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The aim of this work is to study the semidiscrete finite element discretization for a class of semilinear parabolic integrodifferential
optimal control problems. We derive a posteriori error estimates in L*(J; L*(Q2))-norm and L*(J; H' (Q2))-norm for both the control
and coupled state approximations. Such estimates can be used to construct reliable adaptive finite element approximation for
semilinear parabolic integrodifferential optimal control problem. Furthermore, we introduce an adaptive algorithm to guide the
mesh refinement. Finally, a numerical example is given to demonstrate the theoretical results.

1. Introduction

With the advances of scientific computing, optimal control
problems are now widely used in multidisciplinary appli-
cations such as physical, biological, medicine, engineering
design, finance, fluid mechanics, and socioeconomic systems.
As a result, more and more people will benefit greatly by
learning to solve the optimal control problems numerically.
Realizing such growing needs, books and papers on optimal
control put more weight on numerical methods.

In modeling a wide range of problems for physical, eco-
nomic, and social processes, optimal control problems
described by integrodifferential equations play an important
role. Parabolic integrodifferential optimal control problems
are very important model in engineering numerical sim-
ulation, for example, biology mechanics, nuclear reaction
dynamics, heat conduction in materials with memory, visco-
elasticity, and so forth. Finite element approximation of
optimal control problems has a very important status in the
numerical methods for these problems. The finite element
approximation of optimal control problem by piecewise con-
stant functions was well investigated by Falk [1] and Geveci
[2]. The finite element methods for semilinear elliptic optimal
control problems were discussed by Casas et al. in [3]. In [4],

the author studied the finite element discretization for a class
of quadratic boundary optimal control problems governed
by nonlinear elliptic equations and obtained a posteriori
error estimates for the coupled state and control approxima-
tion. Many introductions about the numerical computation
method for optimal control problems can be found in [5-8].

As one of important kinds of optimal control prob-
lems, parabolic integrodifferential optimal control problem
is widely used in scientific and engineering computing. The
literature in this aspect was huge, see; for example, [9].
In [10], Brunner and Yan analyzed finite element Galerkin
discretization for a class of optimal control problems gov-
erned by integral equations and integrodifferential equations
and derived a priori error estimates and a posteriori error
estimators for the approximation solutions.

Adaptive finite element method is the most important
method to boost accuracy of the finite element discretization.
It ensures a higher density of nodes in certain area of the
given domain, where the solution is discontinuous or more
difficult to approximate, using an a posteriori error indicator.
A posteriori error estimates are computable quantities in
terms of the discrete solution and they measure the actual
discrete errors without the knowledge of exact solutions.
They are essential in designing algorithms for mesh which



equidistribute the computational effort and optimize the
computation. The literature in this was huge. In [11], the
authors presented an a posteriori error analysis for finite
element approximation of distributed convex elliptic optimal
control problems. They derived a posteriori error estimates
for the coupled state and control approximations. Such
estimates can be used to construct reliable adaptive finite
element approximation schemes for control problems. In [12],
Verfiirth gave a general framework for deriving a posteri-
ori error estimates for approximate solutions of nonlinear
elliptic equations. He obtained a posteriori error estimates,
which can easily be computed from the given data of the
problem and the computed numerical solution and which
give global upper and local lower bounds on the error of
the numerical solution. Some of techniques directly relevant
to our work can be found in [11, 12]. Recently, in [13-16],
we derived a priori error estimates and a posteriori error
estimates for optimal control problems using mixed finite
element methods. Although a posteriori error estimates of
finite element approximation were widely used in numerical
simulations, they have not yet been utilized in nonlinear
parabolic integrodifferential optimal control problem.

In this paper, we adopt the standard notation W”?(Q)
for Sobolev spaces on Q with a norm | -|[,,, given by

W5, , = Yiajem ID“VIfy g, and a seminorm | - |,, , given by
|v|51,p X lal=m ||D‘XV||€P(Q). We set W, PQ) = {v
W™P(Q) @ vlgg = 0}. For p = 2, we denote H™(Q)
W™A(Q), H'(Q) = W(Q), and [y, = I+l I -
I llg,- We denote by L*(0, T; W™ (Q))) the Banach space of
all L’ integrable functions from J to W™?(Q) with norm

I m

1/s

Mlsgawmey = (y IVlmooydt)  for s € [1,00), and the
standard modification for s = co. The details can be found in
[9].

In this paper, we derive a posteriori error estimates for
a class of semilinear parabolic integrodifferential optimal
control problems. To the best of our knowledge in the
context of semilinear parabolic integrodifferential optimal
control problems, these estimates are new. We consider the
following semilinear parabolic integrodifferential optimal
control problems:

min “T(llly—y||2+9||u||2)dt} O
uekeu | Jo \2 0 2

subject to the state equation

¥, —div(AVy (x,1))

t
- [ avy e vy modrp0)

2)

=f+Bu, xeQ,te],

y(x,t)=0, x€0Q, te],
y(x,0)=y,(x), x€Q,

where the bounded open set Q ¢ R? is 2 regular convex
polygon with boundary 0Q, J = (0,T], f € L*(Q), v =
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Y%, 6,7) = ¥, (6,1, T)5xs € CO(0, T;L2(Q) P2, 3, € HY(Q),
« is a positive constant, and B is a continuous linear operator
from K to L*(Q). For any R > 0, the function ¢() €
W>®(-R,R), ¢'(y) € L*(Q) for any y € L*(J; Hy(Q)), and
(/)'( y) > 0. We assume that the coefficient matrix A(x) =
(a;,;(x))oxr € W) is a symmetric positive definite
matrix and there is a constant ¢ > 0 satisfying for any vector

X € R X'AX > cIIXIIBZy. Here, K denotes the admissible set
of the control variable defined by

K={u(et)eU=L*(J;L*(Q) :u(xt) 20, te]}.
(3)

Assume that there are constants ¢ and C, such that for all ¢
and 7in [0,T]:

a(z2)2clzliq VzeV, (4)

la(zw)| < Clizl o lwlo YzweV,  (5)

|1// (t, 152, w)| <Clzllyg - llwly g, Vz,weV. (6)

The plan of this paper is as follows. In the next section,
we present the finite element discretization for semilinear
parabolic integrodifferential optimal control problems. A
posteriori error estimates are established for the optimal
control problems in Section 3. In Section 4, we introduce
an adaptive algorithm to guide the mesh refinement. In
Section 5, a numerical example is given to demonstrate our
theoretical results. Finally, we analyze the conclusion and
future work in Section 6.

2. Finite Elements for Integrodifferential
Optimal Control

We will now describe the finite element discretization
of semilinear parabolic integrodifferential optimal control
problems (1)-(2). Let V = Hé(Q) and W = L*(Q). Let

a(y,w)= L} (AVy)-Vw, Vy,weV,

y(t,1z,w) = (v (1) Ve, Vw), VYz,weV XV,

(7)
(u,v) = J.qu, Y (u,v) e WxW,

(fi-fo) = JQfle’ V(fi, fo) € WxW.

Then, the semilinear parabolic integrodifferential optimal
control problems (1)-(2) can be restated as

min “T(llly—y I” + g||u||2)dt} (8)
u(t)eK 0 2 0 2
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subject to

Onw) +alrw) + [ ylomy@.w)drs 60).w

=(f+Bu,w), YweV, te],

y(x,0)=y,(x), x€Q,

)

where the inner product in L*(Q) or L*(Q)? is indicated by
(,+). From Yanik and Fairweather [17], we know that the
above weak form has at least one solution in y € W(0,T) =
{w e L*(0, T; H'(Q)), w] € L*(0, T; H ' (Q))}.

It is well known (see, e.g., [11]) that the optimal control
problem has a solution (y,u), and if a pair (y,u) is the
solution of (8)-(9), then there is a costate p € V such that
triplet (y, p, u) satisfies the following optimality conditions:

(ypw) +a(yw)

+ [ vienymwdre @)

=(f+Bu,w), YweV,

y(x,0)=y,(x), x€Q, (1)

~(pow) +a@p)+ [ vntap@)drs (8 () pa)

=(y-»0q), YqeV,
(12)
pxT)=0, xeQ, (13)
T
Jo (au+ B p,v—u),dt 20, Vvek, (14)

where B is the adjoint operator of B. In the rest of the
paper, we will simply write the product as (-,-) whenever no
confusion should be caused.

Let us consider the finite element approximation of the
optimal control problem (8)-(9). Again here we consider
only n-simplex elements and conforming finite elements.

Let 7" be regular partition of Q). Associated with J° " is
a finite dimensional subspace V), of C(Q), such that X, are
polynomials of m-order (m > 1) forall y € V, and 7 € T".
It is easy to see that V}, c V. Let h, denote the maximum
diameter of the element 7 in I, h = max_ o4 {h,}.

Due to the limited regularity of the optimal control u in
general, there will be no advantage in considering higher-
order finite element spaces for the control. So, we only
consider the piecewise constant finite element space for the
approximation of the control, though higher-order finite
element spaces will be used to approximate the state and
the costate. Let Py(7) denote all the 0-order polynomial over
7. Therefore, we take K;, = {u e K u(x,t)], €
P,(1)}. In addition, C or ¢ denotes a general positive constant
independent of .

By the definition of finite element subspace, the finite
element discretization of (8)-(9) is as follows: compute
(Y1) € V), x K, such that

T
min { [ (3= ol + Shl?) e} 09

u, €K,

(Vn>wp) + a (ypowp) + J v (67, (1), wy,) dr
0 (16)

+(o(yu)>wp) = (f + Buy, wy,),
Y, (6,0) =y (x), x€Q, 17)

where wy, € V,,, yg’ € V,, is an approximation of y,.

Again, it follows that the optimal control problems (15)-
(17) have a solution (y;,,u;,), and if a pair (y;,,u;) is the
solution of (15)-(17), then there is a costate p, € V,,
such that triplet (yy,, py,, 1) satisfies the following optimality
conditions:

t
Oer) + O wn) + | 9 (6:73 3, 5 03) d

(18)
+ (¢ (yp)>wp) = (f + Buy, wy,)
yp, (x,0) = yg (x), x€eqQ, (19)
T
— (Prewy) + a (g pp) + J v (7.t py, (7)) dT
t (20)
+ (‘/’I (Vn) Phs%) = (V= Yo qn)»
Pn(x,T)=0, xe€Q, (21)
T
J (Oﬂzlh + B*Ph’ Vh - Mh) dt > 0, (22)
0

where wy, g5, € V), and v, € K.

In the rest of the paper, we will use some intermediate
variables. For any control function u;, € K, we first define
the state solution (y(uy,), p(u,)) satistying

(i (), w) +a(y (w,),w)
+ J: vty (u,) @), w)dr (23)

+ (¢ (y (), w) = (f + Buy, w),

YweV, y(u,)(x0) =y,(x), xe€Q (24)

() + alap ) + [ vt p () ) dr

+(¢' (v () p (w4) - 9)
(25)

x € Q.
(26)

=(y(w) = ypoq), VaeV, p(w)(xT)=0,

Now, we restate the following well-known estimates in

[9].



Lemma 1. Let 71;, be the Clément-type interpolation operator
defined in [9]. Then for any v € HY(Q) and all element T,

Iv =7l + hellV (7 = 7)1

SCh‘r Z |V|LZ(T’)’
FT40 (27)

"V - ﬁhv"LZ(Z) < Chll/zz IVVI2 (1),

Ic7

(1)

where l is the edge of the element.

For ¢ € W,,, we will write

$(9) - (p) =4 (9)(p-9)

B (28)
=0 (p)(p-9)+¢" (9) (p—9)",
where
§ @)= ¢ orsto-a)as
(29)

1
(@)= | 1-9¢"(p+s(p-p))ds
are bounded functions in Q [12].

3. A Posteriori Error Estimates

In this section, we will obtain a posteriori error estimates
for semilinear parabolic integrodifferential optimal control
problems. Firstly, we estimate the error [[u — w2 (7.12(q))-
For given u € K, let M be the inverse operator of the state
equation (10), such that y(u) = MBu is the solution of the
state equation (10). Similarly, for given u, € K, y,(u;,) =
M, Buy, is the solution of the discrete state equation (16). Let

1 o
S (@) = > [MBu= yo| + = Jul?,
: (30)
o
O A i 1
It is clear that S and S;, are well defined and continuous on K

and Kj,. Also the functional S;, can be naturally extended on
K. Then (8) and (15) can be represented as

min {$ ()}, 31)
Lf,?eknh {Sn ()} (32)

It can be shown that

(8" (w),v) = (au+B"p,v),
(S' (w) v) = (aw, + B p (up,),v), (33)

(S;z () V) = (auy, + B* py,v),

where p(u,) is the solution of (23)-(25).
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In many applications, S(-) is uniformly convex near
the solution u (see, e.g., [18]). The convexity of S(-) is
closely related to the second-order sufficient conditions of
the control problems, which was assumed in many studies
on numerical methods of the problems. If S(-) is uniformly
convex, then there is a ¢ > 0, such that

T
Jo (S' w) =S (w,),u- uh) dt > clu - ”hHJZJ(};LZ(Q)y (34)

where u and u, are the solutions of (31) and (32), respectively.
We will assume the above inequality throughout this paper.

Let p(u;,) be the solution of (23)-(25); we establish the
following error estimate.

Theorem 2. Let u and uy, be the solutions of (31) and (32),
respectively. Assume that K;, < K. In addition, assume that
(S;l(uh))IT € H¥(z), forallt € T, (s = 0,1), and there is a
vy, € Ky, such that

‘(5;1 (), Vi — ”)| <C Z hr"S;l (un)

TET,

H'(7) ”u - uhHSLZ(r)‘

(35)

Then, one has

Jus - ”h"iz(];L?(Q)) <Cri +Clpu—p (uh)l|i2(];H1(Q))’ (36)

where
2 g 1+ L+s
n = J. Z h."|ow, + B* py, ()t (37)
T€Ty,
Proof. It follows from (31) and (32) that
T
J (S' (u),u—v) <0, Wvek, (38)
0

T
J (5;1 (up) >y, — Vh) <0, Vv,eK,cCK. (39)
0

Then it follows from (35), (39), and the Schwartz inequality,
that

2
C““ - ”h”LZ(};LZ(Q))

T
< Jo (S’ w) - S (w,),u— uh) dt

<- JT (S' (uy,) ,u— uh)dt

0

= JT {(3;1 (”h) > Uy — ”)

+ (S;l (u,) - S (w,),u- uh)} dt



Journal of Applied Mathematics

< JOT {(S;l (w,) vy, — u)

+ (S;l (u,) - S (u,),u- uh)} dt

T 1+s
< CL Y h

T€T ),

1+s
H(7)

2

Sy ()

+ “51,1 (uy) =S (uy)
c 2
+ 5"” - uh||L2(];L2(Q))’
(40)
It is not difficult to show that

S (uy,) = o, + B p (),
(41)

Sy (uy,) = o, + B* py,

where p(u;,) is defined in (23)-(26). Thanks to (11), it is easy
to derive

LZ(Q)dt

[} 15~ )

T
= L IB* (21 = p ()| 20yt

<Clp,-p (uh)"LZ(I;LZ(Q))

(42)

<Clpy-p (uh)"LZ(];Hl(Q))’

Then, by the estimates (40) and (42), we can prove the
requested result (36). O

Now, we estimate the error || y(u;,) — | 2(HY Q)"

Theorem 3. Let (y(uy,), p(uy,)) and (y,, py) be the solutions of
(23)-(26) and (18)-(22), respectively. Then

4
”y (uh) - yhujzj(];Hl(Q)) < CZ]/]IZ, (43)
i=2
where

T
" = L > hiJ. <f + Buy, = yp,e + div (AVy,)

eT™h

+ Jt div (y (t,7) Vy, (7)) dr
0

B0 ) e

5
) T
(E :J . hlJ [(Avyh)-n
0 regn or
t 2
+J (v (t,7) Vy, (1)) -ndz | dldt,
0
2 2
i = 7 (5,0) = 3o )20y
(44)

where | is a face of an element 7, h; is the size of face I, and
[((AVyy,) - n] is the A-normal derivative jump over the interior

face l, defined by
[(Avyh) ’ n]l = (quyhh’l1 - Avyh"rlz) n, (45)

where n is the unit normal vector onl = ?11 n ?12 outwards Tll.
For convenience, one defines [(AVy;,) - n]; = 0 when I C 0Q.

Proof. Let e] be the Clément-type interpolator of ¢’ defined
in Lemma 1. It follows from (18) and (23) that we have

(On =y (a))w) + 3=y ) )
fvent-yw) e o)
G0 -0 ) w) =0, v, €V,
Lete’ = y, — y(u,); by using (46), then we obtain
(On =y () ) +a 0=y (1) ")
[y em 00 2 () @), de

+ (@) - ¢ (v () €”)

==y ()’ —ef) +aly, =y (uy). " ~ep)
[y em O @) @ - e ar

+ (@) = ¢ (y (wn)) . —e7)

= (e’ —ef) ta(yne’ —ep)

[ yemn@.e e dr

+ (¢ ()" —ef) = (f + Buy,e” — ¢7)
= Z L ()’ht - div (AVy,)

- J-t div(y (t,7) Vy,) dT
0

+$0n) - f - B’ <]



+zj

> [ | avn)n

t
0

+j (v (t,7) Vy, (1)) - ndr] (e —e) ] .
(47)
Then, we have

1d
Sy @loa + el -y ()l

< (O =y n)pe) +alyn—y(u).e’)
+ (@) - ¢ (r(w)).€”)

t
< Z L (;Vm —div(AVy,) - JO div (y (t,7) Vy,) dr
+¢ (y) = f = By, e’ — e?)

Y LT [(Avyh) e+ Lt (vt 1) Vy, (1) - ndr]

T

x (e’ —e))

- [ vy @) @)
(48)

By integrating time from 0 to ¢ in the above inequality,
combining (6) and the Schwartz inequality, we have
1 2 ! 2
Shn =y )l e | =yl ge
t
<c[ [ (me-davavy)
0 T T
t
- J div(y (t,7) Vy,) dT
0
2
+¢ (yu) = f - B”h) dr
t
L8], [0
¢ 2
+ J (v (£, 1) Vy, (1)) - ndr] dr
0

t
+0 L lyn— v (”h)"indT

' 2
+C J J N =y () (5)||1,st dr
0 Jr

+ |y (x,0) = ¥, (x)"iz(())'
(49)
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Since § is small enough, then from (49) and the Gronwall
inequality, we have

J, o= » @)l g
<C L 2 J <J’m ~ div (AVy),)
- r div(y (t,7) Vy,) dt
0
2
+$0n) - f - Buy ) dr

cef g e oo

T

2
n dT] dr + ||y, (x,0) = (X)"iZ(Q)'

(50)
So, by using the inequality (50) we obtain
4
2
Iy =y (uh)||L2(];H‘(Q)) < CZ’I;‘Z~ (51)
i=2
This completes the proof. O

Analogous to Theorem 3, we can prove the following
estimates.

Theorem 4. Let (y(uy,), p(uy,)) and (y,, py,) be the solutions of
(23)-(26) and (18)-(22), respectively. Then

6
2
“P (uy) - Ph||L2(];H1(Q)) < CZﬂiZ’ (52)
i=2
where
2 T 2 *
M5 = L Z h; J (;Vh ~ Yo + P + div (A"Vpy)
Tegh T

T
+ J div(y”* (1,t) Vp, (1)) dT

2

¢ () ph) ddt,

) T
N = L zc;hhz LT [ (A*Vpy,) - n
t 2
+j (" (.7 Vp, (T))-n)dr] didt,
0
(53)

where 1,-n, are defined in Theorem 3, | is a face of an element
7, and [(A*Vp,) - n] is the A-normal derivative jump over the
interior face I, defined by

[(A*Vp,) - n], = (AVpyly = ATVpyle) -, (54)
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where n is the unit normal vector onl = ?11 n ?12 outwards Tll.
For convenience, one defines [(AVpy,) - n]; = 0 when I C 0Q.

Proof. Letef = p(u,) — py,, and lete! = 7,ef, where 7, is the

Clément-type interpolator defined in Lemma 1. Then, from
(20) and (25), we obtain

— (> (P —

T
+ L v (n.t5q, @), (py — p (u)) (1) dT

p (“h))t) +a(qy py— p ()

(55)
+ (8" () pu— &' (v (w)) p (wy) 41

=(n-yw).a,), Va, €V,

Namely,

p ()
! LT v (. t:q, ®), (pn — p () (1) dT
+(¢" ) (pn— p () q0) (56)
==y () qn)
~((¢" O - ¢' (v ) p () 1) -
By using (56), we obtain
= (¢ (P - P (uy))
" LT‘” (r.t5€” ), (P = p (1)) () d
+ (" () (pn = p (n)) ")

= (e -

~ (@ (P = p (wn),) + a (g P~

p(up),) +a (ef, p, -

ef> (pn—p (“h))t) +a (ep - €f>Ph - P (“h))

+ LTw (r.t;(ef =€) (0, (P — p (wy)) (1)) dr
+(¢" () (o — p (), €” —€F)
(e p(w,)) ) ta (61 Pn— (“h))

T
+ Jt 1// T,tel (1), (pn — p (uy)) (T)) dr

+
—~

‘/>, () (P = p (1)), ‘31)
w)), ) + a(ep ‘ef’Ph —P(”h))

(e —ef) ). (pu = p (wy)) (1)) dr

I

() (Pn — P (wy)) e —e,) (J’h v (uy), 31)

~((¢" ) = ¢ (v ())) p () ¢f)

=- (ep - ef’Pm) ta (ep - ef’Ph)

o vl
+(¢/ Vi) (Pn) »e

+(ep e, py (uy) )
L ‘// _61 . p () (T))

(‘/5, i) (P (w4)) p—ez) (J’h
~((¢' ) = ¢ (v ) p () €7

~

—ef) (), pu) (1) dr

_51)

(ep - ef)P (“h))

~

y (u,) )611))

=Y ( ~ Yu+ Yo~ P —div(A7Vp,)

T T

T
- L div (y* (1,£) Vpy, (1)) d7 + ¢’ () Ph)

X (ep - ef)
], (e

x (e —ef )+ (v -y (w,).€f)
~((¢" Gw) = ¢ (& () p () ).

J ((v" (1) Vpy, (1)) - n) d1>

(57)

Then, we have

”h)"fn

P ()

- __"Ph ”h)"én +c|lpn = p(

2dt
— (e, (pn—p (w)),) +a(e’, p, -

¥ (¢> () (P = P () €”)
< Z J ( =Y+ Yo = P — div(A"Vpy)
_ LT div(y* (1,) Vp, (1)) dr
+0' () ) (&7 - f)
+ Z LT ( (A*Vp,) - n
s LT (" (. 7) Vp, (©) - ) dr)

X (ep - ef) + ()’h -y (”h))ef)

~((¢" ) = ¢ (v (0))) p (un) ")

T
+J v (r.t5ef (1), (p -

t

p(w,)) (@) dr.
(58)



By integrating time from ¢ to T in the above inequality,
combining (6) and the Schwartz inequality, we have

1 T
Slen - p)lia v e | o p @) o
T 5 X
<C L Yk L ()’h = Yo+ P +div(A"Vp,)

T
+ J. div(y" (7,t) Vp, (1)) dr

2

- ¢’<yh>ph) dr

+ LT Zhl LT [ (A"Vp,)-n

T

2

T
+L (" (t,7)Vp, (@) - n)dr| dr
! 2
+8 [ I plan)l o
! 2
+C [ [ 1= p () O gesr

T
+C L J Iy -y (“h)"é,ndT'
(59)

Since § is small enough, then from (59) and the Gronwall
inequality, we have

T
[, 1ow - p @)l o
T 2 *
<C L Zh‘r J-T <)’h ~ Yo + P +div (A" V)

T
+ J div(y" (1,t) Vp, (1)) dt

t

2

¢ () ) de

o 2, fn-n

2

T
+ L ((v" (1) Vp, (1)) -n)dr| dr

1y (an) = 7l o
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T
<C L Zhi L <J’h = Yo + P + div(A"Vp,)

T

T
+ J- div(y" (7,t) Vp, (1)) dT

2

-4 () ) de

o[ ol [wm

2

T
+L (v (7)Y, (1)) - n) e | dr

+|y () - yh"iz(];Hl(Q))'

(60)
Finally, combine inequality (60) and Theorem 3 to obtain
5
2
“P (“h) - Ph||L2(];H1(Q)) < CZW?- (61)
i=2
This completes the proof. O

Hence, we combine Theorems 2-4 to conclude.

Theorem 5. Let (y, p,u) and (y;,, ppuy) be the solutions of
(10)-(14) and (18)-(22), respectively. Then

“H - ”h”il(};LZ(Q)) + ”J’ - yh"iZ(J;HI(Q))
2 J 2 (62)
+p- ph|lL2(I;H1(Q)) = sz’
i=1

where 1, -1, are defined in Theorems 2-4, respectively.

Proof. From (10)-(14) and (23)-(26), we obtain the error
equations

e =y () w) +a(y -y (), w)
e O ) 0.0,)
+(p(y) - ¢ (y(w,)),w) = (B(u-1u,),w),
= (P = pi (), q) +a(g, p - p(w))
+ LT ¥ (a0, (p - p(w) (@) dr

+(¢' () p-¢ (v () p(w).q) = (y -y (w,),q)
(63)

forallw € V and g € V. Thus, it follows from (63) that
0 =22 (), w) +aly -y (u,),w)

' LtW(t’ T (y -y () (), w,)dr

(@) -y (w)) w) = (B(u-u,),w),
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N (Pt — P (”h) >Q) + a(q,p - P(”h))
+ J'tTll/(T, tq, (t), (p—p(u,)) (7)) dr

+(¢" (0 () (P~ p(u4))9)

=(y-yw),q) + (8" (y () (¥ () - y) p.q).
(64)

By using the stability results in [17, 19], then we can prove that
2 2
“)’ -y (”h)"LZ(/;Hl(Q)) = C"” - uh“Lz(];Lz(Q))’
2 2
lp-p (”h)"LZ(j;Hl(Q)) <ly-» (”h)”LZ(];Hl(Q)) (65)

< Cllu- uh"iz(l;Lz(Q))'

Finally, combining Theorems 2—4 and (65) leads to (62). [

4. An Adaptive Algorithm

In this section, we introduce an adaptive algorithm to guide
the mesh refinement process. A posteriori error estimates
which have been derived in Section 3 are used as an error
indicator to guide the mesh refinement in adaptive finite
element method.

Now, we discuss the adaptive mesh refinement strategy.
The general idea is to refine the mesh such that the error
indicator like # is equally distributed over the computational
mesh. Assume that an a posteriori error estimator # has the
form of #* = o lﬁi, where 7; is the finite elements. At each

iteration, an average quantity of all 77 is calculated, and each
1> is then compared with this quantity. The element 7; is to

be refined if r]fi is larger than this quantity. As ni represents
the total approximation error over 7;, this strategy makes sure
that higher density of nodes is distributed over the area where
the error is higher.

Based on this principle, we define an adaptive algo-
rithm of the semilinear parabolic integrodifferential optimal
control problems (1)-(2) as follows: starting from initial
triangulations 7, of Q), we construct a sequence of refined
triangulation 77, - as follows. Given 77, , we compute the

solutions (yy,, py» uy,) of the system (18)-(22) and their error
estimator as follows:

T
T YW R A

TET ),

oz

T
eT™h

1+s

HS(T)dt

<f + Bl«lh - )’ht + le (AVyh)
+ Jt div (y (t,7) Vy, (7)) dr
0

6 () >2dr dt

9
T
+ L 2h LT [ (AVy,)-n
t 2
+J ((w(t, 1) Vy, (1)) -n)dr| dldt
0
+ [lyn (%, 0) = ¥ (x)||iz(0)
T , )
+ L Z h; L <J’h ~ Yo + pe +div (A7Vpy,)
T
+ f div (" (z,6) Vp, (1)) dr
-¢' (J’h)Ph) drdt
T
of) Zn, [@rvm)n
+ [ ( envpm)
0
2
) d'r] dl dt,
Ej= ) 1.
h (66)

Then, we adopt the following mesh refinement strategy:
all the triangles 7 € I n, satisfying 7> > pE ;/n are divided
into four new triangles in 7 By by joining the midpoints of
the edges, where n is the number of the elements of n, and p
is a given constant. In order to maintain the new triangulation
Thy,, 10 be regular and conformal, some additional triangles
need to be divided into two or four new triangles depending
on whether they have one or more neighbors which have
been refined. Then, we obtain the new mesh 7 - The above
procedure will continue until E; < tol, where tol is a given
tolerance error.

5. Numerical Example

In this section, we will give a numerical example to illustrate
our theoretical results. Our numerical example is the follow-
ing semilinear parabolic integrodifferential optimal control
problem:

. ' 2 1 2
min [ Gyl + gl wol”) e}
t
¥, —div(Vy (x, 1)) - J div(y (t,7) Vy (x,7))dr
0

xeQ, te],

+o(y)=f+u
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y(xt)=0, xe€0Q, te],
y(x,0)=0, xe€Q,
1
- p,—div(Vp(x,1)) - J div(y" (r,t) Vp (x, 7)) dr
t (67)
+¢'(p=y-yp xecQ te],
p(x,t)=0, x€0Q, te],
p(x,1)=0, x€Q.

In this example, we choose the domain Q = [0, 1] x [0, 1].
Let Q be partitioned into 7, as described Section 2. For the
constrained optimization problem:

1
min J S (u) dt, (68)
ueKcU Jo

where S(u) = (1/2)|ly - yOII2 + (1/2)|lu - uoll2 is a convex
functionalon U and K = {u € U : u > 0 ae.in Q x J};
the iterative scheme reads (n = 0,1,2,...)

b (un+1/2’ V) =b (un’ V) = Pn (S, (un) > V) , WYvel,
, (69)
Uy = Py (“n+1/2) >
where b(-,+) is a symmetric and positive definite bilinear

form such that there exist constants ¢, and ¢, satisfying

b, V)| < cllullylvlly, VYu,vel,

(70)
b(u,u) = ¢llull?,

and the projection operator PIléU — K is defined: for given
w € U find Plléw € K such that

b b . a 3
b (PKw w, Pyw w) = Tél}glb(u w,uU—w). (71)

The bilinear form b(:,-) provides suitable preconditioning
for the projection algorithm. An application of (69) to the
discretized semilinear parabolic integrodifferential optimal
control problem yields the following algorithm:

b (un+1/2’ Vi) = b (s v,) = Py (thy + P i) V9, € Ko,
1 t
J, (Orw)+atuw)+ | yiemy@.wr
0 0
+(¢(J’),w)>dt= jl(f+u,w)dt, Yw eV,
0

1 1
J, (-e)+at@n)+ [ vinsapm)ds
0 t

+(¢' (y)p)q))dt= JO (y-ypq)dt, YqeV,

b
U, = Py (”n+1/2) s Uppap Uy € K
(72)
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The main computational effort is to solve the state and costate
equations and to compute the projection P}éun +1/2- In this
paper, we use a fast algebraic multigrid solver to solve the state
and costate equations. Then, it is clear that the key to saving
computing time is how to compute Pﬁun 11/, efficiently. For
the piecewise constant elements, K;, = {u, : u, > 0} and
b(u,v) = (1, v)y; then

PIb<un+1/2|‘r = max (0’ avg (un+1/2) |1) > (73)

where avg(u,,, )l is the average of u,,,,, over 7.

In solving our discretized optimal control problem, we
use the preconditioned projection gradient method with
b(u,v) = (4, v)y and a fixed step size p = 0.9. We now briefly
describe the solution algorithm to be used for solving the
numerical example in this section as follows.

(1) Solve the discretized optimization problem with the
projection gradient method on the current meshes
and calculate the error estimators #;.

(2) Adjust the meshes using the estimators and update the
solution on new meshes, as described.

Now, we give a numerical example to illustrate our
theoretical results.

Example 1. Let y(t,7) = 1, ¢(y) = y°. We choose the state
function by

v (x;,x,) = 2sin 7wx; sin 7wx, sin 7. (74)

The function f is given by f(x) = y, — div(Vy(x,1)) -

jot div(Vy(x, 1))dr+ yS —u. The costate function can be chosen
as

p (x1,x,) = sin 7x; sin7x, sin 7t. (75)

The function y, is given by y,(x) = y + p, + div(Vp(x, 1)) +
.[tl div(Vp(x, 1))dt - 5y4p. We assume that

1o Jos,
~ 103, x, +x,<1.0,

x, +x, > 1.0,

(76)
Uy (x,%,) =1 —sin% —sin% + A
Thus, the control function is given by
u (x;,x,) = max (uy — p,0). (77)

In this example, the control function u has a strong
discontinuity introduced by u,. The control function u is
discretized by piecewise constant functions, whereas the
state y and the costate p were approximated by piecewise lin-
ear functions. In Table 1, numerical results of u, y,and p on
uniform and adaptive meshes are presented. It can be found
that the adaptive meshes generated using our error indicators
can save substantial computational work, in comparison with
the uniform meshes. On the other hand, for the discontinu-
ous control variable u, the accuracy has become better from
the uniform meshes to the adaptive meshes in Table 1.
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TABLE 1: Numerical results on uniform and adaptive meshes.
On uniform mesh On adaptive mesh
u y P u y P
Nodes 8097 8097 8097 1102 1969 1969
Sides 23968 23968 23968 3143 5744 5744
Elements 15872 15872 15872 2042 3776 3776
Dofs 15872 15872 15872 2042 3776 3776
Total L? error 4.312e — 03 5.457e -3 2.86%¢ — 3 4.018¢ — 03 5.365e — 3 2.768e — 3

6. Conclusion and Future Works

In this paper, we discuss the semi-discrete finite element
methods of the semilinear parabolic integrodifferential opti-
mal control problems (1)-(2). We have established a posteriori
error estimates for each the state, the costate, and the
control approximation. The posteriori error estimates for
those problems by finite element methods seem to be new.

In our future work, we will use the mixed finite element
method to deal with nonlinear parabolic integrodifferential
optimal control problems. Furthermore, we will consider a
posteriori error estimates and superconvergence of mixed
finite element solution for nonlinear parabolic integroditffer-
ential optimal control problems.
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