llvs = vallz2@)

We can conclude the first estimate by employing the Lipschitz continuity of d, according to
Assumption 4.24 (A4). The second one can be obtained analogously by means of Lemma 3.55.
O

Next, let us state comparable estimates for the reduced cost functionals and their derivatives.
Lemma 4.33. The following assertions are valid:
(i) Let ui,ug € L3(T'). Then the inequality
| J(u1) — J(u2)| < cllur — uallp2(r)
is satisfied with a constant ¢ = c(||u1l| L2y, [|uallL2r))-

(ii) Let uw € L?>(T). Then there exists an € > 0 such that
|J(u) — Jp(u)| < chtte
with a constant ¢ = c(||ul|L2(r))-
(iii) Let uy,uz,v € L*(T'). Then there holds
| Th (1) [0, 0] = Jj (u2) 0, 0]| < ellur — ual| 20y 0117 2y
with a constant ¢ = c(||u1 |2y, [[u2llL2ry)-

(iv) Let u,v € L3(T'). Then there exists an € > 0 such that
" (W), 0] = Jj (w)[v, v]] < ch'[oll72r

with a constant ¢ = c(||ul|L2(r))-

(v) Let u,vi,ve € L3(T'). Then there holds

/F o1 (01 — v2)

| Jh (w)[v1, va] = T (w) [vr, v1]| < elloill L2y llor = v2ll ey + v

with a constant ¢ = c(|[ul|L2(r))-
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Proof. (i) The definition of J and some straightforward calculations yield

) = I = |5 [ ((Gwn) = ya)? = (Gluz) ~ o) + v [ (- 3)
- \; [ (Glun) + Glu) = 200) (Gwr) = Glu)) +v [ (w1 +u2) (1 = o)

1
< SIG() + Glw) 2yl @yl Gmn) — Glua)llzaey + vlhus + wnlleyllur — wallzeqr
1
< ¢ (516 u) + Gluz) — 2wl + lur + el ) o = gz

where we applied the Lipschitz estimates of Lemma 4.32 (ii) in the last step. Using Lemma 4.32
(i) we obtain the existence of a constant ¢ = c(||u1|r2(r), [[u2l|L2(r)) such that

|J(u1) — J(u2)| < cllur — uallL2(ry,
which is the first assertion.

(ii) Similar to the first part we obtain

9) = )l = 5| [ (G = 0 = Gatw) = 0?)|
= 5| (6w + Gutw) = 200) (Glw) ~ Guw)

1
< S IG (W) + Ga(w) = 2yall 12(0) | G(w) = Ga(w)ll2(0)-

The boundedness of G(u) and Gj(u) in L*(Q) for any bounded v € L?*(T') is proven in
Lemma 4.32 (i). Moreover, using the finite element error estimates of Corollary 3.74, together
with Remark 3.46, we get the existence of an € > 0 such that

[ (u) = Jn(u)] < ch'*
with a constant ¢ = ¢(||ul|g2(r))-

(iii) We begin with inserting the definitions of J} and introducing some intermediate functions.
This yields

| T (u)[v, 0] — J (u2)[v, 0]
= ‘/Q {[Pn(Gh(u2)) = Pa(Gr(u1))] dyy(-, Gn(uz))
+ Po(Gr(w)) [dyy (-, Grluz)) — dyy (-, G (u1))]} G, (w1)vG (ua)v
+ /Q [1 = Ph(Gh(u2))dyy(-, Gn(u2))] [G(wr)v + G}, (u2)v] [Gl(u1)v — Gl (u2)v]
< [th(Gh(W)) — Pp(Gr(ui))l L2(o)lldyy (s Grluz))| Lo (o)
+ [[Po(Gr(wr)) | oo @)lldyy (- Gr(u2)) — dyy(‘aGh(ul))HL?(Q)] G (un)ol|Za gy
111 = Pr(G(2))dyy (- G (u2)) [ o) [1GH ()] (e
+ G (ua)v 2] 1GH (u)v = G (u2)vll 20y, (4.83)
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where we applied the triangle inequality and the Holder inequality several times. Next, we
estimate each term of (4.83) separately. By means of parts (i), (ii) and (iii) of Lemma 4.32 we
can conclude

| Ph(Gn(u2)) — Pr(Gr(u1))l L2 (o) lldyy (-, Gr(u2)) |l L) < cl|Grluz) — Gr(ui)l2(q)

< cfluz — wa|[2(r) (4.84)

with a constant ¢ = c(||u1||z2(r), |uzl/z2(r))- Lemma 4.32 (i) and (ii), and the Lipschitz conti-
nuity of dy, according to Assumption 4.24 (A4) yield

[P (Gr(ur)|| oo @lldyy (-, Gr(u2)) — dyy (-, Gr(wa))l[2() < cl|Grluz) — Grlui)lr2(a)

< cflug — w2y (4.85)

with a constant ¢ = c(|lu1lz2(r), [[u2llz2(r)). By employing Theorem 2.7 and Lemma 3.40,
together with part (i) of Lemma 4.32 to ensure dy(-, Gp(u1)) € L>(2), we obtain

G (un)o[|70y < ellGl(ur)vllFn ) < o)z (4.86)
We conclude by means of Lemma 4.32 (i) that

11— Ph(Gr(u2))dyy (-, Gr(u2))l Lo (@) < 1+ | Pu(Gr(uz))ll zoe (o)l dyy (-, Gr(u2)) | Lo ()
<l+c (4.87)

with a constant ¢ = ¢(||uz|[z2(r)). Moreover, estimates as for (4.86), the Lipschitz estimates of
Lemma 3.55, the Lipschitz continuity of d, according to Assumption 4.24 (A4), together with
Lemma 4.32 (i) to have the boundedness of G}, (u1), Gh(u2), dy(-, Gr(u1)) and dy (-, Gp(uz)) in
L*>(Q), and the Lipschitz estimates of Lemma 4.32 (ii) yield
1G5 (wa)vll 2 + 1GR(a)v 2y | G (wn)o = G (u2)vl| 2y
< clloll2ylldy (-, Gr(ur)) = dy (-, Gulu2)) | L2 vl 2 ()
< ¢l|Gr(ur) — Gu(u2)ll 2 0l 22y

< ellur = ua L2y llv |72y (4.88)

with a constant ¢ = c(|[u1]|z2(ry, [[u2|lp2(ry). Collecting the results (4.83)—(4.88) yields the
Lipschitz estimate for J} .

(iv) As in (4.83) we get
7" (), 0] = i (W), v]] < [IPa(Gh(w) = P(G()l| 2@y ldyy (- Gi(w) | (@)
+ [ PG (@) | o (0 Iy - G () = dyy (-, G)) | 20| |G (@071
+ 11 = Pu(Gh(w))dyy (-, Gr(w)) | oo [IG" ()0l 12
+ Gl 2@ ] 16/ (wo = G ()] 2(). (4.89)

Again, we estimate each term separately. Using Corollary 3.56, the Lipschitz continuity of
dy, cf. Assumption 4.24 (A4), Lemma 4.32 (i) to deduce the boundedness of G(u), Gp(u),
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4.4 Discretization and error estimates for semilinear problems

dy(-,G(u)), dy(-, Gp(u)) and dyy (-, Gp(u)) in L*>(2), and the finite element error estimates of
Corollary 3.74, we can show the existence of an € > 0 such that

| Pa(Gn(w) = P(G )| 226 lIdyy (- Gr () e
¢ (1Gn(w) = Gl + (B + lldy (-, Gr(w) = dy (-, G(w) 2@ |G @) = vall 2@y )

< e ([Gn(w) = G 2@ + (A + Ga() = G2 ) 1G() = yall 2oy )

< e (R4 BTG () = all o)) < b (4.90)

with a constant ¢ = ¢(||u||z2(ry). Next, we obtain from Lemma 4.32 (i), the Lipschitz continuity
of d, as stated in Assumption 4.24 (A4), and the finite element error estimates of Corollary 3.74

1P(G ()| oo (@ ldyy (-, Gh(w)) = dyy (-, G(w)) | 12(0) < €llGn(u) = G(u)lp2(q) < ch™™* (4.91)

with a constant ¢ = c(||ul|g2(r)) and some € > 0. As in (4.86) we conclude by means of
Theorem 2.7 and Lemma 3.4, together with Lemma 4.32 (i) in order to ensure d(-,G(u)) €
L*>(Q), that

IG" (w)vl|2a(q) < el G (w)vllFnq) < clvlliz)- (4.92)
Analogously to (4.87) we get the existence of a constant ¢ = c(||u||r2(r)) such that

11 = Pr(Gh(u))dyy (- Gr(w))|[Loe@) < 1+ ¢ (4.93)

Furthermore, estimates as for (4.86) and (4.92), Corollary 3.56, the Lipschitz continuity of d,, as
stated in Assumption 4.24 (A4), together with the boundedness of G(u), Gy (u) and dy(-, G(u))
in L>°(2) according to Lemma 4.32 (i), and the finite element error estimates of Corollary 3.74

imply
(16" ol 2@ + 1GH @l 2@ G/ @o = Ghw)o] 2@
< ellollzamy (B + lldy (-, G(w) = dy (- Grlw) 2@ o]l 2ry
< e (B 411G @) = Gu@)l]) 1032y < ™ <[lol3ar (4.94)

with some € > 0 and a positive constant ¢ = c(||ul|z2(r)), see also (4.90). Summarizing the
inequalities (4.89)—(4.94) yields the assertion.

(v) As in the previous parts we start with inserting the definition of J;'. We obtain

|5 (W) [v1, va] = Jj/ (W) [vr, va]]
= | [ 1= PuGh )iy, Gr())) Ghw)on (Ghlwes = Ghwpon) +v [ wr(oa = )
<1 = Pu(Gr(w))dyy (-, Gr(w))]l Lo () |G (w)v1 | 20 |G (w)va — G (w)v1 ]| 20
/F 1(v2 —v1)], (4.95)

where we applied the Holder inequality and the Cauchy-Schwarz inequality. Next, we conclude
as in (4.86) and (4.87)

11 = Pu(Gr(w))dyy (-, Gu(w) | @) IGh(w)v1ll 2 (9) < ellvillrzr) (4.96)

+ v
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with a constant ¢ = c(||ul[z2(r)). Furthermore, the Lipschitz estimates from Lemma 3.54,
together with Lemma 4.32 (i) to get dy(-,Gp(u)) € L*°(R), imply

G (u)v2 = Gy (wvillzzo) < cllor = vallir) (4.97)

with a constant ¢ = ¢([|ul|z2(ry). One can deduce from the inequalities (4.95)—(4.97)

/Fv1(v1 —v2)

with a constant ¢ = ¢(||u||z2(ry), which ends the proof. O

| Tk (u)[v1, va] = Jp (w)[vr, v1]| < el|vr]l 2y llvr — vl iy + v

Remark 4.34. The finite element error estimates for the reduced cost functionals are worst
case estimates. Apparently, taking into account the maximal size of the interior angles or using
graded meshes improve the convergence rates.

4.4.1 Error estimates for the concept of variational discretization

This section is concerned with discretization error estimates for the concept of variational
discretization applied to semilinear elliptic Neumann boundary control problems. As far as we
know, this concept was used in [26] for the first time in the context of such problems. The
underlying idea in the semilinear setting does not differ from that in the linear one, i.e., we only
discretize the state but not the control. This leads to the discrete optimal control problem

nin Jn(u). (4.98)
In the further course of this section we are going to show that for every local solution of the
continuous problem (Py;) which satisfies the second order sufficient optimality condition (4.77),
there exists a local solution of (4.98) which converges to the continuous local solution with some
suboptimal rate. Based on this, we are going to show that such discrete solutions possess the
quasi-optimal convergence rates which we have seen for linear problems.

We start with the proof of existence of such a solution and some sub-optimal convergence
results, which are needed in the sequel. For that purpose we introduce an auxiliary discrete
optimal control problem according to an idea already presented in [29]. Let u be a local
solution of the continuous problem (Py;), which satisfies the second order sufficient optimality
condition (4.77). Then the auxiliary problem reads as follows:

i J 4.99
wer B oy T () (4.99)

with some radius ¢’ > 0 which is specified below. Apparently, the condition u € By (u) defines
an additional constraint. However, if one can show the convergence of a solution of (4.99) to
the local solution u of problem (Py;), then there exists a mesh size hg > 0 such that for all mesh
parameters h < hg the constraint u € By (u) becomes inactive. Thus, this solution of (4.99)
also represents a local solution of (4.98).

Before doing so, let us state an existence result for solutions of the auxiliary problem (4.99)
and corresponding first order optimality conditions.
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4.4 Discretization and error estimates for semilinear problems

Lemma 4.35. Let u be a local solution of problem (Pg). For every o' > 0 the associated
discrete optimal control problem (4.99) has at least one solution belonging to Uyq N By (u). For
every local solution up, € Uyq N By () there exists a unique discrete optimal state iy, = G (up,)
and unique discrete optimal adjoint state pp, = Py(yp) such that the variational inequality

(pn, + vup,u — ﬂh)LQ(F) >0 Vu € Ugg N By (u) (4.100)
18 satisfied.
Proof. 1t is enough to notice that the set Uyq N By(u) is non-empty, convex, bounded and
closed. Note that we obviously have u € U,q N By (u) due to the variational discretization.
Therefore, one can argue as in the continuous case to get the existence of at least one solution

in Uyg N By(u), cf. Theorem 4.28. The first order necessary optimality condition can also be
deduced as in the proof of Theorem 4.28. We also refer to [107, Section 4.4.2]. O

Lemma 4.36. Let u be a local solution of problem (Pg) satisfying the second order suffi-
cient optimality condition (4.77). Furthermore, let o' > 0 satisfy o' < o with the parameter
o from Theorem 4.29. Then for any solution up of the associated discrete optimal control
problem (4.99) there is an € > 0 such that the estimate

1@ — @nl oy + 15 — Unll 2 + 16 — Brll 2y + 115 — Ballr2(q) < ch'/?Te (4.101)

1s valid with a constant ¢ independent of h. Moreover, there is a mesh size hg > 0 such that
for all mesh parameters h < hg a solution uy, of (4.99) is a local solution of (4.98).

Proof. We proceed similar to the proofs of Section 3.2 of [108], where control problems with
finitely many state constraints are analyzed. Let uj be any solution of (4.99), which exists
according to Lemma 4.35. Since ¢’ < ¢ we have uy, € U,qN B,(u) and we can use the quadratic
growth condition of Theorem 4.29 to conclude

Bllan — w72y < J(@n) — J (@) = J(an) — Ju(tn) + Jn(an) — Jn(@) + Ja(@) — J (@),

Apparently, there holds u € U,q N B,(u). Therefore, we know J(up) — Jp(u) < 0 since uy, is a
solution of (4.99). Thus, we obtain

Bllan — w72y < J(@n) — Jn(un) + Jn(a) — J(@).
According to Lemma 4.33 there exists an € > 0 such that
i@ — @l L2y < (e/B)M*RO+2 (4.102)

with a constant ¢ independent of h, since ||up | 2(r) is uniformly bounded in h. Setting € = €'/2
results in the desired estimate for the control. Next, we show the estimates for the state and
adjoint state. By introducing the intermediate function Gj(u) we get

17— nllz2) < N9 — Gr(@)ll L2y + 1Gr(@) — Gnllz2@) < 1Y — Gr(@)[|L2) + cll@ — tnl L2y,
(4.103)
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4 Neumann boundary control problems

where we applied the Lipschitz estimates of Lemma 4.32 (ii) in the last step. Using the finite
element error estimates of Corollary 3.74, together with Remark 3.46, and (4.102) we conclude

19 = Ynll2@o) < c (hHE + [Ju — @h”L?(F)) < cht/te, (4.104)

In a similar way we are able to derive an estimate for the adjoint state. First, we introduce the
intermediate function Py (y). Afterwards, we use Theorem 2.8 and Theorem 2.7, respectively,
and the Lipschitz estimates for Pj, from Lemma 4.32 (iii), together with Lemma 4.32 (i) to
deduce the uniform boundedness of G(u) and Gp(uy) in L*°(£2) independent of h. This yields

1P = pullL2ry + 1P — Prllz2(0)
<P = P2y + 1Pu(H) = Prll2ry + 1P — Pl 22@) + 1P0(¥) — Prllz2(0)
<|p=Pu@lle2y + 1P — P2y + cllPa(¥) — Prll (o)
<|p = Pl 2y + 1P = Pu(@)l 20y + clly — Unll2(a)- (4.105)

Next, we use Theorem 2.10, apply the finite element error estimates of Corollary 3.45, together
with Remark 3.46, employ the boundedness of p in H!(Q2) according to Lemma 4.28 and
insert (4.104) to conclude

1P = pullLe@y + 1P — Prllr2(o)
_ nl/2 e n1/2 _ _ o
<c (HP — Pu@)l 2oy lp = Pu(@) g3y + 1P = Pl 20) + 19 = thL2(9)>
S Ch1/2+6.

Finally, we show that any solution u; of (4.99) represents a local solution of (4.98) if the

mesh parameter h is small enough. Let us choose hg such that (¢/3)" 2h(()1+6/)/ ? = ¢ with the
constants ¢ and /3 of (4.102). Then we conclude for all h < hg

lan — all 2y < (¢/8) 2RO+ < o,

Therefore, the additional constraint is inactive and uy, is a local solution of (4.98). t

The following assumption is needed for the remainder of this section.

Assumption 4.37. Let u be a local solution of problem (Py), which satisfies the second
order sufficient optimality condition. Furthermore, let u;, denote a local solution of (4.98) with
associated state y, = Gp(up,) and adjoint state pp, = Pp(yn), which have the approximation
properties (4.101).

Remark 4.38. For a local solution u, of (4.98) the first order necessary optimality condition
can be written as

(ﬁh + vup, u — ah)LQ(F) >0 Yu € Uy, (4.106)

since there are no additional constraints compared to (4.99). Furthermore, this condition is

equivalent to
1
up () = Ty, ) (—Uph(z:)) for a.a. x €T, (4.107)

which can be proven as in the continuous case.
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4.4 Discretization and error estimates for semilinear problems

Next, we are going to show convergence in the L*°-setting based on the results of Lemma 4.36.

Lemma 4.39. Let Assumption 4.37 be fulfilled. Then the estimate

1@ — @ | oo (ry + 117 — Tnll o) + 1P = Brll ooy + 1B — Bllpoo(a) < ch'/?7

holds for some arbitrary ¢ > 0.

Proof. Let us start with the estimate for the states. We proceed similar to the proof of
Lemma 4.36. According to the discrete Sobolev inequality, cf. [20, Lemma 4.9.2], and Lemma 4.32
(ii) there holds for some arbitrary € > 0

15— Unllpeo @) < 1Y — Gr(@)||Loo (@) + [|GR(%) — Unll Lo (@)
< |7 — Gr(@)| o) + el R Gr(@) — Gnll gy
< |5 — Gu(@)|| () + | In AY2]|@ — | 12y
< cht/?, (4.108)

where we applied the finite element error estimates of Corollary 3.74 and Lemma 4.36 in the
last steps. In the same manner we can show the estimates for the adjoint states. Due to
the continuity of p — py, the discrete Sobolev inequality [20, Lemma 4.9.2], and Lemma 4.32
(iii), together with Lemma 4.32 (i) to ensure that G(u) and G}, (up,) are uniformly bounded in
L (Q) independent of h, we obtain

1P = DullLoery + 1P = Prll L) < 1P — Pr(9)ll oo () + |1P(9) — PallL= (o)
<P = Pa(@) |l poo (o) + el A2 Po(y) — pall (o
<P — Pul@)ll oo + el A2 (15 — Gnll 20
< ch/?*e, (4.109)

where we used Corollary 3.45, together with Lemma 4.32 (i) and Theorem 4.28 for the bound-
edness, and Lemma 4.36 in the last step. Finally, we derive the estimate for the controls.
Using (4.67) and (4.107) and the Lipschitz continuity of the projection operator Ily,, ,,] we
conclude

1

o 1_ o
|4 — anllpeo(ry = HH[ua,ub] <—VP> — My ) (-Vph)HLOO(F) < cllp — PallLe(r)

1/2—
< ch1/27e,

where we inserted (4.109). O

The following lemma represents in some sense the counterpart of Lemma 4.9 of the linear
setting.

Lemma 4.40. Suppose that Assumption 4.37 is satisfied. Moreover, let § be the constant of
Theorem 4.29. Then there exists a mesh size hy > 0 such that for all mesh parameters h < hy
the estimate

§,._ _ o
I = anllry < (T (@) = Jj.(an)) (@ = )

s valid.
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4 Neumann boundary control problems

Proof. For the proof we use techniques similar to those used in e.g. [27, Lemma 4.6] and [26,
Lemma 5.5]. First, we show that u;, —u belongs to the 7-critical cone C-(u), cf. (4.75). After-
wards, we apply the second order sufficient optimality condition (4.77) to prove the assertion.

Throughout the proof let § and 7 be the constants of Theorem 4.29. Since up € Ug,q, there
apparently holds (uy, —u)(z) > 0 if u(x) = uq and (up, — w)(z) < 0 if u(x) = up. It remains to
show that (up, —u)(z) =0 if |(p + vu)(z)| > 7. By means of Lemma 4.39 we know that there
exists a mesh size h, > 0 such that for all h < h;

1P+ vt — pr — vin|| zoo(ry < 1P — Pullpoe(ry + V1@ — tp| oo (ry < %
Thus, we can conclude for (p + vu)(x) > 7
(pn + vin) () > = |(n + vin) (&) = (p+ va)(@)| + (p+ va) (@) >~ +7 = 5.
Therefore, we get from (4.67) and (4.107)
(up, —u)(x) = ug —ug =0
if (p+ vu)(z) > 7. For (p+ vu)(z) < —7 we can show analogously
(ph + vin) (&) < (P + vitn)(2) = (p+ v)(@)| + (p+ va)(2) < 3 =7 = —

and
(’ah - ﬁ)(x) = Up — Up = 0.
Summarizing the previous results we have proven (up — u) € C-(u). Thus, we know

J"(@)[an — @, wp — @] > bl|un — @lljzqy VR < by, (4.110)

since u fulfills the second order sufficient optimality condition (4.77) by assumption. Due to
the mean value theorem, we conclude that there is a function @ = u + 6(uj, — u) with some
0 < 6 < 1 such that

(Jh(un) = Jp (@) (up —w) = Jy, (@) [an — u, up, — al

[
(@), — u, ap, — u] + (Jy (@) = Jy (@) [an — a,ap, — ul
+ (Jy (w) = J" (u))[un — u, uru]
> J”(ﬂ)[ah a, iy, — ] — [ (Jy (@) — Jy (@) [an — a, un — |

— [(J} (a) J”(ﬂ))[uh—u,uh—uﬂ.
By means of (4.110) and the estimates of Lemma 4.33 and Lemma 4.36 we arrive at
(Jh(n) — Ty (@)@ — ) = (5~ el — all ey — b [[an — g
> (8= ellan - all ey — ch**) llan — @}y
> (8= kM2 Jlay — @3- (4.111)

Thus, there exists a mesh size 0 < hy < h; such that

0 NN _
gl = alley < (J(an) = Ji (@) (an = @) Vh < b,

which is the desired result. O
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Based on the previous lemma we are able to prove the main results of this section, the conver-
gence results for the concept of variational discretization.

Theorem 4.41. Let Assumption 4.37 be satisfied. Furthermore, let hy be the mesh size from
Lemma 4.40. Then for all mesh parameters h < hy the discretization error estimates

@ — il 2y + 117 = Unllr2g) + 16 = Ballzay + 16 = Ball 2y < ch?Inh|*?

are satisfied, provided that the mesh grading parameters fi fulfill T/4 <p<I/4+ X/Q

Proof. By testing the variational inequalities (4.66) and (4.106) with u; and u, respectively,
we obtain, after adding both,
0 < (p—pn+v(u—un),tp — )
= (Pu(Gn(w)) — P+ v(u — up), U — @) 20y +
= (Jn(w) = Jh(n)) (un — u) + (p — Pa(Gn(u)),

where we inserted the intermediate function Pj,(Gp(u)) and used the definition of J;. According
to Lemma 4.40 we conclude

Pp(Gp(w)), up — ) 2y

(p—
Up — W) 2ry

o, _ S _
1% = [l < (0 = Pu(Gn (@), tn = @) 20y < 1P = Pa(Gr(@)llzaylla = nllzar)

for all mesh parameters h < hy. Dividing by |4 — tp|p2(ry, inserting the function Pj(y)
applying Theorem 2.8 and using Lemma 4.32 (iii), together with Lemma 4.32 (i) to get G(u)
and Gp(uy) uniformly bounded in L°(€2), yields

Sla = anllz2y < 1P = Pr(Gr(@)l2ry
<|1p = P2y + 1Pn(9) — Pu(Gr(@))l L2y
<|p = Pu(@)lr2(ry + el Pa(y) — Pu(Gr(u ))HHI(Q)
<|[p = Pu(¥)|l2ry + clly — Gu(@)][ 220 (4.112)

Now, the finite element error estimates on the boundary from Theorem 3.48, together with (4.73),
the finite element error estimates in the domain from Corollary 3.72 and the regularity results
of Theorem 4.28 imply for 1/4 < ji < 1/4 + \/2

1@ — @l p2ry < ch®[Inhf*/2, (4.113)

which is the desired estimate for the control. According to (4.103) the error of the states can
be estimated by

15 = Gnllz2) < 17 = Gal(@) 20y + elld = nll 2y < eh®[Inh>?, (4.114)

where we used again Corollary 3.72, Theorem 4.28 and (4.113). As before, there must hold
1/4 < ji < 1/4 4 X\/2. Finally, we show the estimates for the adjoint states. From (4.105) we
conclude

1P = pullLey + 1P = Prllzz) < 1P — Pa@ 2y + 1P — Pu(@) 2 + el — nll2(o)
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The finite element error estimates from Theorem 3.48 and Lemma 3.41, together with (4.73),
Theorem 4.28 and (4.114) imply for 1/4 < ji < I/4+ \/2

15— Brll 2y + 1B — Bnll 2y < ch?[Inhf*/2.
O

Using Corollary 3.49, Corollary 3.73 and Corollary 3.42 instead of Theorem 3.48, Corollary 3.72
and Lemma 3.41, respectively, in the proof of Theorem 4.41, we obtain the following result for
quasi-uniform triangulations.

Corollary 4.42. Let Assumption 4.37 be fulfilled and let hy be the mesh size from Lemma 4.40.
Furthermore, let ji = 1 (quasi-uniform mesh), 0 < € < X and p = min(2, min(1/2 + X — €)).
Then for all mesh parameters h < hy the estimate

1@ — @l 20y + 19 — Gnllz2g) + 1P — Brllzzy + 1B — Bll ey < ch?|Inhf*/?
1s valid with a constant ¢ independent of h.

Remark 4.43. In case of distributed semilinear elliptic control problems one can show anal-
ogously a convergence order of 2 for all variables provided that the mesh grading parameters
fulfill the weaker condition i < X. This condition is sufficient in that case since no discretization
error estimates on the boundary are required but only estimates in the domain.

4.4.2 Error estimates for the postprocessing approach

This section is devoted to the numerical analysis for the postprocessing approach. To the best
of our knowledge there are no results available in the literature which deal with this approach
in the context of semilinear elliptic partial differential equations. In the sequel, we are going
to show that the superconvergence properties of this approach, which we have seen for linear
problems in Section 4.2.2, extend to semilinear problems. More precisely, we going to prove
that for every local solution u of the continuous problem (Pjy), which satisfies the second
order sufficient optimality condition (4.77), there exists a local solution of the fully discretized
problem

min  Jy(up) (4.115)

which converges to w with some rate. Here, U, ,Cl‘d again denotes the discrete admissible set, which
is given by Uﬁd := U NU,q. Based on such discrete solutions, we are going to show that one
can construct a new control in a postprocessing step which has the improved approximation
properties as in the linear setting. However, as we will see, we have to postulate a slightly
stronger structural assumption on the optimal control compared to the linear problems.

To prove the existence of a convergent solution of (4.115), we proceed as in the beginning
of Section 4.4.1. Let u be a local solution of problem (Py;), which satisfies the second order
sufficient optimality condition (4.77) and let ¢’ > 0 be a fixed real number. Furthermore, we
introduce the auxiliary problem

min Jn(up). (4.116)
up €ULNB (1)

142



4.4 Discretization and error estimates for semilinear problems

We are going to show that there exist a radius p and a mesh size hy > 0 such that for all o/ < o
and h < hg a solution uy, of (4.116) represents a local solution of (4.115) which converges to the
considered local solution u of problem (Py;). Afterwards, we will establish the superconvergence
properties of the associated postprocessed control based on several auxiliary results.

Let us start with existence results for solutions of (4.116) and first order necessary optimality
conditions.

Lemma 4.44. Let u be a local solution of problem (Ps). For every ¢’ > 0 there exists a mesh
size hy > 0 such that problem (4.116) related to u has at least one solution which belongs to
U N By (u). Furthermore, for every local solution i, € U N By(u) of (4.116) there is a
unique optimal discrete state y, = Gp(up) and adjoint state pp, = Pp(ypn) such that

(pn, + vup, up, — ﬂh)LQ(F) >0 VYuy € Uf;d N BQ/(’U,). (4.117)

Proof. Using the projection formula (4.67) and [69, Theorem A.1], see also (4.46), we can
conclude

1

U < ||u 11 —— < ||u D . 4.118
ey < i)+ Oy (35| < Wl +lplncry (1118)
Next, we observe that there is an € > 0 such that 1/2 —e¢ > 1 — \; for j = 1,...,m since
w; € (0,27). Employing Theorem 2.16, Lemma 2.29 and Theorem 4.28, we obtain

1P|y < cllpllweas@) < C||I5HW§/’§:(Q) s ¢ (4.119)

Inequalities (4.118) and (4.119) imply u € H*(T') and

Therefore, there is a mesh size hy > 0 such that [[u — Qpuul|p2ry < ¢ for all mesh parameters
h < hy according to Corollary 3.37. As a consequence, the set U ad N By () is non-empty.
Furthermore, it is compact since we are in finite dimensions. Thus, the existence of a solution
of (4.116) is an immediate result of the continuity of .Jj,. The first oder necessary optimality

condition (4.117) can be deduced as in the continuous case from Lemma 4.31 and the convexity
of Ul N By (u). O

Next, we present a first convergence result for solutions of (4.116). Furthermore, we show that
such a solution is actually a local solution of (4.115) if the mesh size is small enough.

Lemma 4.45. Let u be a local solution of problem (Pg) which satisfies the second order
sufficient optimality condition (4.77). Moreover, let o' > 0 and the mesh parameter h be chosen
such that o' < ¢ and h < hy, where o and hy denote the parameters from Theorem 4.29
and Lemma 4.44, respectively. Then any solution uyp of the related discrete optimal control
problem (4.116) with state y, = Gp(up) and adjoint state pp, = Ppn(yp) fulfills

1@ — @l 20y + 19 — Gnll 2y + 1B — Bullzzy + 1B — Bllre(q) < ch*/? (4.121)

with a constant ¢ independent of h. Furthermore, there is a mesh size hg > 0 such that for all
mesh parameters h < hg a solution up, of (4.116) is a local solution of (4.115).
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Proof. Let uj, be an arbitrary solution of (4.116). This solution belongs to Uyq N B,(4), since
o <pand U, ,‘}d C Ugq. Thus, the quadratic growth condition of Theorem 4.29 holds, i.e.,

Bl = anllary < J(un) = J (@)
= J(up) — Jp(un) + Jn(un) — Jn(Qnu) + Jn(Qnu) — J(Qnu) + J(Qpu) — J(a).

Since wy, represents a solution of (4.116) and Qru € U,‘lldﬂBg/ (u), as seen in the previous proof,
we know Jp(up) < Jp(Qpu). Furthermore, we can use the Lipschitz estimate for the functional
J from Lemma 4.33. This yields

Blla = anll7zmy < J(@n) = Ja(@n) + Ja(@nt) — J(Qntt) + ¢l Qi — ll 2(r

with a constant independent of h, since @ is uniformly bounded in L?(T") independent of
h. The finite element error estimates for the reduced cost functionals of Lemma 4.33 and
Corollary 3.37, together with the boundedness of @ in H!(T") according to (4.120), imply

@ - anll 2y < (e/8)/2h? (4.122)

with a constant ¢ independent of h due to the boundedness of i, in L?(T") independent of h.
Now, the remaining part of the proof is a word by word repetition of the proof of Lemma 4.36
using (4.122) instead of (4.102). We only have to assume hg < hy in addition. O

For the remainder of this section we require the following assumption.

Assumption 4.46. Let u be a local solution of problem (Pg) which fulfills the second order
sufficient optimality condition (4.77) and let @, be a related local solution of (4.115) with
associated state yp, = Gp(up) and adjoint state pp, = Py (yp,), which satisfy (4.121).

Remark 4.47. The first order necessary optimality condition for a local solution uy, of (4.115)
can be stated as
(ﬁh + vup, up — ah)LQ(F) >0 Yuy € U;Zd, (4.123)

which can be proven as in the continuous case or by standard techniques known from the finite
dimensional optimization theory. Moreover, this condition is equivalent to

(Rppn + Vah)|E(uh — ﬂh)\E >0 VYup € [ug,up) and VE € &, (4.124)

and )
up () = Ty, ) (—V(Rhﬁh)(x)> for a.a. z €T, (4.125)

cf. [110, Lemma 4.3].

Next, let us establish convergence results in the L°°-norm.

Lemma 4.48. Let Assumption 4.46 be fulfilled. Furthermore, let some arbitrary € > 0 be
given. Then the estimate

1@ — | oo (ry + 117 — Tnll o) + 16— Brllzoory + 1B — Bhllpooo) < ch'/?7

s valid.
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4.4 Discretization and error estimates for semilinear problems

Proof. Using the results of Lemma 4.45 the estimates for the states and adjoint states can be
proven analogously to (4.108) and (4.109), respectively, i.e.,

15 = Gnll oo @) + 1B = Ballzoo(ry + 1P — Prllpoe(oy < ch?7<. (4.126)

To get an estimate for the controls we use the projection formulas (4.67) and (4.125). We
obtain, by employing the Lipschitz continuity of the projection operator Ilj,, ],

o 1_ 1 B _ _
|4 — upl|Loo(ry = Hﬂ[ua,ub} (-VP> — My ] (_Vthh> < c|lp — Rupnll oo (ry-

Leo(T)

Next, let E, be the element on the boundary where p — Rppp admits its maximum. We can
conclude

1P — Rnpnllzoery = [IP — BupnllLo(E.)
< ¢ (1P = Rupll oo (i) + I1Rn (B = ) ll oo ) )
< ¢ (Ip = Rubll o (i) + 1P = Bull e i)

where we used in the last step that Ry, is a bounded operator from L*°(E,) to L*°(E,) inde-
pendent of h. Corollary 3.35, (4.119) and (4.126) imply

Hﬂ — 'ELhHLoo(F) < ch/?~.

O]

In our error analysis we will need a discrete control wuy, which is admissible for (4.115), close
to the optimal control u and the direction uj, — up, should belong to the critical cone C(u), cf.
(4.75), such that the second order sufficient optimality condition can be applied. An intuitive
choice seems to be up = Rpu. Indeed, the element Rju is admissible for (4.115) and close to u
but up — Rpu does not necessarily belong to the critical cone. To overcome this difficulty, we will
modify the interpolator Ry. Due to the regularity of the adjoint state, see Theorem 4.28, and
the fact that the optimal control is given by the projection formula (4.67), we can distinguish
between active points (u(x) € {ug, up}) and inactive points (u(z) € (uq,up)). Based on this we
can classify the edges F € &, in the following two sets K; and K as in Section 2 of [100]:

K, :={F €&, : E contains active and inactive points},

Ky :={FE € &, : E contains only active points or only inactive points} .
The modified interpolation operator is now defined by

e = { U0 frrel el iz

with g € E such that either u(xx) = u, or u(rg) = up. We make the following assumption

on the measure of the set K, which is quite common in the context of PDE constrained
optimization, see e.g. [100, 26].
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4 Neumann boundary control problems

Assumption 4.49. We suppose that |K;| < ch.

Remark 4.50. Compared to linear quadratic elliptic optimal control problems the Assump-
tion 4.49 is slightly stronger. In the linear case the set K; is only the union of all elements
where the optimal control has kinks with the control constraints, whereas the present definition
of the set K also contains elements E where the optimal control intersects smoothly the con-
trol constraints. However, the definition of the modified interpolation operator R} makes the
stronger assumption necessary to prove the superconvergence properties of the postprocessed
control in the further course of this section.

Next, we prove several auxiliary results which are needed for the proof of the superconvergence
result on page 154. We start with a result analogous to that of Lemma 4.15 derived for the
linear setting.

Lemma 4.51. Suppose that Assumptions 4.46 and 4.49 hold. Then for all mesh grading
parameters [ with 1/4 < i < 1/4+ X/2 the estimate

|Gh(@) — Gh(REW)| 20 < ch®
holds true.

Proof. Initially, we observe that according to Corollary 3.36 and (4.120) there holds
1@ — Ryl p2ry + h*/? || — Ria|| oo ry < chlt]gaqry < ch. (4.128)

Next, we introduce a dual problem and its discrete counterpart following the ideas of [26,
Appendix]. Let w € H'(2) be the unique solution of

a(w,v) + /Q Y = /Q (Gail) — G(REG)v Vo € HY(Q)

with

d(x,Gn (1) (2))—d(z, G (Rya) () . - -
1[)(1’) — Dk Za)(z) G:(R%ﬂ)(}i; - if Gh(u) (l’) - Gh(Rhu)(x) 7£ 07
a(x) otherwise,

where « is defined at the beginning of Section 3.1.2. Due to the Assumptions 4.24 (A4)—(A5),
together with Lemma 4.32 (i) and (4.128) to ensure the uniform boundedness of G, (u) and
Gp(R}u) in L>(Q) independent of h, we can conclude for the function ¢ that ¢ > cq on Eq
and [|9[| oo (@) < c(||@llf2¢ry). Thus, the problem is well-posed according to Lemma 3.4. The
corresponding discrete counterpart wy € V}, is the unique solution of the problem

a(wn, o) + /Q Dopn = /Q (G() — Gu(REG))on Vo € Vi,

By means of the definition of G, and ¢ we derive

|Gr(u) — Gr( 2@)”%2@) = a(wp, Gp(2) — Gp(Riw)) + /Ql/ﬂwh(Gh(ﬂ) — Gp(Rju))

a(Gal@) = Ga(Bja), wn) + [ (d(,Gn(®) = d(- Gal(Rf ),

/ (@ — Rya)wy, (4.129)
I
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4.4 Discretization and error estimates for semilinear problems

see the definition of the operator G}, for the last step. From now on, the proof proceeds similar
to that of Lemma 4.15. We split the last term in two by introducing the intermediate function
w, i.e.,

(u — Rju, wh)LQ(F) = (u— Rju,wp, — ’LU)L2(F) + (u — Ryu, UJ)L2(1"). (4.130)

For the first term, we get using the Cauchy-Schwarz inequality, (4.128), the Trace Theorem 2.8
and the finite element error estimates from Lemma 3.41

(@ — Ry, wy, — w) p2(ry < @ — Rjjal| p2(ryllwn — w2y < ella — Rijal| p2ryllwn — ] g0
< ch?||Gh(a) — Gr(Rpa)| 20 (4.131)
if i < X. For the second term in (4.130) we introduce Qa. This yields
(@ — Ry, w) r2(ry = (@ — Qnil, w) r2(r) + (Qnll — Ry, w) p2(ry. (4.132)
According to Corollary 3.38 we estimate
(@ — Quit, w) p2(ry < eh?[al gy lwl - (4.133)
Analogously to (4.119) we can conclude with Lemma 3.11 that
Wl ey < cllGa(@) — Ga(RED) 20 (4.134)

From the previous estimate and the boundedness of u in H(T'), see (4.120), we obtain
for (4.133) _
(@ — Qnit,w) r2(ry < ch?||Gr(t) — Gu(REw) |l 12(0)- (4.135)

Next, we estimate the second term of (4.132). The Hoélder inequality yields

(Qnt — Ry, w) 121y < [|Qnt — Rjjl| pa(ryllwl| oo ry < 1Qn — Ryl pr ey lwll e ry
< ||Qnu — Ryl 1y |Gr(t) — Gr(Ryw) | 220, (4.136)

where we used Theorem 2.7 and (4.134) in the last steps. We deduce analogously to (4.43)
and (4.44) for ji > 1/4 using Corollary 3.36 instead of Corollary 3.35

@t~ Bl =>° S | [ (a-ri) [+ 3 3 | [ (a- i)
j=0E€é&, j=0 E€&y,
ECK1 ECK2
<c| 3 MBS Y By (s
Ecé&h J=1E€&, ;
ECK; ECK;y

+ > RE[Malyee g +Z ST RAEM?|a) e B

2 1—
Ec&n Jj=1Ecé& ; (
ECK> ECK>

m
< ch| K] (|“’W1°° Kooy + ) |lpy1.00 paCS ﬂFi))

]7
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4 Neumann boundary control problems

+ ch?| K| (|U\W22(K2mr0 Jrz:|U|W2(2 )(K2ﬂr‘ji))
7=1

2 (- _
<ch (U‘W%,o;(Kl) + ‘u’W;?ﬁ)(Kﬂ) , (4.137)

where we applied Assumption 4.49 and the discrete Cauchy-Schwarz inequality. Arguing as
for (4.47) we conclude by means of Theorem 4.28 for 1/4 < i < 1/4+ \/2

Al ooy +18wz2 iy S © <!ﬁHWI1,o;(K1) + ‘ﬁHWi?m(Kz)) < (4.138)
Finally, collecting (4.129), (4.130), (4.131), (4.132), (4.135), (4.136), (4.137) and (4.138) yields
the assertion if we divide by [|Gp,(u) — Gh (Rl 12(0)- O

Corollary 4.52. Suppose that Assumptzons 4.46 and 4.49 are fulfilled. Furthermore, let i = 1
(quasi-uniform mesh) and 0 < € < X. Then the estimate

HGh(ﬂ> — Gh(Rgﬂ)HLQ(Q) S Chp

is valid with p = min(2, min(1/2 + X — &)).

Proof. The proof is almost a word by word repetition of the proof of Lemma 4.51. Only (4.131)
and (4.137) have to be adjusted. If we use Corollary 3.42 instead of Lemma 3.41 we obtain
for (4.131)

(@ — Rjjit, wn — w) p2(ry < ch' ™| Gu(w) — Gr(RE) | 120

with A = min(1, mm( — ). Next, let £ € R™ fulfill £ = 3/2— X+ ¢€and & > 0. Moreover, let
T € R™ satisfy 7 =1 — X+ &and 7 > 0. Then, if we use Corollary 3.36 with i = I, we can
conclude for (4.137) as in (4.48) that

|@nt — Ruill ey < eh? (Jalytos () + lhy2ag,))
All other arguments remain unchanged. O

Lemma 4.53. Let x1 and x2 be the characteristic functions of the sets K1 and Ko, respectively.
Furthermore, let § be the constant of Theorem 4.29 and suppose that Assumptions 4.46 and 4.49
are fulfilled. Then there exists a mesh size hy > 0 and a constant € > 0 such that for all mesh
parameters h < hy the estimate

(254 22x0) (1 )

holds.

vy < () = T (RE) (o + exe) (an — Rfa))

Proof. We proceed similar to the proof of Lemma 4.40. Let § and 7 be the constants of
Theorem 4.29. First, we show that 4, — Ri'u belongs to the critical cone C;(u), see (4.75) for
the definition. In a second step we apply the second order sufficient optimality condition to
deduce the desired estimate. Since () € [uq, up) We can easily conclude (ay — Rja)(z) > 0
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4.4 Discretization and error estimates for semilinear problems

if u(xr) = ug and (up, — Rju)(z) < 0 if u(z) = up due to the definition of the interpolation
operator RY. Thus, we only have to show (a;, — Rju)(z) = 0 if |(p + vu)(x)| > 7. According
to Lemma 4.48 there exists a mesh size h, > 0 such that

_ _ _ _ _ _ _ _ T
1P + v = pn = vnl Loy < 1P = Prllpery +vila = anller) < 7 (4.139)

is satisfied for all mesh parameters h < h,. Furthermore, we choose 0 < h¢ < h; such that
_ _ _ _ T .
|(p+vu)(z1) — (p+ vu)(z2)| < 1 if |21 — 22| < hg, (4.140)

which is possible due to the continuity of p4+vu. Next, let £ € &, and x € E an arbitrary point
with (p + vu)(x) > 7. Due to (4.140) we can conclude for all £ € E and all mesh parameters
h < hg

o o o o T
(p+va)(§) =2 —[(p+ru)(§) — (P +va)(@)l + (P +ra)(z) > - +7 =
and as a consequence, together with (4.139),

T 3T T

(B +vun)(€) = = (pn + vun)(€) = @ +va)(€)| + P +vu)(§) > =7+ = 5

Therefore, we obtain from the projection formula (4.67), together with the definition of the
operator R}, and the projection formula (4.125) that

(up, — R%ﬂ)(x) = Uy — Uy =0

if (p+ vu)(x) > 7. Next, let € E with (p + vu)(x) < —7. Analogously, we get for all { € F
and all mesh parameters h < hg¢

-+ vi)(€) < (p-+ vi)(€) — (p+ Vi) (@) + (P4 vi)(w) < | —7 =~
and consequently
B+ () < |+ v (€) — (B +v)(©) + B+ va)(€) < T~ =2

and therefore )
(up — Rpu)(x) = up —up =0

if (p+ vu)(z) < —7. Thus, we have proven (u, — Rjiu) € Cr(a). Obviously, x1(u, — Riu)
and y2(uy, — Ri'u) also belong to the critical cone whenever (u, — Riu) € C-(u). Now, we can
apply the second order sufficient optimality condition (4.77), i.e., there holds

J"(@)xa (@, — RE0), xa (@ — Bia)] > 8l — Bjal3ae,y Vh < he (4.141)

and
J"(@) o (it — RE), xa(iin — BE)] = 8lliin — Ri|2ase,) ¥h < he. (4.142)

Furthermore, if we use the results of Lemma 4.45 and (4.128) we deduce

lan = Riall 2y < Nlan — @llaey + 16— Riial 2y < ch'/2. (4.143)
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4 Neumann boundary control problems

To shorten the notation in the sequel let us define v = u, — Ri'u, v1 = x1(up — Rju) and
= xo(up — R;lﬂ) Furthermore, let € be a positive constant exactly specified below. Due to

the mean value theorem, we can conclude for @ = R{'@ + 0(up, — Ri'u) with some 6 € (0,1)

(J} (ag) — Jh(REa)) (hvy + evg) = JJ (@) [v, hvy + evs] = hJ} (4)[v, v1] + eJ} (@) [v, va]

= h (J"(@)vr, v1] + J5 (@) [v — vi,v1] + (Jy (@) — T (@) [v1, v1] + (5 (@) — J"(@))[v1, v1])

+e (J7(w)[vz, v2] + Jp (@)[v — v2,v2] + (J"(A) = Jp (@) [v2, v2] + (Jy (@) — J"(@))[v2, v2])

> h (J"(@)[vr,v1] = |y (@)[v — vi,01]| = [(J} (@) — Jp, (@) [vr, v1]| = [(J7, (@) — J"(@))[v1, v1]])
+ e (J7(@) vz, vo] — [Ty (@) [v — vz, vo] | = [(J} (@) — Ty (@) [ve, vo] | = [(J} (@) — J"(@))[v2, va]|) ,

where we introduced several intermediate functions. Next, we employ (4.141), (4.142) and the
results of Lemma 4.33. We obtain
/ vi(v—v1)
r

—cllt — ﬂHLQ(F)HUlH%?(F) - Ch||U1||%2(r)) +e (5||U2||%2(r) —cllv2|lp2yllv = v2l

(Jh(an) — Jh(Rja)) (hvy 4 evz) > h <5HUIH%Q(F) —cllvill L2y llv —vill Ly — v

| [Lvaw = wa)| = el = @laqeyloalaqey ~ chllvaliagy) (4,144
Let us consider selected terms of (4.144). First, we observe that
/m v—v1) ‘/Ug v — v3) ‘/vlvg =0 (4.145)
r r

by construction. Next, we employ the definitions of the functions v, v; and vo, and use the
Holder inequality and Young’s inequality to deduce

HU1”L2(F)HU - UlHLl(r) = Hvl”LQ(F)HUQHLl(F) < CHUlHL2(F)H”2HL2(F)

1
<c(allolae + = lealBaq (1.146)

with some arbitrary ¢; > 0. In the same manner we obtain by inserting the definitions of the

functions v, v1 and ve together with the Holder inequality, Assumption 4.49 and the Young’s
inequality

€||U2HL2(F)||U - U2”L1(r) = 5||U2HL2(F)H7)1HL1(K1) < €’K1\1/2HUQ||L2 I) HU1HL2 (K1)

2
s@M%mmanmmm<c@mmmwﬁ—umm@> (4.147)
where €2 > 0 is arbitrary. Moreover, we conclude according to (4.128) and (4.143)
6 — all L2y < | RR@ — 1l 12

) + 1an — Ryl g2y < eh/. (4.148)
Summarizing (4.144)—(4.148) we get

(Jh(@n) = Jh(BR@)) (hvy + evs) > b (8= cer = eh!/? = ch — ces) o2y

ch
+5(5—c€2 ch!/? — ch—&) Joal2ery. (4149)
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4.4 Discretization and error estimates for semilinear problems

Finally, let us choose €1 end ey such that ce; + ceg < /4 and € such that ce/ea < §/4. Then
there exists a mesh size 0 < hy < he such that for all h < by

h 0
max (ch1/2 + ch, ch'/? 4 ch + C) < -.
geq 4

The desired result follows from (4.149) and the definitions of the functions v; and vs. O]

Based on the previous lemma we can show the following supercloseness result, i.e., the function
Zﬂ is closer to the discrete control uj; than to the continuous control . The result is the
counterpart of Lemma 4.18 of the linear setting, but due to the definition of the operator R}

we cannot expect a comparable result. We will comment on this in Remark 4.56.

Lemma 4.54 (Supercloseness). Let Assumptions 4.46 and 4.49 be satisfied. Furthermore, let
X1 and x2 be the characteristic functions of the sets K1 and Ka, respectively, and let § and €
be the constants of Theorem 4.29 and Lemma 4.53, respectively. Then for all mesh parameters
h < hy with mesh size hy from Lemma 4.53 there is the estimate

g H (h1/2X1 + 61/2)(2) (ﬂh — R%ﬂ)’ < ch?|In h|3/27

L2(T)
provided that the mesh grading parameters i fulfill 1/4 < ji < 1/4 + X/2.

Proof. We start with the pointwise a.e. version of the variational inequality (4.66), i.e.,
(p(x) + vu(z))(u —u(x)) >0 Vu € [uq,up] and for a.a. z €T

For every F € &, and E C K; we set © = g and u = up(xg), where zx € E is a point
satisfying either u(zx) = u, or u(xg) = up. Then we multiply this formula with h, integrate
over I and sum up over all £ C K;. Using the operator R%, this yields

(RhD + vRja, hxi(an, — Ryw)) 2y > 0. (4.150)

For every E € &, and E C K3 we proceed similarly. In contrast, we set + = Sg and u = uy,(Sg)
with Sg being the midpoint of E. Then multiplying the formula with e, integrating over E
and summing up over all £ C Ky yields

(Rip + vRju, exa(un — Rj@)) g2y > 0 (4.151)
due to the definition of the operator R}. As a consequence of (4.150) and (4.151) we obtain
(Rip + vRyu, (hx1 + exa)(@n — RR@)) 2(ry > 0. (4.152)
From (4.123) we deduce
(Pn + vap, up — Up)r2py > 0 Yup € [uq, up) and VE € &,

We choose uj, = Rja. Furthermore, for every F C K; and for every E C Ky we multiply this
formula with h and €, respectively. Then we sum up over all E C K7 and E C K>, respectively,
and add the resulting inequalities. This yields

(Pn + viin, (hx1 + exa) (RyU — Un)) r2ry > 0. (4.153)
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4 Neumann boundary control problems

Next, we add the inequalities (4.152) and (4.153), i.e
(Riip — Pr + v(Rju — ), (hx1 + ex2) (an — RiG)) g2y > 0.
We obtain by inserting some intermediate functions that

(Riip — p+ P — Pu(Gr(Rjw)), (hx1 + ex2)(an — REW)) r2(ry
+ (Pu(Gu(RRw)) — pr + v(Rya — 1), (hx1 + exz)(un — Ry@)) 2(ry > 0,

which is equivalent to

(Jh(Rpu) = Jp(un)) (hxt + ex2) (Ryi — ) p2(ry < (th P, (hx1 + exa)(tn, — Rj4)) r2ry
+ (p = Pu(Gr(Rpu)), (hx1 + exz)(un — Rhu))L2(F)

due to the definition of J;. Lemma 4.53 implies

o
5“ (h1/2X1 + 61/2)(2) (Uh - Rhu) ”L2(r) (th P, (hxa +exe2)(un — Rhu))LQ(F)

+ (p — Pu(Gu(Ry@)), (hxa + ex2)(an — Rj4)) L2(r)-
(4.154)

Now, we estimate each term on the right hand side of the previous inequality separately. To
shorten the notation let us set v1 = x1(uy — Rja) and vy = x2(up — Rju). For the first term
of (4.154) we conclude using Corollary 3.36 for i > 1/4

(Rjip — p,hU1+502)L2F)—h Z/ th P)Ul+5 Z/ th P)

Be&), Be&),
ECK, ECK,
=h Z UuE/ th p +~€ Z U2|E/ th p
E€&), Ee&),
ECK, ECKs

SChg/Q Z h1/2|E“U1|E’|p|W1°° +Z Z h1/2|E| ”UllE"p|Wloo (E)

E65h0 j= lEEth
ECK;y ECKy

+ C€1/2h2 Z 1/2’E|1/2 "U2|E‘ |p|W2 2(E) + Z Z 1/2‘E|1/2 "U2|E‘ |p|W22 s (E)

E€&no j=1 Ec&, i)
ECK2 ECK>

= ch®2 | 3 B0 o gy Blwr.oo +Z > B R P or 2 Pl (m)

Eegh,o ] 1 EEgh J
ECK; ECKy

+ee PR ST (€Y 2l pa g Blwe gy + Z > et U2”L2(E)‘p|w22 up) B

Ec&n J=1E€&, ;
ECKo ECK>
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4.4 Discretization and error estimates for semilinear problems

m
S (||h1/2v1||L2(Km1“°)|p|W1'°°(KmF°) +> ’hl/zvluLQ(Klme)|p‘W11’_°§.(Kme))
=1 d

m
1/21.2 1/2 — 1/2 —
Fe (‘E / U2HL2(K20F0)|p‘W2’2(K2ﬁFO) + Z le / UQHLQ(KzﬂFf)'szQ(fu.)(KzﬂFji))
=1 j

< ch?||hM vy + €' 2vs) 12 (’ﬁ‘wll,f;j @+ 15|W22(,12#’)(F))
J

where we used the discrete Cauchy-Schwarz inequality and Assumption 4.49 in the last steps.
If we set 1/4 < ji < 1/4+ X/2 we deduce from Theorem 4.28

(RZ}; — P, (hm + 5'02)L2(F) < Ch2Hh1/2U1 + EI/Q’UQHLQ(F). (4.155)

For the second term of (4.154) we first apply the Cauchy-Schwarz inequality and introduce the
intermediate functions P}, (y). We obtain

(P — Pu(Gr(Rya)), hvy + eva) p2(ry < ellp — Pu(Gr(Ri@)) || 20y |hor + eval 2y
< (= Pal)lzam) + I1Pa() = Pa(Ga(BRa) |2y ) B 201 + /20| pory. (4.156)

By means of the finite element error estimates on the boundary from Theorem 3.48, together
with (4.73), and Theorem 4.28 we can conclude for 1/4 < i < 1/4 + \/2

15 — Pa(i)ll 2y < ch®|In h|3/2. (4.157)

Next, we deduce by means of Lemma 4.32 (iii), together with Lemma 4.32 (i) and (4.128) to
ensure the boundedness of Gp,(R{4u) in L>(§2) independent of h, that

1Pn(y) — Po(Gr(RE@)) || z2ry < clly — Gr(Rj) | 121 (4.158)

The finite element error estimates in the domain from Corollary 3.72, the regularity results of
Theorem 4.28, and Lemma 4.51 imply for 1/4 < i < 1/4 + X/2

15 = Gu(Bi) | r20) < 17 = Ga(@)llz2() + 1GR(@) — Gu(Ri@) | r20) < ch®. (4.159)
Finally, the inequalities (4.154)—(4.159) yield the assertion. O

Corollary 4.55 (Supercloseness). Suppose that Assumptions 4.46 and 4.49 are satisfied and
let i =1 (quasi-uniform mesh). Moreover, let x1 and x2 be the characteristic functions of the
sets K1 and Ko, respectively, and let § and € be the constants of Theorem 4.29 and Lemma 4.53,
respectively. Then, for all mesh parameters h < hi with hy from Lemma 4.53, the estimate

g H (thl + 51/2X2) (ﬁh - R%ﬂ) HLz(r) < ch?|In b3/

is valid with p = min(2, min(I/2 + X — &) and 0 < €< X.
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4 Neumann boundary control problems

Proof. The proof is similar to that of Lemma 4.54. Let us point out the differences. For (4.155)
we conclude analogously by means of Corollary 3.36 with i = 1 and Theorem 4.28

(Rip — P, (hvy + €v2) rary < ch?[|hM vy + 20| p2ry,

see also (4.48). Instead of (4.157), we get using the finite element error estimates on the
boundary from Corollary 3.49 and the regularity results of Theorem 4.28

15 — Pu(§)l| z2(ry < ch?|Inh|*/2.

Using the finite element error estimates in the domain from Corollary 3.73 and Corollary 4.52
we replace the estimate (4.159) by

19— G (RED) 120y < 17— Ga(@) 2oy + G (@) — Gr(RED) 120y < ¢ (B + 0P) < ch?
with A = min(2, min(2(X — €))). The remainder of the proof remains unchanged. O
Remark 4.56. In general one cannot expect an estimate better than

[an, — Ryl p2(eyy < ch™/2.
The reason for this is that on the set K; the integration formula

| mir - =0, Eek,
E

induced by our modified interpolator RY, is only exact for constant polynomials f on the
element F, since the interpolation point is not the midpoint Sg of the element F. This is
different to the linear quadratic case.

Let us now present the main result. As in the linear elliptic case we define the postprocessed

control @ by
- 1_
Up = H[umub] <_yph> .

Theorem 4.57. Suppose that Assumptions 4.46 and 4.49 are fulfilled. Then for all mesh
parameters h < hy with mesh size hy from Lemma 4.53 the estimate

17 — Fnll 2 + 15 — Brll 2y + 118 — Brllzi) + 118 — @nll 2y < ch?[Inh[*?

is valid, provided that the mesh grading parameters [i fulfill 1/4 < i < 1/4 + X/2

Proof. We introduce intermediate functions and apply the triangle inequality such that

15— Unll 12 < 17— Gl L20) + IGr(@) — Gr(REW) || 12(0) + |IGR(REG) — Gnllr2(q)- (4.160)

For the first term we conclude according to the finite element error estimates of Corollary 3.72
and the regularity results from Theorem 4.28 that

15 = Ga(@)]| 2y < ch? (4.161)
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if i < X. For the second term we apply Lemma 4.51 to deduce for 1/4 < i < /44 X/2
|G (1) — Gr(Ryw)| r2(q) < ch®. (4.162)

The third term can be estimated by means of the Lipschitz estimates of Lemma 3.79, together
with (4.128) to deduce the uniform boundedness of Riu in L*(T), i.e.,

IGr(Ryw) — Gnll 120 < cll Rt — @l iy < ¢ (HR% — |1,y + | RET — 'allLl(K2)> :

Next, we apply the Holder inequality, Assumption 4.49 and Lemma 4.54, which yields for
I/4a<p<1/4+A/2

|Gn(R) = Gnll 2y < ¢ (1K1Y R — 1l 2oy + Ko 2] Rt = |2y )
<c (hl/ZHRllﬁ — | p2(syy + || Ry — EHL?(KZ)) < ch?|nh*?. (4.163)
One obtains from (4.160)—(4.163) the estimate for the states
17— Fnll 20y < ch®. (4.164)
To derive an estimate for the adjoint states we first argue as in (4.105) to derive
1P = Drll2@y + 12 = rllz2) < 1P = Pu(@) 20y + 12 — Pu(@)ll22(0) + cll¥ — Unllz2(0)

The finite element error estimates of Theorem 3.48 and Lemma 3.41, the regularity results
from Theorem 4.28, and (4.164) imply for 1/4 < ji < 1/4 + X\/2

19 = Pull 2y + 1P — Pallr2) < ch?|In h)3/2. (4.165)

—

Finally, the Lipschitz continuity of the operator Ilj,, ., and (4.165) yield for /4 < i <
1/4+X/2

_ 1_ 1_
llu - UhHLQ(F) = Hﬂ[ua,ub] <—VP) - H[ua,ub] <—ph>

’ < cl|p — Pull 2y < ch?|In h|?/2.
L2(T)
m

Using Corollary 3.73, Corollary 4.52, Corollary 4.55, Corollary 3.49 and Corollary 3.42 instead
of Corollary 3.72, Lemma 4.51, Lemma 4.54, Theorem 3.48 and Lemma 3.41, respectively, we
can derive the following result for quasi-uniform meshes.

Corollary 4.58. Let Assumptwns 4.46 and 4. 49 be fulﬁlled Furthermore, let ji = T (quasi-
uniform mesh), 0 < €< X and p = min(2, min(1/2 + X — &)). Then the estimate

17— Tl 2y + 18 = Bullreey + 1B — Brll 2 + 1@ — @nll 2y < ch?|Inh|3/?
is satisfied for all mesh parameters h < hy with mesh size hy from Lemma 4.53.

Remark 4.59. If one would consider semilinear elliptic optimal control problems with a dis-
tributed control, one can analogously derive a convergence rate of 2 in all variables provided
that the mesh grading parameters i satisfy i < A.
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4 Neumann boundary control problems

4.4.3 Numerical example for the postprocessing approach

This section is devoted to the numerical verification of theoretical results for the postprocessing
approach. To this aim we present two numerical examples. In the first one we know the exact
solution, whereas in the second we do not know any local minimum and we use a reference
solution on a finer mesh for the sake of comparison. In both examples we numerically solve
the semilinear Neumann boundary control problem (FP,;)

Mininiize 3y =~ vl + 5 lulEa + [ o
subject to u € Uyg := {u € L*(Ty,) : ug < u < up a.e. on .},
—Ay+y+y’=f in Q,,
Ohy=u+g2 only, j=1,....m,
where the computational domain is defined by (3.142). Similar to Section 4.2.3 this control
problem differs from problem (Py) in the additional term [ g1y and the additional functions

f and go. But this problem can be analyzed analogously. The optimality system of problem
(Pez) can be formulated as

—Ay+y+yt=f in Q,
OnYy = u+ go onl';, j=1,...,m,

—Ap+p+3y°p=y—va in Q,,
Onp = g1 onlj, j=1,...,m,

1 .
= Iy, a4 <—Up> onl';, j=1,...,m.

In the first example we choose the data such that we get a solution which exactly possesses the
singular behavior proven in Theorem 4.28. In the second one we set the additional terms equal
to zero such that we are in the framework of the foregoing section. As described in Section 4.4.2
we discretize the state equation by linear finite elements and the control by piecewise constant
functions such that we end up with the discrete optimal control problem

. 1 v
Minimize | S ubk vl + 5 3 wbllenliae + 3wk [ o
2 2 r
kelx kelg kelx w

subject to  wuy € [uq,up), k € Ig,

3
S / (Vo - Vobi + ousi) + /Q (Z ymk) b

kelx Qu kely

Z/ f¢z‘+/ g2¢i+zuk/ exdi, Vielx,
Qe 1% Ty

kelg

where we used the notation introduced in Section 3.2.1. In order to solve the optimal control
problem we implemented a standard SQP-method as described in [107, Section 4.11.3]. We
also refer to [59], [68] and [76]. Thus, we approximate the solution by a sequence of solutions

156



4.4 Discretization and error estimates for semilinear problems

of linear quadratic sub-problems, i.e., given 4; and p; and %; we have to solve in step [ + 1 the
following optimality system on the discrete level

2
> gy /Q (Vo; - Vo + ¢j0;) +/ (Z yl,k¢k> bidi| — > Uz+1,g/ e;jpi

jGIX k‘e[X je[
2 3
=) yl,j/ 30D windn | ¢ —/ S itk | ¢ +/ f¢z+/ 920i, Vi € Ix,
jery 7% \kelx Qo \kery

2
> iy /Q (Vo - Vi + ¢jdi) +/ (Z yz,k¢k) Pjbi

jelx 5
+ D Y / (Z i k¢k) (Z yl,k¢k> ¢ —/ quqﬁl}
J€lx Qo \ker kelx Qo
—= JEZ]X yz;/ (kezlx pz,m) (kezlx yz,mk) b — /Qw Yadi + /Fw g, Viely,

(Z pz+1,j/ ¢jei + vui z/r 6?) (vi —u;) >0, Vv; € [ua, wp), Vi € I,

Jelx

where we set 5o = 0 € RV, pp = 0 € RY and @y = 0.5(uq + up)l € RM with N = #Ix
and M = #Ig. The implementation is realized using a finite element method as described
n [2] having regard to (3.152), (3.153), (4.57) and (4.58). Furthermore, we have to extend the
algorithms to be able to calculate

/Q 6 (Z pl,k@c) (Z yl,k¢k> b Vi€ Ix.

kelx kelx

The optimality system of each sub-problem is solved by a primal-dual active set strategy as
already used in Section 4.2.3. As stopping criterion for the SQP-method we choose

| Zke]x (Yiv1,k — yl,k)d)kHH(Qw) | ZkeIX (Pr41,6 — pl,k)¢k”L2(Qw)
I Y kery Yir1e@rllL2(00) | Y kery Preiedrllze
| X kers (W1 ke — wk)exllLzr,)

+ < 3TOL
1 2 kery vt kel Lz,
with TOL = 1078.
Next, we present the two numerical examples.
Example 4.60. Let us set v = 1, u, = —0.5 and u, = 0.5. Furthermore, we choose the data
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4 Neumann boundary control problems

f, ya, g1 and go as follows

3
f=r"cos(A\p) + (7’)‘ cos()«p)) in Q,
3
yq = 21 cos(Ap) + 3 (7")‘ cos()\gp)) in Q,,
g1 = —0On (7")‘ cos()\cp)) only, j=1,...,m,

go2 = Oy, (’I“/\ cos()«p)) — My ) (r’\ Cos()\gp)) onlj, j=1,....,m,
with A = 7/w. One can easily check, that

7 =1 cos(\p) in Q,

— cos(Ap) in O,
= H[ua,ub] (7«)\ cos(Agp)) onl;, j=1,....,m,

p

Nl

satisfy the respective first order necessary optimality conditions, possess exactly the singular
behavior discussed in Theorem 4.28 and fulfill the second order sufficient optimality condition
(4.77) by construction. In Figures 4.4-4.6 the corresponding discrete state yp, the discrete
adjoint state pp and the postprocessed control uy are illustrated for w = 37/2 on a graded
mesh with ¢ = 0.5 and R = 0.4, which was generated by a transformation of the nodes.
We calculated the discretization errors of the state and the adjoint state in the L?(€2,)-norm
and of the postprocessed control in L?(T,,)-norm for w € {27/3,37/4,37/2}, different mesh
sizes h and different mesh grading parameters u, where we produced the graded meshes by
a transformation of the nodes as described in Section 3.2.5. Moreover, we determined the
experimental orders of convergence as for Example 3.66. The results are given in Tables 4.11—
4.15. The observations are equal to those for Example 4.22. But let us repeat them for the
convenience of the reader. For w = 27/3 the approximation rates for all three variables are
equal to 2 or almost 2 on quasi-uniform meshes as we haven proven in Theorem 4.57. In case of
an interior angle of 37 /4 we observe on quasi-uniform meshes a convergence order of about 1.82
for the postprocessed control which fits to the theoretical results of Corollary 4.58. However,
the state and adjoint state show better approximation properties which we have already seen in
the linear elliptic case in Example 4.22. For a discussion on this effect we refer to that example.
Next, if we use graded meshes with mesh grading parameter p = 0.83 < 0.92 =~ 1/4 + \/2
we gain for the postprocessed control an approximation rate of almost 2 which confirms the
estimate of Theorem 4.57. For the domain (23,5 we observe on quasi-uniform meshes an
order of convergence of about 1.15 for the postprocessed control which we have proven in
Corollary 4.58. The state and adjoint state are approximated with a rate of about 1.35 which
is again better than expected. Finally, if we choose u = 0.5 < 0.58 ~ 1/4 + A\/2 we retain the
full order of convergence in all three variables as we have proven in Theorem 4.57.

Example 4.61. We set v =1, u, = —0.15, up = 0.15 and w > 7/4. We define
12 1\2\
b(x) == ((xl - 2) + <x2 — 2) ) , o= (x1,22) € Q.
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Figure 4.4: Solution yj, of Example 4.60 (left) and solution y;, of Example 4.61 (right) on Q3. /o
with graded mesh (p = 0.5, R =0.4)

Figure 4.5: Solution pj, of Example 4.60 (left) and solution py, of Example 4.61 (right) on Qs /o
with graded mesh (u = 0.5, R =0.4)
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Figure 4.6: Solution iy, of Example 4.60 (left) and solution @y, of Example 4.61 (right) on Q3. /9
with graded mesh (= 0.5, R =0.4)
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Moreover, we choose the data f, y4, g1 and g9 in the following way

f=0 in Q,
ya = —b"0cos(\p) in O,
g1 =0 onl';, j7=1,...,m,
g2 =0 onl;, j7=1,...,m,

with A = 7/w. We solved this problem for the angles w € {27/3,3n/4,37/2}, different mesh
sizes h and different grading parameters u, where we realized the graded meshes by a newest
vertex bisection algorithm as described in Section 3.2.5. One can find exemplarily for w = 37/2
the discrete state y,, adjoint state p, and postprocessed control @ in Figures 4.4-4.6 on a
graded mesh with ¢ = 0.5 and R = 0.4. Furthermore, we calculated the discretization errors
for the state and adjoint state in L?(€),) and for the postprocessed control in L?*(T,,). The
results are collected in Tables 4.16-4.20. Since we do not know the solution of this problem, we
compared each solution with a reference solution, which was computed on a mesh with mesh
size h,.y and grading parameter p,.; as indicated in the different tables. We also determined
the approximate experimental orders of convergence as in Section 3.2.5. The observations do
not differ fundamentally from those of the previous example. However, the reference solution
does no reproduce the approximation rates as well as a known singular solution. But the
significant effects of the corner singularities are obvious.

mesh size h ”g—thLQ(Qw) eoc Hﬁ_ﬁh||L2(Qw) eoc ”’L_L—ﬂhHLQ(Fw) eoc

0.577350 1.41e-02 8.44e-03 4.41e-02

0.288675 3.63e-03 1.95 2.68e-03 1.65 1.32e-02 1.74
0.144338 9.55e-04 1.93 6.69e-04 2.00 3.67e-03 1.84
0.072169 2.43e-04 1.98 1.67e-04 2.00 1.00e-03 1.87
0.036084 6.08e-05 2.00 4.23e-05 1.98 2.69e-04 1.90
0.018042 1.53e-05 1.99 1.05e-05 2.01 7.16e-05 1.91
0.009021 3.83e-06 2.00 2.62¢-06 2.00 1.89e-05 1.92
0.004511 9.59e-07 2.00 6.54e-07 2.00 4.97e-06 1.93
0.002255 2.40e-07 2.00 1.63e-07 2.00 1.30e-06 1.93

Table 4.11: Discretization errors for Example 4.60 with w = 27/3 and =1
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mesh size b |y — Unllz2,) eoc  ||p—pullre,) eoc |4 —dnlp2r,) eoc

0.707107 1.96e-02 1.07e-02 5.52e-02

0.353553 5.55e-03 1.82 3.52e-03 1.61 1.87e-02 1.57
0.176777 1.36e-03 2.03 9.09e-04 1.95 5.74e-03 1.70
0.088388 3.42e-04 1.99 2.23e-04 2.03 1.70e-03 1.76
0.044194 8.42e-05 2.02 5.44e-05 2.04 4.91e-04 1.79
0.022097 2.09e-05 2.01 1.33e-05 2.03 1.41e-04 1.80
0.011049 5.19e-06 2.01 3.26e-06 2.03 4.03e-05 1.81
0.005524 1.29e-06 2.01 8.05e-07 2.02 1.15e-05 1.81
0.002762 3.22e-07 2.00 1.99e-07 2.01 3.25e-06 1.82

Table 4.12: Discretization errors for Example 4.60 with w = 37/4 and p =1

mesh size b ||y — Ynllr2,) eoc [P —pullre,)  eoc  ||@—dnl2r,) eoc

0.707107 1.96e-02 1.07e-02 5.52e-02

0.370133 5.90e-03 1.86 3.80e-03 1.60 1.83e-02 1.70
0.195646 1.55e-03 2.10 1.05e-03 2.01 5.27e-03 1.95
0.103664 4.03e-04 2.12 2.70e-04 2.14 1.41e-03 2.07
0.052560 1.01e-04 2.03 6.79e-05 2.03 3.67e-04 1.98
0.026439 2.54e-05 2.01 1.70e-05 2.02 9.43e-05 1.98
0.013258 6.36e-06 2.01 4.24e-06 2.01 2.40e-05 1.98
0.006639 1.59e-06 2.00 1.06e-06 2.00 6.08e-06 1.99
0.003324 3.98e-07 2.00 2.65e-07 2.00 1.53e-06 1.99

Table 4.13: Discretization errors Example 4.60 with w = 37/4 and p = 0.83

mesh size b ||y — Ynll2@,) eoc [P —Dullre,) eoc  ||@—dnl2r,) eoc
0.707107 6.65e-02 4.56e-02 9.06e-02
0.353553 2.54e-02 1.39 1.78e-02 1.36 4.55e-02 1.00
0.176777 1.02e-02 1.31 6.98¢e-03 1.35 2.39¢e-02 0.93
0.088388 3.98e-03 1.36 2.72e-03 1.36 1.15e-02 1.05
0.044194 1.53e-03 1.38 1.06e-03 1.37 5.41e-03 1.09
0.022097 5.96e-04 1.36 4.09e-04 1.37 2.49e-03 1.12
0.011049 2.32e-04 1.36 1.59e-04 1.36 1.14e-03 1.13
0.005524 9.07e-05 1.35 6.21e-05 1.36 5.16e-04 1.14
0.002762 3.56e-05 1.35 2.43e-05 1.35 2.33e-04 1.15

Table 4.14: Discretization errors for Example 4.60 with w = 37/2 and p =1
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mesh size h Hg_:lthLQ(Qw) eoc Hﬁ_ﬁh”LQ(Qw) eoc H@—ﬂhHB(Fw) eoc

0.707107 6.65e-02 4.56e-02 9.06e-02

0.425046 2.93e-02 1.61 1.90e-02 1.72 4.26e-02 1.48
0.258029 1.09e-02 1.99 7.45e-03 1.88 1.66e-02 1.89
0.156360 3.40e-03 2.32 2.33e-03 2.32 5.33e-03 2.26
0.083008 9.41e-04 2.03 6.44e-04 2.03 1.55e-03 1.95
0.042742 2.49e-04 2.01 1.70e-04 2.01 4.28e-04 1.94
0.021687 6.41e-05 2.00 4.39e-05 2.00 1.14e-04 1.94
0.010923 1.63e-05 1.99 1.12e-05 1.99 3.00e-05 1.95
0.005496 4.13e-06 2.00 2.82e-06 2.00 7.75e-06 1.97

Table 4.15: Discretization errors for Example 4.60 with w = 37/2 and = 0.5

mesh size b [|Uref — Unllz2,)  €0c  Pres — Prllrz,) eoc  |ires — Gnll2r,) eoc

0.500000 6.24e-03 5.21e-03 6.02e-03

0.250000 1.42e-03 2.13 1.55e-03 1.75 1.21e-03 2.31
0.125000 3.48e-04 2.03 4.11e-04 1.91 3.58e-04 1.76
0.062500 8.87e-05 1.97 1.05e-04 1.97 9.65e-05 1.89
0.031250 2.17e-05 2.03 2.66e-05 1.98 2.71e-05 1.83
0.015625 5.29e-06 2.04 6.64e-06 2.00 7.42e-06 1.87
0.007812 1.23e-06 2.10 1.62e-06 2.03 1.99e-06 1.90

Table 4.16: Discretization errors for Example 4.61 with w = 27/3, =1, hy.cy = 0.001953 and
Href = 0.4

mesh size b [|Uref — Unllz2,) €0c  Pref — Prllzz,) eoc  |trer — @nllr2r,) eoc

0.500000 6.19e-03 8.06e-03 6.81e-03

0.250000 1.62e-03 1.93 2.16e-03 1.90 1.56e-03 2.12
0.125000 3.25e-04 2.32 6.11e-04 1.82 4.59e-04 1.77
0.062500 1.11e-04 1.55 1.41e-04 2.11 7.86e-05 2.55
0.031250 2.52e-05 2.13 3.74e-05 1.92 2.63e-05 1.58
0.015625 6.26e-06 2.01 9.24e-06 2.01 6.51e-06 2.02
0.007812 1.33e-06 2.24 2.36e-06 1.97 1.94e-06 1.74

Table 4.17: Discretization errors for Example 4.61 with w = 37/4, =1, hycy = 0.001953 and
prep = 0.4
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mesh size b ||Uref — Unllr2,)  €0¢  Pres — Pulliz,)  €oc  |dres — dnllz2r,) eoc

0.500000 1.07e-02 8.21e-03 1.16e-02

0.250000 2.42e-03 2.14 2.13e-03 1.94 2.82e-03 2.04
0.125000 7.56e-04 1.68 6.57e-04 1.70 9.56e-04 1.56
0.062500 2.12e-04 1.84 1.34e-04 2.29 1.93e-04 2.30
0.031250 4.82e-05 2.14 3.70e-05 1.85 5.44e-05 1.83
0.015625 1.41e-05 1.77 9.42e-06 1.98 1.48e-05 1.88
0.007812 3.05e-06 2.21 2.46e-06 1.94 3.82e-06 1.95

Table 4.18: Discretization errors for Example 4.61 with w = 37/4, u = 0.83, h,y = 0.001953
and fipep = 0.4

mesh size b [|Urer — Unllz2,) €oc¢  ||Drey — Dullzz,) €oc  |trer — @nllz2r,) eoc

0.500000 1.97e-02 2.17e-02 7.46e-03

0.250000 7.84e-03 1.33 7.01e-03 1.63 2.32e-03 1.69
0.125000 2.90e-03 1.43 2.56e-03 1.46 1.62e-03 0.52
0.062500 1.07e-03 1.44 9.66e-04 1.40 1.17e-03 0.46
0.031250 4.14e-04 1.37 3.67e-04 1.40 6.73e-04 0.80
0.015625 1.56e-04 1.40 1.44e-04 1.35 3.40e-04 0.99
0.007812 6.14e-05 1.35 5.61e-05 1.36 1.65e-04 1.04

Table 4.19: Discretization errors for Example 4.61 with w = 37/2, p =1, hy..y = 0.001953 and
Uref = 0.4

mesh size b [|Gref — Unllrza,)  €0¢  Prey — Prllzz@.)  €oc  |drer — dnll2r,) eoc

0.500000 1.20e-02 1.49e-02 8.32e-03

0.250000 2.73e-03 2.13 4.00e-03 1.90 2.31e-03 1.85
0.125000 6.83e-04 2.00 1.08e-03 1.89 8.34e-04 1.47
0.062500 1.89e-04 1.86 2.46e-04 2.14 2.22e-04 1.91
0.031250 4.29e-05 2.14 6.97e-05 1.82 6.22e-05 1.84
0.015625 1.25e-05 1.78 1.53e-05 2.19 1.53e-05 2.02
0.007812 2.85e-06 2.13 3.68e-06 2.06 3.84e-06 2.00

Table 4.20: Discretization errors for Example 4.61 with w = 37/2, u = 0.5, hy..y = 0.001953
and piyer = 0.4
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CHAPTER D

Conclusion and perspectives

In this work we discussed discretization error estimates for Neumann boundary control prob-
lems governed by linear and semilinear elliptic partial differential equations in general polygonal
domains with pointwise inequality constraints on the control. We focused on two discretization
strategies, the concept of variational discretization as well as the postprocessing approach. For
both, each applied to linear and semilinear problems, we derived quasi-optimal finite element
error estimates on quasi-uniform as well as on gradually refined meshes. As most challenging
step we had to derive discretization error estimates in the L?(T')-norm for linear elliptic bound-
ary value problems. Finally, for the purpose of a numerical verification of our theoretical results
we calculated experimental orders of convergence for different numerical examples based on a
Matlab implementation.

Let us briefly discuss some possible extensions. So far we have only considered two dimensional
polygonal domains. It might be interesting to derive the estimates in three dimensional poly-
hedral domains. Then one has to extend the finite element error estimates on the boundary to
such domains. For quasi-uniform triangulations this might be done in an analogous manner.
Whereas, in case of gradually refined triangulations one has to do decide first whether isotropic
or anisotropic refinement should be used. For distributed control problems we can refer to [13]
and [12]. In the former one isotropic refinement is used, whereas in the latter one anisotropic
meshes are considered. Let us also remark, that another difficulty arises when deriving error
estimates in L?(T") for anisotropic meshes. To the best of our knowledge, the local finite element
error estimates, which we have used within the proofs, are only proven for locally quasi-uniform
meshes. Since this local quasi-uniformity is no longer fulfilled for anisotropic meshes, one has
to extend these results first.

Besides the error estimates in L?(T"), which we have considered in this work, one might be
interested in pointwise error estimates. Such estimates have already been derived for Neumann
boundary control problems, where the problems are discretized by a full discretization on
quasi-uniform triangulations. In particular, in [26] a convergence order of o(h'/?) in L°°(T)
is proven for semilinear problems using a discretization of the control with piecewise linear
functions. Furthermore, the authors of that paper got a convergence rate of one in L>°(T")
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assuming a structural assumption on the control, which we have already seen in this work for
the postprocessing approach. In [24] discretization error estimates on quasi-uniform meshes
are derived for a full discretization of quasilinear problems, where the control is discretized by
piecewise constant functions. There, a convergence order of almost one is proven for convex
domains and a convergence rate of almost 1/2 for non-convex domains. Error estimates in
L°°(T") for the variational discretization concept applied to linear Neumann boundary control
problems can be found in [61]. There, an error bound of ch?>~%/?|Inh| is proven for quasi-
uniform meshes, where the parameter p depends on the largest interior angle of the domain,
see Chapter 1 for details. If we would like to extend our results to the L*°-setting, we have
to derive pointwise error estimates for the Neumann boundary value problem. In [106] such
estimates are proven for quasi-uniform triangulations, but to the best of our knowledge there
is no reference, where this is done for gradually refined meshes. Here, one might transfer the
results of [8] for Dirichlet boundary value problems to Neumann boundary value problems.

In this work we have presented results for linear and semilinear elliptic problems. A next
logical step might be to transfer the results to more general problems, such as quasilinear
elliptic optimal control problems. First results in this direction can be found in [31, 30, 24].
In [31, 30] quasilinear elliptic optimal control problems are considered in convex domains
with distributed control. The boundary of the domain is assumed to be of class C! in
two and three space dimensions. Furthermore, convex polygonal domains are allowed in two
space dimensions. The authors of these papers derived discretization error estimates for the
variational discretization concept as well as for the full discretization approach using quasi-
uniform triangulations. More precisely, they could prove a convergence order of one in L?(£2)
for the full discretization with piecewise constant functions and a superlinear convergence if the
control is discretized by piecewise linear functions. Assuming a structural assumption on the
control, which is comparable to that used in the present work for the postprocessing approach,
they even got a convergence order of 3/2 in L?(f2). For the variational discretization concept
they obtained a convergence order of two in L?(Q2). The extension to Neumann boundary
control problems is treated in [24]. In this reference, error estimates in L?*(T) are derived for
a discretization of the control by piecewise constant functions using the finite element error
estimates of [23]. In particular, a convergence order of one is proven for convex polygonal
domains and an approximation rate of 1/2 for non-convex polygonal domains. For both results
a quasi-uniform triangulation is assumed.

A further interesting topic could be the consideration of different regularization terms. In this
work the control costs have been measured in L?(T"). But one might replace the L?(T')-norm
by the H~1/2(I")-norm or an equivalent norm because a control in the dual space of H/?(T")
suffices to get the well-posedness of the state equation in H!(Q). A comparable regularization
has already been used for Dirichlet boundary control problems in [92].
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