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Mass-lumping discretization and solvers
for distributed elliptic optimal control problems

Ulrich Langer* Richard Loscher! Olaf Steinbach! Huidong Yang®

Abstract

The purpose of this paper is to investigate the effects of the use of mass-
lumping in the finite element discretization of the reduced first-order optimal-
ity system arising from a standard tracking-type, distributed elliptic optimal
control problem with Lo regularization. We show that mass-lumping will not
affect the Lo error between the desired state and the computed state, but will
lead to a Schur-complement system that allows for a fast matrix-by-vector
multiplication. We show that the use of the Schur-Complement Precondi-
tioned Conjugate Gradient method in a nested iteration setting leads to an
asymptotically optimal solver with respect to the complexity.

Keywords: Elliptic optimal control problems, Lo regularization, finite ele-
ment discretization, mass lumping, preconditioned conjugate gradient method,
nested iteration.

1 Introduction

We consider the following tracking-type, distributed elliptic optimal control problem
with standard L regularization: find the state y, € Y = H(Q) and the control
Uy € U = Lo(2) minimizing the cost functional

1 4
J(Ygs up) == 5 lyo — de%g(Q) + 5 ||Ug||%2(sz), (1)
subject to (s.t.) the elliptic boundary value model problem
— Ay, =1u,in Q, y,=0o0n0Q, (2)

for some given desired state (target) yq € L2(£2), and some regularization parameter
0> 0, where Q C R, d = 1,2, 3, is a bounded Lipschitz domain with the boundary
09). We here use the standard notations for Lebesgue and Sobolev spaces. Since
the state equation has a unique solution y, € Y for every given control u, € U,
the optimal control problem — has a unique solution (y,, u,) € Y x U too; see,
e.g., [29], [19], or [41]. Moreover, the state y, obviously belongs to H*(Q) = {y €
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H}(2) : Ay € Ly(2)}, and the solution operator S mapping u, to y, (control-to-
state map) is an isomorphism between Lo(Q) and H2 ().

The finite element (fe) discretization of the reduced (after elimination of the
control u,) optimality system, which defines the solution to the optimal control
problem —, leads to the solution of a large-scale symmetric, but indefinite
linear system of algebraic equations for defining the fe nodal adjoint state vector
Pr € R™ and the fe nodal state vector y; € R™ such that

(" ) G - () @

where the stiffness matrix K} and the mass matrix M; are symmetric and posi-
tive definite (spd), yqn € R™ is nothing but the fe load vector representing the
desired state yg4, and h denotes a suitable discretization parameter. For fixed p,
discretization error estimates can be found, e.g., in [I9]. There is a huge number of
publications on efficient preconditioned iterative solvers for symmetric, but indefi-
nite systems in general; see, e.g., the unified approach proposed in [42], the survey
paper [8], the review article [31], the books [I5] and [6], the more recent papers
[1, B[4, B3], and the literature cited therein. Special iterative solvers for discrete
optimality systems such as should be not only robust with respect to (wrt) the
mesh refinement quantified by the discretization parameter h but also wrt the reg-
ularization parameter o that can be quite small depending on the cost that we are
willing to pay. Such kind of h and g robust preconditioned iterative methods have
been proposed and investigated in [I], [B 35 B7] 43]; see also [2, 14, 34} 36} [40], for
handling control and state constraints, and the references therein. Alternatively,
we can use all-at-once multigrid methods to solve saddle-point problems such as ([3))
efficiently; see, e.g., [38] and the review paper [10].

In this paper, we are interested in the case o = h* leading to asymptotically
optimal balanced estimates of the Ls-error between the desired state y4 and the
computed finite element state y,p, that is related to y; by the fe isomorphism; see
[23]. Asymptotically optimal preconditioned iterative solvers for the saddle-point
system were proposed in [23] and [22] for constant and variable Lo regulariza-
tions, respectively. More precisely, it turns out that very cheap preconditioners for
the MINRES and BP-CG can be constructed on the basis of simple diagonal approx-
imations of the mass matrix Mj. Of course, we can further reduce the saddle-point
system (3) to the Schur-Complement (SC) system

(oK M, 'Ky, + My)yn = yan 4)

by eliminating the adjoint state pp. The system matrix is spd, and we would like
to solve this system by means of the Preconditioned Conjugate Gradient (PCG)
method. Although we can use very cheap diagonal matrices Dy, such as diag(M},) or
the lumped mass matrix lump(M},) as preconditioners that are spectrally equivalent
to the Schur complement QKth_lKh + My, for o = h* [22, 23], we cannot simply
replace the mass matrix M, ' by the lumped mass matrix (lump(My))~" in the
Schur complement without a precise analysis of the impact of this replacement to
the discretization error. In Section [2, we just provide this analysis, and show that,
in the case of continuous, piecewise linear (Courant’s) finite element spaces, the
discretization error is not affected at all. This theoretical result is supported by our
numerical results presented in Section [} Now we have to solve the mass-lumped
SC system

(oKp(ump(My,)) " Ky, + Mp)yn = yan (5)

instead of the original SC system . Using the diagonal preconditioner D; =
lump(M},), we can now solve in asymptotically optimal complexity for some



fixed relative accuracy. In Section [3] we show how we can use this SC-PCG in a
nested iteration setting in order to compute a fe approximation to the desired state
yq, which differs from y; in the Lo-norm in the order of the discretization error,
with asymptotically optimal complexity O(np). These theoretical results are again
quantitatively illustrated by numerical experiments in Section [4

2 Mass-Lumping and Error Analysis

The first-order optimality system, derived from 7, is given by the equations
— Ay, = Uy, —Apy = Yo — Ya, and p, + ou, =0 in Q, (6)
with the boundary conditions
Yo =0and p, =0 on Q. (7)

Eliminating the control u,, we arrive at the reduced first-order optimality system,
the variational form of which reads as follows: find (y,,p,) € Hg(Q2) x H(Q2) such
that

1
E <p97 q>L2(Q) + <Vy,ga Vq>L2(Q) = 0, Vge Hé (Q), (8)
—(Vp,, VU>L2(Q) + <y97U>L2(Q) = <yd7U>L2(Q) , Yve H(%(Q) (9)
Introducing the variable p, = %p@ we further derive the scaled system
1
ﬁ <p97q>L2(Q) + (Vy,, VQ>L2(Q) = 0, Vg e Hy(Q), (10)
- 1 1
—(Vie, VU>L2(Q) + ﬁ <yQ’U>L2(Q) = ﬁ <ydaU>L2(Q) , Yo € Hy(Q). (11)

For simplicity, we assume from now on that @ C R is polygonally (d = 2) or
polyhedrally (d = 3) bounded. Let T;, = {7.}*| be an admissible, globally quasi-
uniform and shape-regular decomposition of €2 into simplicies 7., with the mesh-size
he = |7e|*/?, such that Q = Uivzhl Te. Let S}(Ty) = Span{gog?}?il denote the space
of piecewise linear, globally continuous functions spanned by the Lagrange basis
functions 4,0;? (hat functions), which fulfil the equations

2
ng?(a@) =1VzreQ, and w?(xi) =9, ; for each node z;, 1 = 1,...,7;. (12)
=1

Further, we define Vj, := S} (7,) N H (Q) = span{¢” i1, where we assume that the
ordering of the basis functions is such that the indices j = 1,...,ny correspond to
vertices z; € Q and j = np, +1,...,7y, corresponds to the vertices on the boundary,
xz; € 0). We refer to the books [II] [I6, [39] for more details on standard finite
element discretizations of elliptic PDEs.

A conforming discretization of — is then to find (yon, Pon) € Vi x Vi, such

that

1,
ﬁ <pgh7 qh>L2(Q) + <vygh7 V(Ih>L2(Q) = 0, Vg € Vp, (13)
. 1 1
— (VDoh, Von) 1) + NG (Yon>vn) ) = NG (Ya vn) L, (0) > Yon € Va.(14)

In [23], we were able to show the following result for the Ly error between the
desired state yq and the computed finite element state y,p,.



Theorem 1 (|23 Corollary 1]). Let (Yon,Por) € Vi X Vi, be the unique solution of
the coupled finite element variational formulation —. Let yq € HF(QY) for
s €[0,1] oryq € H*(Q) N HE(Q) for s € (1,2]. Then

Yon = yallzo(0) < ¢’ lyallm=(a),
provided that o = h*.

We recall that v, € V}, can be represented in the form

Nh

on(z) = Z%"P?(w)a (15)
i=1

where v; = vp(x;). Thus, we can associate each finite element function with its
coefficient vector via the finite element isomorphism v, <+ v, where v[i] = v;. With
this, the matrix system corresponding to the fe scheme - can be written in
the form: find (yn,Pr) € R™ x R™ such that

L M, K = 0
\/EKT}L 1 ]}\14 (ph) = (1 ) ) (16)
— I, e Mn Yu \/Eydh

where M), and K} denote the mass resp. stiffness matrix with the entries
Mfii] = [ A@et@ds ad Klid) = [ V) Vel dn
and the load vector
varlil = [ vala)el (@) da.

We note that the system is equivalent to . Moreover, when eliminating py,
resp. pp, we arrive at the same Schur-complement system .

As already mentioned in the introductionary Section [T} we would like to replace
the inverse of the mass matrix M}, in the spd Schur complement oK} M, YK+ M,
by the inverse of the lumped mass matrix lump(M},) that is diagonal. The entries
of the lumped mass matrix lump(Mj,) are given as

np

lump(My)[i,j) = 615 Y Mplikl, i,j=1,....nn, (17)
k=1

where M, € R™ x R™ denotes the mass matrix on S}(Tp) with entries

MMﬂ:/#@MWM%iJ:me.
Q

The Schur complement system is then given by with the Schur complement
Sy = oKp(lump(Mp)) *Kj, + M), as system matrix. Unique solvability of the
discrete system follows immediately, since M}, = M J > () is symmetric and positive
definite (spd) and Ky (lump(Mp)) 1K} > 0 is spd, as lump(M},) and K}, are spd.
Now the aim is to show an equivalent result to Theorem |1} when using the
lumped mass matrix. We will exploit ideas from [7]. The discrete variational for-
mulation for the lumped case reads as follows: find (J,n, Pon) € Vi X Vj, such that

1 . .
\/@ <pgha Qh>h + <vygh7 th>L2(Q) = 0, Vg, € Vp, (18)
A 1 . 1
- <ngh; vvh>L2(Q) + \/@ <y9hvvh>L2(Q) = \/@ <ydvvh>L2(Q) , Yup € Vha(lg)

where (pp,qn), = q; lump(M},)p;, denotes the underintegrated inner product on
L5 (Q) that is nothing but the realization of the mass lumping.



Lemma 1. For py,qn € Vi the realization of the lumped mass matriz admits the
representation

<ph7qn>h=/ﬂfﬁ(phqh)d$,

where I} : C(2) — V}, denotes the interpolation operator, given as

Itz sz% €Q,

where v; = v(z;), v € C(Q). Furthermore, it holds that
1
F) Ipnllh < IpnllZ, ) < lonlli = ropn)y, for all pr € Vi (20)
Proof. With the representation (|15), we have the coefficient vectors p, <> p; and
dn < qn. Then we compute with (17)), using ,

Np  Nhp

<pha qh>h =qy 1unlp(-]w'h Pr = Zzp1QJ51 7 ZMh Z k

=1 j=1

_sz%thZ k ZPZ%Z/ Soz
i=1 i=1
np

/ Z quz% Z (Pk d$

%,_/
I} (prhan) =1

The estimate follows from, e.g., [39, Lemma 9.4],

|Te‘ 2 |7e] 2
< -
(d+1)(d+2) sz ||thL2(Te)_d+]_ Zp“

TiE€Te

and

/Ih x)dr = sz/% )dx = |Te sz»

TiETe T;ETe

when summing up over all elements 7.

With this representation, we can compute the consistency error.

Lemma 2. Let h = maxe—1,.. N, he. Then, for pn,qn € V3, it holds

(Ph>an) 1, (0) = (Prs ) ‘— ‘/ ) qn () — Iill(thh)(x)] da

1
< eh?(& [ Vpnlll, 0 + 1 Vanl )
for any e > 0.

Proof. The first representation follows from Lemmal[I] Let 7. be a simplicial finite
element with the nodes z.,, + = 1,...,d + 1. The associated nodal values of a



piecewise linear finite element function p;, are the coeflicients pe,, ¢ = 1,...,d + 1.
In particular, for d =1 and = € 7., we then compute

/ [ph(x)%(x) — I}L(phqh)(x)} da

Te
Tez r—x T —
= / ([pel + A “ (Pey — Pey )} {%1 + h < (Gey — %1)}
161 e (&

X X
- [pelckl + n — (pequQ - pelfhl)}) dx
e

1 Teg pe _pe qe _qe
he (Pes = Per) (dez = Ger) = éhg/ 2h 1 2h = dx
x e e

1

6 o
1 2 ez / ! 1 2

= 6 he Ph(@) g, () dz < 6 he vaph”LQ(Te)||VIQh||L2(‘re) :

e1

For d = 2 and x € 7., we introduce the representation x = x., + J.n with respect
to the reference element 7 = {n € R? : n; € (0,1),m2 € (0,1 — 1)} and we write
pr(x) = pp(ze, +Jen) = Pr(n), n € 7. Similar as in the case d = 1 we then compute,
using det J. = 27|,

/T [ph(x)%(m) - Iflz(thh)(SC)} de = /

T

[0 () () — I3 (P ()] det.J. dn

— ‘g [(po —p2)(g2 — qo) + (P1 — po)(qo — q1) + (P1 — p2)(g2 — ql)}
= ‘I;| {(Po —p2)? + (01— po)® + (1 7p2)2:| i

2 2 2 1/2
'[(Q2 —qo)*+ (@ —q) +(¢2—q1) }
With
(p1 —p2)* = (p1 —po + 10— p2)? < 2(p1 — po)® + 2 (po — p2)?,

we further have, e.g., [39, Lemma 9.1],

/T [ph(x)q’l(x) - IilL(thh)(IL')} dw

% [(Po —p2)* + (p1 —PO)Q}

|7l ~ 12 1z ~ 12 1z
e [2/ |V D dn] [2/ IV0nl dn}

I7el 1o ~ .
= 5 IVabnlleen) [Vaanlla ey < e IVapnllz2io IVatnllzace,) -

IA

v {(CD —q0)* + (q0 — Q1)2} v

For d = 3, we proceed in the same way. Now the reference element is given by
T={neR3:n €(0,1),m2 € (0,1 —1n1),m3 € (0,1 —n; —n2)}, and det J. = 6|7|.



Then,
| [r@n@ - Bwan >} s
— 61r| / / o / T @) — I v ()] dinadinadn

= 20 [(po —p1)(q1 — qo0) + (Po — p2)(g2 — q0) + (Po — P3) (g3 — qo)

(1= p2)a@2 — @) + (01— p) (a5 — @1) + (P2 — o) as — )|

‘ | 2}1/2

[(po —p1)® + (po — p2)* + (o — p3)* + (p1 — p2)* + (p1 — p3)* + (p2 — p3)
[ @ —q0)* + (2 — 0)* + (43— 20)° + (@2 — q1)* + (a5 — @1)* + (g3 — Q2)2} v

1/2 1/2
[(po ) + (po — p2) + (po —p3)2} [(Q1 - 610)2 + (g2 — q0)* + (g3 — QO)Q}

/2 1/2
{ / IV, 5] dn} {6 / |vn|ah|2dn}

=5 |Te| IVoBrll L2 () [ Vadnllziy < ¢h2 Vapnll L2l Vaanll L2, -

Hence, using Young’s inequality,

1 1
IVt s < 5 (2 19 y + 25 IVl )

and summing up over all elements 7., this gives the desired estimate. O
We need one more preliminary result, before we can state the main theorem.

Lemma 3. Let (y,,p,) € H}(Q) x H () be the unique solution of the reduced
optimality system and . Then there holds the regularization error estimate

lye — yallm-1(0) < ¢ Vo |Yalmi) for ya € Hy(2).

Additionally, for yq € H®(Q) N HE(Q), there holds

19e — vallo@) < VellAyall,e)  and  |Ay,llL,e) < 1Ayl L, 0)-
Proof. The first estimate is given in [32] Theorem 4.1, (4.7)]. The second and third

estimate can be found in [23, Lemma 1, (2.5)] and in the proof of this lemma. But
for clarity, we will recall the proof. We note that, by the optimality system, we
have the equations —Ay, = u,, and p, = —pu,. First, assuming the regularity
Yo Ya € HA(Q) N HE(Q), using and @D, and integration by parts, we obtain
1Yo — yd||2L2(Q) = (Yo — Yds Yo — yd>L2(Q) = (Vpo, V(y, — yd)>L2(Q)

= (P> _AyQ>L2(Q) + (Pos Ayd>L2(Q)

= —0 (uy, _AyQ>L2(Q) -0 <uQ’Ayd>L2(Q)

=0 ||Ay9||%2(§2) + 0 (Ay,, Ayd>L2(Q) .

From this we conclude

||Z/g - yd||2L2(Q) +o ||Ayg||%2(9) <o ”AyQ”Lz(Q)||AdeL2(Q)7



and further

1Al L) < Avdallzo) and [y, — vallz. @) < Ve llAvdllL.)-

From the first estimate we conclude that yq € H*(Q)NHE(Q) implies y, € HA(Q)N
H}(Q). This confirms that it is sufficient to require the regularity on y4 only. [

The main statement of this paper is formulated in the following theorem.

Theorem 2. Let (§on,Pon) € Vi X Vi, be the unique solution of the variational
formulation and . Assume that Ty, is globally quasi-uniform such that a
global inverse inequality holds true. Further, choose o = h*. Then,

chllyallmay i ya € Ho(Q),

Yoh — Yd <
15 e {ch2 lyallm2(),  if ya € H*(Q) N Hg () and Q is convez.

Proof. Let (Yon, Pon) € Vi X V3, be the unique solution of and ([4). By the
triangle inequality, we get that

19on = YallLa2) < [9en — YonllLa(2) + Yen — YallLo()-

By Theorem [1} the second term fulfils the estimate. Thus, it is sufficient to bound
the first term. Therefore, subtracting the variational formulation and from
(118) and with v, = Jon — Yon and qn = Don — Do, We obtain the equalities

1 . 1 N
% Hygh_yghll%z(ﬂ) = ﬁ (Joh — Yohs Yoh — th>L2(Q)

= (V(Per = Pen), V(ieh = Yon)) 1,,(0)

1 . - A -
= % (<pghapgh _pgh>L2(Q) - <p.9h’p!2h _p9h>h)
1 N - . - 2 I -
= ﬁ (<pgh,pgh *p,gh>L2(Q) - ||p,z_)h 7pgh||h - <p9hap9h 7p£’h>h> :

Multiplying by /¢ and using Lemma [T} we further get
[9on — thH%Q(Q) + [1Pon — ﬁ@hlliz(ﬂ) < || Ggh — ygh||2L2(Q) + IPon — ﬁgh”%
= <ﬁgh>ﬁgh - ﬁ@h>L2(Q) - <ﬁgha]§gh _ﬁgh>h

- / [5on(2) (Pon (%) — Fon(2)) — It (Bo (Bon — Fo) ()] de.

With Lemma choosing pj, = P, and gn, = Pon — Don, We estimate, for some € > 0
to be specified,

||?79h - thHi(m + Hﬁgh - ﬁQhH%Q(Q)
_ 1 . ~
<t (& 10l + 5 1o~ o))
Using an inverse inequality, we estimate the second term by

ch? . _ 9 cer ) . =2 . -2
2z IV (Do — pgh)||L2(Q) < =2 [Don — p9h||L2(Q) = [|Pon — thHLz(Q)7

when choosing € = /ccy. Thus, it holds

9o — thH%z(Q) <éh? ||V159h||%2(9)~ (21)

oo



Now it is sufficient to bound ||[Vpgn| 1, suitably. Let (y,.5,) € Hg () x Hg(Q)
be the unique solution of the coupled variational formulation and @ Using the
triangle inequality and the trivial inequality (a + b)? < 2(a? + b?), we get

1V Banl ) < 2 (1950l 0 + IV Gon = 5) ) - (22)

For (y,,D,) € Hg(Q) x H}(Q) and (yen, Pon) € Vi x Vi as solutions of (§)-(9) and
—, respectively, we can show, as in the proof of [23] Theorem 1], using an
inverse inequality and o = h*, that Cea’s Lemma

h=? lye — ygh||2L2(Q) + V(Yo — ygh)H%z(Q)
+ h=? ”ﬁg - lﬁth%Q(Q) + ”V(ﬁg - ﬁgh)”%g(ﬂ)
< e [h7 1y, = vnll} o + 190 = o)l E, e
+h72 1B — anll 2, () + IV (Be = an)l1740)

holds true for all (v, qrn) € V3, x Vj,. Further, using best approximation results, we
get, for yg € HY(Q), that
h=? lyo — yghll%z(ﬂ) + V(Yo — ygh)||2L2(Q)
+h72 5y — ﬁthQLQ(Q) + V(Do — ﬁgh)HQLz(Q) < C|yd|?ﬂ11(9)7

and, for yq € Hi(Q) N H?(Q), that
h=? lyo — ygh||2L2(Q) +IV(ye — ygh)H%z(Q)
+h? B = Penll7o0) + 1VBe = Por) 1 7,0) < ¢h? yalira(ay-
From this we immediately conclude that

C|yd|%11(Q)7 for Ya € H(}(Q)v

(23)
ch? [yal 2oy for ya € Hi(Q) N H?(Q).

IV (Bon = Bo) I, () < {

For the first term, we use the first inequality of Lemma for yq € HE(Q) to estimate
1

||Vﬁg||%2(9) = <vﬁ97vﬁg>L2(Q) = % (Yo — ydaﬁg>L2(Q)

1 N .
< 7 1Yo — yallz-1@)IVDellLo) < clyalm @) IVPellLy )

from which we conclude
IVPollLo) < clyalm(a)- (24)

For a convex domain €2, we have H2(Q2) = H?(2). Thus yq € H?() N H}(), and
we get with the same reasoning, using the second inequality of Lemma
R 1 -
”ngHLg(Q) =— (Yo — ydapg>L2(Q)

Ve

1 - -
< 5 e —valla@IPell L) < Tyalerz @ IPell 2.

Now, we recall that, from the optimality system @—@, we have

Po = Po = —V0Upy =+/0Ay, in,

Sl-



and thus, with Lemma [3] we obtain

1Pl 22 (2) = Ve lAy,llL, ) < Ve llAyallr,o) < Ve lvalaz)-

Thus, for o = h* and yq € H2(Q) N H}(Q), we arrive at the estimate

IVBollLa0) < hlydlmz(o)- (25)
Now, combining with , ,, and , this gives

chlyalpiq), for ya € Hi(Q),

90n — YonllLo() < A IVDenllLy0) <
eh  Heh (@) D= 02 gl ey, for ya € H2(Q) N HY(9).

O

Lemma 4. Let (§on,Don) € Vi x Vi, be the unique solution of the coupled variational
formulation and . Then, for yq € La(Q), we get the error estimate

19on — vallLo@) < YallL.(o)-

Proof. Choosing g, = pon and vy, = Jpp, in and , summing up the equations,
and multiplying with /o, this gives

(Doh» Do)y, + Dok oh) () = Wds Yoh) 1,0 -

Rewriting this equality gives

<ﬁgh>ﬁgh>h + <ggh - ydvggh - yd>L2(Q) = <yd - gghayd>L2(Q) )
which yields the desired estimate. O

Theorem 3. Let (§on,Don) € Vi x V3, be the unique solution of the coupled varia-
tional formulation ([18)-(19). For yq € H§(), s € [0,1], and yq € H*(Q) N H}(Q),
s € (1,2], there holds the error estimate

19on = Yall L) < eh® lyallms(o)- (26)

Proof. This is a direct consequence of Theorem [2| and Lemma [4] together with a
space interpolation argument. O

3 Nested PCG Iteration

Finally, we have to solve the spd mass-lumped Schur-complement system that
we now write in the compact from: find y; € R™ such that

SkYnh = Ydn, (27)

where Sj, = gKhDglKh + My, and Dy, is the lumped mass matrix lump(M},). For
simplicity, we omit the hat over yj in and throughout this section. The fast
solution of the symmetric and indefinite system with the original mass matrix
M, instead of Dy, was studied in [23]. Since the matrix Dy, is diagonal, the matrix-
by-vector multiplication Sy, *y, can now be performed efficiently. Therefore, we can
use the PCG method for solving . Moreover, it turns out that Dy, can also serve
as preconditioner in the case ¢ = h* that leads to the optimally balanced estimate
of |Gion — Yall L, (o) as was shown in Section [2; see Theorem [2|and Theorem [3| First
of all, we can easily show that Dy, is spectrally equivalent to Mjp, i.e., there exist

positive, h-independent constants ¢,,;, and ¢y such that
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QMDDh <My < 6MDDh; (28)

where ¢, = Amin = A (D7 1M;) = 1/(d+2) and Gyp = Aax = Aax (D7 TM) =1
are the minimal eigenvalue and maximal eigenvalue of the small generalized eigen-
value problem M,v, = AD,v, in R4 respectively. M, and D, denote resp. the
mass matrix and the lumped mass matrix corresponding to the reference element
(unit simplex) 7 to which every element 7. from 7}, is mapped by an affine-linear
mapping z = x., + J.n. We note that the spectral equivalence inequalities are
nothing but the algebraic version of the inequalities where the constants were
already explicitly computed.

In order to estimate the Schur complement S}, = oK hDglK n + Mj, by the mass
matrix M}, from below and above in the spectral sense, it is obviously enough to
estimate oK hDglK n from above by Mj,. Using the spectral equivalence inequalities
, Cauchy’s inequality, local inverse inequalities, and o = h*, we get

(oK D; " Kypvi,vi) = o(Dy ' Kpvi, Kpvi) < Cup 0 (M, 'Kpvp, Kpvy)
= EMD(}Yh(4971A7\4h)711{h"h7Vh)
o (Knvh, qn)®
= Cup SUp

ez (0~ Myan, an)

2
[ 04V, - Q_1/4Vth$}
Q

= Cyp SUp
qn€Vh /Qil[Qh(I)]zdm
Q
_ ||gl/4Vvh||%2(Q) ||Qil/4VQh||2L2(Q)
< Cwp Sup
an €V /Q_I[Qh(x)]2d$
Q
> h‘2/ |Van|?da
_ Te€Th Te
= CMDHQIMV”h”zLQ(Q) sup ;
an€Vh /@’th(:ﬂ)]zdx
Q
>t [ @)
_ = Te
< T 0 Vunl] ) sup
weh S [ (g
Te€Th Te
= CiznvEMDHQIMV@h”zLQ(Q)
= & G Z h2/ Vo |2dx
Te€Th Te
< e Z /(vh)Qdm
Te€Tn e
= C?DVEMD (M}Lvhavh)a vvhevha (29)

where ¢, is the universal positive constant in the local inverse inequalities
||vwh||L2(Te) < Ciny h;l ||wh||L2(.,.e) Ywy, € Vh, V7. € 771 (30)

Here the local mesh size h. can be replaced by the global mesh size h since we
assumed quasi-uniform and shape-regular mesh 7,. The local inverse inequalities
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can again be proved by mapping 7. to the unit simplex 7. In this way the
constant ¢;,, can even be computed explicitly in dependence of the mesh charac-
teristics [12]. Therefore, we have just proved the spectral equivalence theorem that
is fundamental for the efficient solution of the spd mass-lumped Schur-complement
system by means of PCG iteration.

Theorem 4. Let us assume that the mesh Ty is globally quasi-uniform with the
global mesh-size h, and o0 = h*. Then the spectral equivalence inequalities

CoDi < co My, < Sy, = 0K, Dy ' Ky, + My, < Gy My, < 5D, (31)

hold with the spectral equivalence constants

1
— 4 — -1
= 17 CSM =cC CMD + 17 QSD = QMD = )\mzn = )\mm(DT MT) =

¢ nv d + 27

SM

— 2 4 = = _ -1 _
and Cgp = Cy,pCor, + Cupy where Cyp = Aue = Aue(Dp” M) = 1.

inv

Proof. The spectral equivalence inequalities immediately follow from the in-

equalities , and . O

Remark 1. The spectral estimate (29) can also be proved by Fourier analysis when
one expands the vectors vy, into the orthonormal eigenvector basis corresponding to
the eigenvalue problem Kpep, = ADypey, as it was done in [23] for Dy, = M. In
[22], we provide a rigorous analysis of the variable Lo regularization with a tech-
nique that is different from the technique used for proving . We note that the
latter technique can be used to analyse the case of constant and variable energy reg-
ularizations for state equations leading to non-symmetric fe stiffness matrices Kp,
such as convection-diffusion problems as well as parabolic and hyperbolic problems
when using space-time finite element discretizations; see |27, [30].

Now we can efficiently solve the mass-lumped Schur-complement system re-
spectively by means of the PCG methods because, thanks to mass lumping,
the matrix-vector multiplication S}, * yﬁ can be performed in asymptotically op-
timal complexity O(ny,), and, at the same time, the lumped mass matrix D) =
lump(M},) is a perfect preconditioner. More precisely, let y¥ € R™ be the kth
PCG iterate. Due to the spectral equivalence inequalities and , and the
well-known convergence rate estimate for the PCG method (see, e.g., [39, Chap-
ter 13]), we can estimate the Lo error ||§pn — ylthLz(Q) between the fe functions
Jon(x) = Y0 yiol(x) € Vi and yh, (x) = Y0 yFel(x) € Vi corresponding to
the solution yj, = (¥i)i=1,...n, € R™ of the Schur complement system and the
k-th PCG iterate y,’§ =( f)izlywnh € R™ | respectively, as follows:

[Goh — UsnllLa) = llyn —Yhlm, == (Malyn —y£),yn —yi)'/?
< (Sulyn —yp),yn —yH)Y?
= yn —yils, < 2d" |lyn — yhlls,
< 227 ¢ lyn — yhln, = 28 0" [190n — voull o) (32)

where ¢ = (1/condz (D} 'S,) —1)/(1/conda (D} 'S,)+1) < 1, and condz(D;,'Sy,) =
)\max(Dglsh)/)\min(Dglsh) denotes the spectral condition number of D,:IS;L that
can be bounded by the constant

c E]%/[Dcfln\, + EMD Amax(D;l]\411)264 + )\max (D;lMT)

Csp inv 4
— = = = =(d+2)(c,, +1)
Csp Cyvp )\nlin(DTlMT)
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that is independent of h. Using the triangle inequality, the Lo-norm discretization
error estimate from Theorem |3} the Ly-norm iteration error estimate , the
inequality

[Gonll o) < Nyallzae) (33)
that follow from — when we choose the test functions g, = p,n and vy = Yo,
we finally arrive at Lo-norm estimate between desired state y; and the kth PCG
iterate y’;h computed by the PCG method:

lya — vinlla@ < Nva — onllza) + 19en — ¥inll L)
~1/2 ~
< eh® |lyallaeo) + 2254 @ 19on — ¥onll a0
s _1/2 ¢ ~
< h (C||yd||Hs(Q) +22; | on _ygh”Lz(Q))
s _1/2 s
< b (clyallme + 28 Iyall o) = he(va) — (34)

provided that ¢¥ < h* and that the initial guess ygh is chosen to be zero. There-
fore, k > Inh™*/Ing~! ensures that the PCG computes an approximation y’gh
to the desired state yq that differs from y4 in the same order O(h®) as the dis-
cretization error ||yq — Jon|lL,() in the Ly norm. Moreover, this can be done with
O(npInh~1) = O(h~%In h~1) arithmetical operations, i.e. the complexity is asymp-
totically optimal up to the logarithmical factor In h~".

This logarithmical factor can be avoided in a nested iteration setting on a se-
quence of refined (nested) meshes. Indeed, let us consider a sequence of uniformly
refined meshes 7y = 7}, with the mesh size hy and the optimally balanced regular-
ization parameter g, = h;}, ¢=1,...,L, where hy = hy_1/2, £ = 2,...,L. Thus,
the coarsest mesh corresponds to the subindex 1, whereas the finest mesh is related
to L. On every mesh 7y, £ = 1,..., L, we have to solve the mass-lumped Schur-
complement system that we now write in form: find y, = y», € R™ = R""
such that

Seye =Yar (35)

where Sy = 00 KD, ' K¢ + My, K¢ = Ky,. D¢ = Dy,,, My = Mp,, Yar = Yan,, and
00 = hj.

Now the nested iteration algorithm works as follows. First we solve the coarse-
mesh problem , ¢ = 1, sufficiently accurate. More precisely, we compute an
iterate y’fl € R™ corresponding to the fe function y’fl = ylgllhl € Vi =V, (short:
y* & ™) such that

lya = 91" |a () < hie(ya)- (36)

Due to , this can be done with k; > Inh7®/Ing~! PCG iterations starting

with 49 = 0. Now, let us assume that, on level £/ —1 € {1,..., L — 1}, the iterate

yff’ll € Vy_1 fulfills the estimate

ko s
lya =y | Lac) < hi—1¢(ya)- (37)

Let yg = If_lyff’ll be the affine-linear interpolate of yff’ll. We note that yg =

Ifflyff‘ll = yff‘ll € Vi—1 C V; since the meshes are nested. Then we get the
estimate
k " " k
lya — v o) < Nya — Gellzo) + 19 — v/ Lo
_1/2 .
< chillyallmeo) + 28 0" e — Wlliay  (38)

where 9 = §o,n, € Ve is the exact state solution of the finite element scheme -
(19) corresponding to the solution y, € R™ of the mass-lumped Schur-complement
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system (35). Now using y? = Ifilyf"_“ll, the triangle inequality, Theorem |3| and
estimate (37)), we can continue to estimate the last term in as follows:

~ ~ ki_
ll9e — ¥l Lo I9e = Yall o) + 1va = Ii_19p 3 Lo

“ ki_
< N9e = vallao) + lya — v 5 oo
< chpllyallms() + hi—1c(ya)
< hy(cllyallms @) + 2°c(ya)) (39)
Inserting into , we get
s _1/2 s
lya =0 Moy < 1 [ellyallmecey + 2242 ¢ (cllyalln-co + 2°c(va))]
< hie(ya) (40)

provided that ¢* (c|lyallp=(0) + 2°¢(¥a)) < |ydllL,(o)- The latter inequality is en-
sured if we performed not more than

ke = k. >1n(g(ya) ")/ Ing ™" (41)

nested iterations, where ¢(yq) = ||yd||L2(Q)/((1+25)c||yd||Hs(Q)+21+S||yd||L2(Q)) < 1.
Here we exclude the trivial case that y; = 0. Therefore, we have proved the following
nested iteration theorem by induction.

Theorem 5. If the coarse mesh problem on level | =1 is solved by k1 PCG iter-
ations with the initial guess y$ = 01 such that holds, and if k. nested PCG
iterations are used on all nested levels { =2,... L, i.e. ko = ... =kp = ky defined
by , then the last iterate yEL ~ yIZL on the finest level £ = L differs from given
desired state yq in the order of the discretization error O(h3) with respect to the
Lo (Q) norm. More precisely, we get the estimate

1ya — Y5* |l o) < ic(ya)- (42)

The computation of yi* < y5* requires not more than O(ny) = O(hp%) arithmeti-
cal operations and memory, i.e. the nested iteration procedure proposed is asymp-
totically optimal.

Proof. The proof of estimate follows from above by induction. The complexity
analysis is based on simple use of the geometric series. O

We stop the nested iteration process as soon as we arrive at some desired relative
accuracy € € (0,1) such that

lya = 97"l o) < € llyallLa)- (43)

The apriori estimate (42]) immediately yields that estimate is guaranteed when
chillyallms) < €llyallr,(o), but in practice we directly check because all
quantities are computable.

We will also stop the nested iteration if the cost for the control u’Zz becomes too

large, where ulg@ “ uifl is computed from the fe state equation
k —1_k —1 k
W' =—0, P, =D, Kuy,*

More precisely, let ¢, > 0 be a given threshold for the control cost that we are
willing to pay. Then we stop the nested iteration if

g a0y = (Mo, ug?) < (Do, up*) = eun(Keyy, y;") < cu
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but Huf_‘:’ll | 25(0) > €u, Where Gyp = 1. Then we set L = £.
Now we may proceed with cascadic nested iteration freezing the cost (regular-
ization) parameter g, = h} and refining the mesh only , i.e.

0ei1 = 0L = h‘i =const. and hpy1 =hg/2foré=1L,....,.L+J—1, (44)

in order to improve the approximation of the control. We note that this further mesh
refinement will not improve the approximation to the desired state y4 since this error
is defined by the frozen cost parameter gy,. Since we only use a few additional levels
for the improvement of the control, we can proceed with the PCG preconditioned
by D, as before as nested iteration, but replacing ¢s, by Cspe = Csp24=L) for
{=L+1,...,L+J. If we want to add many levels, i.e. J >> 1, then we may
use some cascadic full multigrid Schur complement iteration using level L as coarse
mesh and y%H = If“yEL = yﬁL € Vi, C V41 as initial guess; see [18, [11] for Lo
convergent multigrid methods.

4 Numerical Results

In our numerical experiments, we consider the discontinuous desired state

_J1 in (0.25,0.75)3,
Y= V0 i 0\ (0.25,0.75)3,

in the computational domain Q = (0,1)3 C R?=3. This discontinuous desired state
ya does not belong to Y = H}(2), and has a rather low Sobolev regularity. More
precisely, yq € H'/?~¢ (Q) for any € > 0. This discontinuous target has been utilized
in the work [23] 26, [32] in both the cases of Ly and energy (H~!) regularization
for distributed elliptic optimal control problems. So, we can easily compare the
numerical results presented below for the mass-lumping discretization of the control
term in the reduced optimality system with those of the Ly regularization without
mass lumping and the H ! regularization.

We decompose the domain Q = (0,1)% into uniformly refined tetrahedral ele-
ments 7., and start with an initial mesh that contains 384 tetrahedral elements and
125 vertices, leading to the mesh size h = 272. From such a mesh, we make suc-
cessive refinements on the levels £ = 1,...,8. On the finest level £ = L = 8, we have
135,005, 697 vertices, h = 279 = 1.9531e—3, and ¢ = h* = 2736 = 1.4552—11.
Further, we run tests on the adaptively refined meshes, in which we have employed
the standard red-green refinement of tetrahedral elements, and we have chosen the
locally varying regularization parameter o, = h} on each tetrahedral element .
The adaptive procedure is simply based on the localization of the error ||ys—el| £, (@)
that is explicitly computable for any known fe approximation g, to the given desired
state yg; see [21] for a detailed description.

As described in Section [3] thanks to the replacement of the mass matrix My,
by its diagonal approximation Dj = lump(Mj}), we can efficiently solve the spd
mass-lumped Schur-complement system by means of the PCG preconditioned
by Dy. We first use the initial guess yg = 0, and terminate the iteration as soon
as the preconditioned residual is reduced by a factor 10°. The number of PCG
iterations (Its)and the computational time (Time) in seconds (s) are provided in
Table [1| for both uniform and adaptive refinements.

Therein, we observe the robustness of our proposed preconditioner for with
respect to both the mesh size and local adaptivity under the choice of g, = h2. We
only see slightly more iterations for the adaptive refinements in comparison to the
uniform refinements.
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Adaptive Uniform

¢ #Dofs error Its (Time #Dofs error Its (Time)
1 125  3.26e—1 6.3e—4 125  3.26e—1 0 (6.4e—4)
2 223 2.35e—-1 6.5e—3 729  2.25e—1 5 (1.8e—2)
3 1,044 1.86e—1 106 (5.5e—2 4,913  1.59e—-1 9 (1.9e—1)
4 4,548 1.32e—1 123 (2.8e—1 35,937 1.12e—1 5 (1.7e—0)
5 10,524 1.05e—1 116 (6.3e—1 274,625 7.96e—2 81 (2.3e+1)
6 25,807 8.35e—2 113 (1.6e—0 2,146,689  5.62e—2 4 (1.8e+2)
7 91,520 6.03e—2 100 (5.7e—0 16,974,593  3.97e—2 8 (1.4e+3)
8 118,334 5.62e—2 102 7.7e—0 135,005,697 2.81le—2 6 (1.3e+4)
9

10 473,638  3.97e—2 6.3¢+1
11 1,843,740 2.84e—2 2.5e4+2
12 1,937,983  2.79e—2 3.2¢42
13 7,681,306 1.99e—2 6.3e+2
14 7,922,574  1.96e—2 1.0e+3
15 | 31,496,575 1.39e—2 83 (3.6e+3
16 | 32,000,845 1.38¢—2 84 (5.de+3
17 | 127,607,911 9.84e—3 68 (1.6e+4

)

0 ( )
62 ( )
( )
( )
( )
( )
( )
( )
432,195 4.08e—2 93 (3.5e+1)
5 ( )
( )
2 ( )
1( )
( )
( )
( )
( )

Table 1: Comparison of the PCG iterations (Its) and computational time (Time)
in seconds (indicated in the parentheses) for solving (27) for both adaptlve and
uniform refinements using the non-nested iterations, Where error = [|yq —y5*|| La(Q)-

1005 L A R S A0 T Faaan % 4 ¢ R T F ¥ G EIE] AT | ¢ ¥ E P

107+

llell

| [+Uniform
1072 —+Adaptive
£ h0.5

[~ Ro75
1073 - xl ‘ ‘ o ‘

102 103 10* 10° 108 107 108 10°
#Dofs

Figure 1: Comparison of the convergence history obtained from non-nested itera-
tions for uniform and adaptive refinements, where |le|| = |lya — 5| La(Q)-

As shown in the theoretical part, solving the Schur complement equation with
the lumped mass does not deteriorate the convergence of our finite element ap-
proximation. This is confirmed in our numerical experiments. The comparison of
convergence on both uniform and adaptive refinements is given in Figure We
observe the convergence rate h%® for the uniform refinement as predicted by Theo-
re and a much better convergence rate h%7 for the adaptive refinements; see [21]
for the case of variable energy regularization. There one can also find an explanation
of the convergence rate that can be achieved via this adaptive procedure.

In order to further reduce the computational cost, we utilize nested PCG itera-
tions as described in Section [3] Here, on the coarsest level £ = 1, we run the PCG
iterations until the relative preconditioned residual reaches 1076. On the refined
levels £ = 2,3, ..., we have utilized an adaptive tolerance

=

alne/ne-1]" 3, £=2,3,..., (45)

for the relative preconditioned residual, with « being a scaling factor, 5 = 0.5 and
0.75 for the uniform and adaptive refinement, respectively, and ny the number of
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Figure 2: Comparison of the convergence history obtained from nested iterations
for uniform and adaptive refinements, where |le|| = ||lya — 5" || La(Q)
degrees of freedom (#Dofs) on the mesh level £ = 1,2,.... The solution on the level

£ —1 is used as an initial guess for the PCG iteration on the next finer level £. The
reduced number of nested iterations (Its) on both uniform and adaptive refinements
is given in Table [2| where we have chosen o = 0.5 and a = 1 for the adaptive and
uniform refinement, respectively. From this, we easily see much fewer iteration
numbers and significantly less computational time in seconds in comparison with
the case of non-nested iterations as shown in Table [1} without loss of accuracy of
the numerical approximations; see Figure [2| for a comparison of convergence history
for both uniform and adaptive refinements using the nested iterations.

. Adaptive Uniform

#Dofs error Its (Time) #Dofs  error Its (Time)
1 125 3.26e—1 10 (6.3c—4) 125 3.26e—1 10 (6.30—4)
2 223 3.30e—1 1 (2.6e—4) 720 2.27e—1 8 (2.9e—3)
3 1,067 1.84e—1 19 (1.1e—2) 4,913 2.25e—1 1 (4.6e—3)
4 4,705 1,28e—1 13 (3.3e—2) 35,937 1.08e—1 9 (1.9e—1)
5 15,368 1.00e—1 17 (1.4e—1) 274,625 8.22—2 8 (1.5e—0)
6 30,996 8.45e—2 17 (4.0e—1) 2,146,689 5.60e—2 9 (1.4e+1)
7 94,176  6.30e—2 19 (1.3e—0) 16,974,593 3.98e—2 9 (2.1e+2)
8 129,760 5.68e—2 18 (1.7e—0) | 135,005,697 2.81e—2 9 (2.2e+3)
9 440,572  4.18e—2 17 (1.2e+1)
10 488,124 4.03e—2 17 (1.3e+1)
11 1,860,339 2.90e—2 18 (6.le+1)
12 1,958,388 2.85e—2 16 (5.9e+1)
13 | 7,254,384 2.06e—2 18 (2.6e+2)
14 | 7,408,106 2.04e—2 16 (2.le+2)
15 | 29,094,073 1.47e—2 17 (6.9e+2)
16 | 29,682,531 1.4de—2 16 (7.6e+2)
17 | 116,229,104 1.04e—2 16 (3.7e+3)

Table 2: Comparison of the PCG iterations (Its) and computational time (Time) in
seconds (indicated in the parentheses) for solving for both adaptive (o = 0.5,
B = 0.75) and uniform (o = 1, f = 0.5) refinements using the nested iteration
approach, where error = ||y; — yéf‘ |l Lo2)

Another approach to reduce the computational time, especially, in the case of
uniform refinement is the parallelization of the PCG solver. The parallelization of
the conjugate gradient algorithm is now a standard procedure [I3]. The crucial
point is always the preconditioner. It is clear that the parallelization of a diagonal
preconditioner is much easier than the parallelization of a multigrid preconditioner.
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, #Cores

16 32 64 128 256 512
4 [ 85 (4.0e—2 - - - - -
5 | 84 (3.4e—1) | 84 (1.6e—1) | 84 (6.4e—2) - - -
6 | 82 (2.9e—0 82 (1.4e—0) 2 (7.3e—1) | 82 (3.7e—1) | 82 (1.8e—1) | 82 (8.0e—2)
7 (2 5e+1 80 (1.2e+1) 0 (6.3e—0) | 80 (3.0e—0) | 80 (1.5e—0) | 80 (8.3e—1)
8 - 7 (5.1e+1) | 77 (2.5e+1) | 77 (1.3e+1) | 77 (6.4e—0)

Table 3: Parallel performance on a distributed computer system for uniform refine-
ment and non-nested iterations.

, #Cores

16 32 64 128 256 512
19 (5.80—3) - N N - -
51 9(5.0e—2) | 9(2.7e=2) | 9 (1.1e—2) . - -
6| 8(3.5e—1) | 8 (1.8e—1) | 8 (9.4e—2) | 8 (5.2—2) | 8 (2.8¢—2) | 8 (1.2e—2)
7| 9 (3.1e—0) | 9 (1.6e—0) (8 le—1) | 9 (42e—1) | 9 (2.2e—1) | 9 (1.2e—1)
8 - - 1 (7.9e—0) | 11 (4.0e—0) | 11 (2.0e—0) | 11 (1.0e—0)

Table 4: Parallel performance on a distributed computer system for uniform refine-
ment and nested iterations.

More precisely, the parallelization of a diagonal preconditioner such as Dy, is trivial.
For parallel performance studies, we have utilized the open source MFEMEL We
observe from the diagonals of Table[3] e.g. from level 7 with 16 cores to level 8 with
512 cores (always factor 8), almost constant time, i.e. a good weak scaling behavior,
whereas the horizontal lines show an almost perfect strong scaling. The latter one
is also illustrated in Figure [3| for £ = 7 and ¢ = 8 corresponding to 16,974,593 and
135,005, 697 Dofs, respectively. The largest problem with 135,005,697 Dofs can be
solved in 6.4 seconds using 512 cores. Similar scaling behaviors are also observed
for the nested iterations approach; see Table |4 and Figure The computational
time in seconds (s) using nested iterations is further reduced by a factor of about 7
in comparison with the non-nested iterations. Using 512 cores, the largest problem
with 135,005,697 Dofs is solved in 1 second. Finally, we made some performance
tests for the adaptive refinement using the nested iteration setting. The results are
given in Table 5] We observe relatively good scaling in this case as well. Here, we
have used the non-conforming simplicial complex and load balance from the open
source MFEM.

We note that we used different computers and different codes for the single-
core and parallel computations. More precisely, we used the shared-memory com-
puter MACHQEL that provides a big memory, and the distributed-memory computer
RADON1E| for the single-core and parallel computations, respectively.

Thttps://mfem.org/
2https://www3.risc.jku.at/projects/mach2/
Shttps://www.oeaw.ac.at/ricam/hpc

#Cores
#Dofs 6 32 64 128 256
2.76154e+6 | 16 (1.0e—0) | 16 (5.3e—1) | 16 (2.8e—1) | 16 (1.6e—1) | 16 (1.0e—1)
1.06728c17 - 17 (2.3e—0) | 17 (1.2e—0) | 16 (6.2e—1) | 17 (3.3e—1)

Table 5: Parallel performance on a distributed computer system for adaptive re-
finement and nested iterations.
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Figure 3: Strong scalability and computational time in seconds (s) with respect to
the number of cores for uniform refinement and non-nested iterations

— ideal
135,005,697

102 10°
#Cores

Figure 4: Strong scalability and computational time in seconds (s) with respect to
the number of cores for uniform refinement and nested iterations
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5 Conclusions and Outlook

We provide a rigorous analysis of the discretization error ||yq — Jonl|£,(0) when re-
placing the mass matrix M), arising from the regularization term in the reduced
optimality system by its lumped version D;, = lump(M},). It turns out that the
asymptotic behavior of the error is not affected by mass lumping when using affine-
linear finite elements. More precisely, we again get the upper bound ch®||yql| 4 (),
s € [0,2], for the choice o = h* that provides the optimal balance between the reg-
ularization parameter o and the mesh-size h. Moreover, this replacement of M} by
Dy, opens the way to reduce the discrete reduced optimal optimality system further
to a spd Schur complement problem that can efficiently be solved by PCG since
now the matrix-by-vector multiplication is cheap and, surprisingly, D, is a diago-
nal preconditioner that is spectrally equivalent to the Schur complement S;. This
PCG can efficiently be parallelized as the numerical results show. These findings
provide the perfect ingredients for a nested PCG iteration producing iterates yé”
that differ from the desired state yq in the order O(hj) of the discretization error
in asymptotically optimal complexity O(he_d). The nested iteration process will be
stopped when some relative accuracy € € (0, 1) of the error is reached, or the cost
we are willing to pay in terms of the control energy density ||ur, H%2(m becomes too

large. In this case, we can freeze the regularization (cost) parameter o;, = h%, and
continue the nested iteration process with mesh refinement only in order to improve
to the approximation of the control.

We provide not only numerical results for the case of uniform refinement that
nicely demonstrated the theoretical predictions but also for adaptive refinement
when using variable regularization. The numerical results show that this adaptive
approach works well, but a rigorous numerical analysis is still missing. Further inves-
tigation comprises this analysis, and the generalization to larger classes of PDEs like
elliptic diffusion-convection-reaction, parabolic and hyperbolic state equations. We
refer to [25] 241 27] and [30] when using space-time fe discretization for parabolic and
hyperbolic initial-boundary value problems, respectively. Another future research
topic are the consideration of control and state (box) constraints in the framework
discussed here; see [I7] for first results. Finally, we mention that singular-perturbed
problems as discussed here also appear in fluid mechanics where they are known
as (discrete) differential filter that provide approximate deconvolution models of
turbulence [9] 28], 20].
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