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Abstract

As a model problem, we discuss the application of boundary element methods for
the solution of exterior Dirichlet boundary control problems subject to the Laplace
equation with box constraints on the control. The observation of Lo tracking type is
considered on some open or closed manifold in the exterior of a bounded Lipschitz
domain, while the cost or regularisation term of the Dirichlet control is considered
in the related energy norm. The solution of the exterior Dirichlet boundary value
problem is given via a representation formula, which also covers the required far
field behavior. It turns out that the optimality system is equivalent to a variational
inequality on the control boundary. We provide a stability and error analysis for
the approximate solution by using boundary element methods, and we present some
numerical experiments which confirm the theoretical results.

1 Introduction

Optimal boundary control problems subject to elliptic or parabolic partial differential
equations play an important role in many applications, e.g., [6]. The Dirichlet control
problem with a boundary observation subject to some interior boundary value problem
was already considered in [9]. Since the control was considered in Lo(I"), the observation
of the Neumann datum was required to be considered in H~'(T'), see [9, Remark 5.1].
Equivalently, an observation of the Neumann datum in Ly(I") requires to consider the
Dirichlet control in H*(T'). However, the natural pairing seems to be H'/2(I") and H~/2(T")
for the Dirichlet and Neumann data, respectively, see, e.g., [9, Sect. 2.4] for a Neumann
boundary control problem, where later the control space H~'/2(T") was replaced by Ly(T')
to avoid fractional powers of the Laplace—Beltrami operator which was used to represent
related Sobolev norms, and to simplify the complicated nature of the problem [9, Remark
2.4]. In any case, boundary integral operators such as the single layer boundary integral



operator, or the hypersingular boundary integral operator, see, e.g., [7, 11, 15, 17|, can
be used to induce Sobolev norms of fractional order, in particular in H*'/?(I"). Moreover,
the Steklov-Poincaré operator describing the Dirichlet to Neumann map subject to an
elliptic partial differential equation of second order, or its inverse, induce equivalent norms
in H*/2(T") which in fact describe the energy which is related to the partial differential
equation.

Boundary integral equations and boundary element methods seem to be a natural
choice when considering optimal control problems, where the control and the observation
are defined on the boundary, and when the partial differential equation is considered in an
unbounded exterior domain. But to our knowledge, there are only few results known on the
use of boundary element methods to solve optimal boundary control problems, see, e.g.,
[3, 19] for problems with point observations. In [12] we have analysed boundary element
methods to solve a Dirichlet boundary control problem with distributed observations sub-
ject to the Poisson equation, see [13] for a related finite element approach. The boundary
element approach can also be used for parabolic problems such as the heat equation [14].

In particular when considering the solution of exterior boundary value problems it
seems to be advantageous to use boundary integral equations. Applications in mind cover
the control of acoustic and electromagnetic waves. But before tackling such much more
challenging problems, we start with the simple model problem of the Laplace equation.

In Sect. 2 we introduce the model problem of an exterior Dirichlet boundary control
problem, and we describe an equivalent formulation by using boundary integral equations.
The optimality system and the related complementarity conditions are given in Sect. 3,
while the boundary element discretization is described in Sect. 4. The related stability and
error analysis is given in Sect. 5, where the final Ly error estimate provides a convergence
behavior of almost second order. Some numerical experiments in Sect. 6 confirm the
theoretical results.

2 Exterior Dirichlet boundary control problem

Let Q C R, n = 2,3, be a bounded and simply connected Lipschitz domain with boundary
[ := 09, and let Q¢ := R™\Q. By n, we denote the normal vector for z € I'c exterior
to Q. Moreover, let I'o C Q¢ be an open or closed (n — 1)—dimensional Lipschitz manifold,
see Fig. 1. The boundary control will be considered on I'c while the observation is taken
on I'p.

Before we state the boundary control problem, we first consider the exterior Dirichlet
boundary value problem

—Au(z) =0for x € Q°,  wu(z) = 2(x) for z € I'¢, (2.1)

where u has to satisfy the radiation condition, for a given ug € R,

u(z) —uy = O(i> as |z| — oo. (2.2)
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Figure 1: Configuration for n = 2.

The solution of the exterior Dirichlet boundary value problem (2.1) and (2.2) is given by
the representation formula

u(x) = ugp —/ U*(x, y) y)ds, + / —U* (z,y)u(y)ds, forx e Q° (2.3)
I'c le

on,

where
1
——log|lzr —y| forn=2
. 2m

47 |v —y|

forn=3

is the fundamental solution of the Laplacian. To satisfy the radiation condition (2.2), in
the two-dimensional case n = 2 we have to ensure

y)ds, =0. (2.4)

I'c any

When considering the Dirichlet trace of the representation formula (2.3) we conclude the
boundary integral equation

0
U (x,y)=—u(y)ds, = ug — —z / —U* y)z(y)ds, for almost all z € T'c.
T'c any Y T'e any Y
In fact, t := —u e HY 2(T'¢) is the unique solution of the boundary integral equation
1
(Voet)(z) = uo + (—51 + Kce)z(z) forz eTe (2.5)
where

(Veot)(x) = /F U*(z,y)t(y)ds, forzelq

is the single layer boundary integral operator Voo : H=V/2(T¢) — HY?(T'¢), and

(Kocz) /—U* y)ds, forx el
cc v Oy )2(y)dsy c



is the double layer boundary integral operator Koo : HY?(I'¢) — HY?(T¢). Note that
the single layer boundary integral operator Vo is H~Y/2(I'¢)-elliptic, where in the two—
dimensional case we assume diam €2 < 1, and therefore invertible. In the two—dimensional
case n = 2 we then obtain from (2.4) that

0=(t,r, = (Vect, Virlir,

1
= (uop+ (—51 + Kce)z, Viel)re

_ 1 _ _
= (uo, Viel)rg + <(§f + Kco)z, Veere — (2, Vaal)re

= <u0’ V561’1>Fc - <Z, V561'1>FC

due to
1 —1 1 / —1 —1 1
<(§I+ KCC>Z= V001>Fc - <Zv (§I+ KCC)VCCl>FC - <Z= VCC(§]+ KCC)]‘>FC = 0.

Hence we conclude that in the two-dimensional case n = 2 the given Dirichlet datum
z € HY?(I'¢) has to satisfy the compatibility condition

<Zv V551>Fc = Ug <17 V5011>FC' (2'6)

In the general case, i.e. for n = 2 and n = 3, and without loss of generality it is sufficient to
consider the case ug = 0 only. From the boundary integral equation (2.5) we then conclude
the Dirichlet to Neumann map

1(r) = ~Vad (5T ~ Kee)a(r) = ~(S562)() (2.7

with the exterior Steklov—Poincaré operator

1
Seb = 1@5(51 — Keoo) : HY2(Tg) — HY2(Te). (2.8)

Now we are in the position to state the optimal control problem. As a model problem we
consider the exterior Dirichlet boundary control problem to minimize the cost functional

1

Tlwz) = [ [ule) = ) dsa + 50(SEE= e (2.9

subject to the exterior Dirichlet boundary value problem
—Au(x) =0forxz € Q° wu(z)=z2(z) forz ele, u(z)= O(é) as |x| — oo, (2.10)
where the control z satisfies the box constraints
zeEU= {U € Hj/Q(Fc) ga(x) <w(z) < gp(x) for x € FC} )
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Note that we use Hi/Q(FC) := HY2(T'¢) in the case n = 3, while for n = 2 we define
H*Te) = {ve H*Tc) : (v,Vegl)r, =0} .

We assume © € Ly(Ip), 0 € Ry, gu,gp € Him(f‘c), and g, < g, on I'c. Note that
the exterior Steklov—Poincaré operator (2.8) is H'Y/?(I'c)-elliptic, and hence, defines an
equivalent norm in H./ *(T'¢:) which represents the exterior Dirichlet form for the solution
of the exterior Dirichlet boundary value problem (2.10), i.e

0 u(x)u(z)ds, = /Q |Vu(x)|? dz.

FC anﬂ?

(5662 2)r = —

Before we rewrite the cost functional (2.9) by using boundary integral equations we will
derive a second representation of the exterior Steklov—Poincaré operator (2.8). For this we
consider the exterior normal derivative of the representation formula (2.3), i.e. for z € T
we obtain

te) = gooute) = 5t) = [ U@ty + 5 [ LU s,
= (51 = Keotle) = (Decz)(a), 2.11)
where 5
(Kiot)(x) = U (xz,y)t(y)ds, forxeTlc

T'c 87%
is the adjoint double layer boundary integral operator K : HV*(T'¢) — H~Y?(T¢),
and

D = —U* d f T
(Deoez)( 87% . on, )2(y)ds, forx € ¢

is the hypersingular boundary integral operator Dec : HY?(T¢) — H~Y/?(T'¢). When
inserting the Dirichlet to Neumann map (2.7) into the boundary integral equation (2.11)
this gives

1 1 1
= (51 = K&o)t = Docz = =| (51 = Kee)Vee (51 = Kee) + Doo |2 = =S6¢=
2 2
with the symmetric representation of the Steklov—Poincaré operator
1 1
Sed, = (51~ KCC)VCC( I — Kee) + Doe - H(Te) — HV(Te). (2.12)

By using the Dirichlet to Neumann map (2.7) we can write the evaluation of the represen-
tation formula (2.3) on the observation manifold as

we) = [ UGS, + [ LU e,

= [Vcosgxct’ + Kco] Z(ZL’) for x € I'p,

bt



where

(Veot)(z) = /F U*(x,y)t(y)ds, forz € To

describes the evaluation of the single layer potential Voo : H=V/2(I'¢) — H'Y?(I'p) on I'p,
and

(Kcoz)(z / —U* 2(y)ds, forxz el
re any ( ) Yy o

is the double layer potential Koo : HY?(I'c) — HY?(I'p) on I'p with its adjoint K} :
H'2(Ty) — H™Y?(I'¢). Hence we obtain the control to state operator
H = VcoSeXt + KCO H /2<Fc) — H1/2(Po) C LQ(Fo),

and we conclude the reduced cost functional

J(2) == %/r [(H2)(z) —u(z)]* ds, + %g(SgXéz Z)ro — min . (2.13)

zel

The solution of the minimization problem (2.13) is equivalent to find the solution z € U of
the variational inequality

(H*(Hz —u) + 0S8g2,v — 2)p, > 0 for allv € U, (2.14)

where
H* = Ko + SS&Voe : Ly(To) € HV4(Dp) — HY?(T'¢) (2.15)
is the adjoint operator of H.

Remark 2.1 The adjoint operator H* as given in (2.15) can be written as, by using that
Sl is self-adjoint,

1
H = Koo + (51 — K5e)VeaeVoc
For a given w € Lz(Fo) the application H*w is the Neumann trace
* 1 - a * —
8nx / EmU z,y)w(y)dsy+5 (VoeVoow)(z) - 5 g (z,9) (VetVoc)w(y)ds,

for x € T'c of the representation formula
pa) = [ Uleputnds,~ [ Ueawis, fors e,
To o]
where ¢ € H™'/2(T¢) solves the boundary integral equation

/ U*(z,y)q(y)ds, :/ U(z,y)w(y)ds, forz € le.
T'c o
From this we conclude the adjoint boundary value problem
~Ap=0 inQ\lp, p=0 onl¢g, [p liro =0, [Onp]ir, = w,

where p has to satsify the radiation condition p(x) = O(1/|z|) as |x| = oo. Note that [-]r,,
denotes the jump across I'p.



The operator as used in the variational inequality (2.14),

T, = H'H+ oS
1 1
= (51 — Kgc)vgcl'VOC + K(*)C} [VCOVCTCI‘<§I — KCC) + Kco] (2.16)

1 1
+Q[(§I — Kéc)vccl(if — Kee) + Dcc}

is bounded, i.e. T, : H/*(I'¢) — H™Y?(T¢), and HY/?(T'¢)-elliptic. Hence, (2.14) is an
elliptic variational inequality of the first kind, and we can use standard arguments [4, 9]
to establish unique solvability of the variational inequality (2.14), i.e. z € U satisfies

(Toz,v—2)re > (f,v—2)r, forallvel, (2.17)

where

1
f=Hu= [K;;C + (51 = Keo)VedVoc|u € HA(To). (2.18)

3 Optimality system and complementarity conditions

For the solution z € U of the variational inequality (2.17) we introduce
Ni=T,z — f € H '),
and from the variational inequality
(M v—2)p, >0 forallveld
we conclude the complementarity conditions

A< 0 for z = gy,
A= 0 forg, <z<g, (3.1)
A > 0  forz=g,.

For the evaluation of A we obtain

AN = Tyz—f =HHz—71)+ 0S8tz

- [(%1 — Kie)VadVoe + Kgc} [(VCOV&%(%I ~ Kee) + Kco>z . a}

1 1
+Q[(§] - Kéc)vcé(§f — Kee) + Dcc]z
1 * * —_— 1 *
= (51 — K&o)qg + Koo(u —u) — 9(51 — K¢o)t + 0Decz

where t € H~1/2(T'¢) is the unique solution of the boundary integral equation

1
Vcct = (—51 + ch)Z on Fc,



q € H'?(I'¢) solves
Voeq = Voc(u — ﬂ) onI'c,

and u € H/%(Tp) C Ly(T'p) is the point evaluation
U = _VC’Ot + Kcoz on Fo.

To conclude, we have to find (z,t,q,u) € U x HY2(T¢) x H-Y2(I'¢) x Ly(To) such that

1 1
((51 —Kio)qg+ Kho(u—1) — 9(51 — Kie)t+0Decz,v—2)p, >0 forallveld, (3.2)
1
Voot + (=1 — Kee)z,m)r,, =0 for all 7 € HV2(T¢), 3.3
2 C
<Vccq — Voc(u - ﬂ), 7“>FC =0 forallre H_1/2<Fc), (34)
(u~+ Voot — Kecoz,w)r, =0 for all w € Ly(Tp). (3.5)

Since the optimality system (3.2)—(3.5) is equivalent to the variational inequality (2.14),
unique solvability follows. In the case of no box constraints, (3.2) becomes a variational
equality, and we finally obtain a system of boundary integral equations to be solved:

Vee 51— Kco q 0
Vee —Voc t | _ | —Vocu | (3.6)
VC’O 1 _KCO (% 0
%I - Kie —Q(%]— Kte) Khou oDce z K§Hou

By eliminating the first three equations we obtain the Schur complement in z, which in
fact involves the operator T}, as given in (2.17). To obtain a symmetric representaion also
for the boundary integral equation system (3.6), the first equation is multiplied by —p and
added to the second equation. Moreover, the third equation is multiplied by —1 to end up
with a self-adjoint operator.

4 Boundary element discretization

For an approximate solution of the exterior Dirichlet boundary control problem (2.9) we
consider a boundary element discretization of the optimality system (3.2)—(3.5). For this
we introduce the ansatz space Si(T'¢) = span{p;} ¢ C HY?(I'¢) of piecewise linear and
continuous basis functions ¢; which are defined with respect to a quasi—uniform boundary
clement mesh of mesh size h. In addition we define S9(I'¢) = span{ty }ro, € H-?(T'¢) to
be the ansatz space of piecewise constant basis functions 1. Moreover, for the observation
on I'p we use the ansatz space SP(T'p) = span{@}ff:ol C Ly(Tp) of piecewise constant basis
functions ¢y, where the underlying boundary element mesh is again of mesh size h.

In what follows we will only consider the three-dimensional case n = 3 where we have
no additional constraints on the control z. In the two—dimensional case n = 2 we have to



incorporate the constraint (z, Vgél}rc = 0 which can be done by using a scalar Lagrange
multiplier.
For continuous functions g, und g, we define the discrete convex set

Uy, = {Uh € SHIe) : ga(ws) < vp(zi) < gy(a;)  for all nodes z; € FC}.

The Galerkin boundary element discretization of the optimality system (3.2)—(3.5) is to
find (Zh, th, qh, Uh) € Z/{h X Sg(rc) X S}OZ(Fc) X 52(1“0) such that

1 1
((51 — Kio)an + Koo (up — ) — Q(§[ — Klo)th+0Doczn, v — zn)re > 0 for all v, € Uy,
1 (4.1)
<VCCth + (2[ KCC>Zh7 Th> =0 forallm, € Sh(Fc) (4.2)
(Vecan — Voo(un =), mh)re = 0 for all y, € Sp(T¢), (4.3)
<uh + Veotn — Kcozn, ’wh>ro =0 forallw, € SS(FO) (44)

By using the Galerkin boundary element stiffness matrices

Veenll, k] = Voo, Ye)r., fork,0=1,..., Ng,

Veorll k] = (Veotw, ¢e)r, fork=1,...,Ne,l=1,...,No,
Keopli, ) = (Kecwi, Yo)r, fori=1,...,Mc,0=1,...,Ng,
Keopnli,l] = (Kcowi, ¢e)r, fori=1,...,Mc, 0 =1,..., No,
Deepli,j] = (Decwioj)re fori,j=1,..., Mc,

Mcepli, ] = (@i, Yo)r, fori=1,... ., Mc, 0 =1,..., Ng,
Mooll, k] = {(¢r, de)raro) fork,0=1,...,No,

and the load vectors

fl[]] = <KESCE7§0J'>FC fOl"jzl,...,MC,
f2[€] = <VOCE7¢€>FC for £ = ]-7"'7NC'7

we obtain

1 1
(GMeon = Koen)a+ Koopu = £, = oG Méen = Kéen)t + 0Deonz,v —2) 2 0,

1
Veeont + (§Mcc,h — Keep)z = 0,

Voond —Voopu+ f, = 0,
Moou+ Veont — Kcopz = 0.



With
B 1
t = —Vcé,h(§ con — Keoon)z,
—1 _ 1
u = Moo (VeorVed (Moo — Keen) + Kcop ) 2,
D
1

~ — 1 _ _
¢ = VednVoorMoo (VCO,hVC(}‘,h<§ con — Keen) + Kco,h>é —Veenl,

we conclude the discrete variational inequality to find z € RM¢ < z, € U, such that

(fhg,g —z) > (z,y —2) forallv € RMC & vy, € Uy, (4.5)
where
_ . o 1
Top = Q[(§Mcc,h — Keen)Veen(GMecn — Keen) + Deen (4.6)

1 _ —1 4 1
+ [(gMgc,h - Kgc,h)vcé,h‘/go,h + Kgo,h] Moo [VCO,hVocl*,h(§MCC,h — Kcen) + Kcopn

ext

is a symmetric and positive definite boundary element approximation of T, = H*H + 0S&¢,

and
1

o=+ (GMEen — Keen)Vadad, (4.7)

is the related approximation of (2.18).
Since the discrete variational inequality (4.5) is again an elliptic variational inequality
of the first kind, unique solvability follows as in the continuous case. By introducing

A= Tg,hé_i

1

1
= (2Mgc,h — Kgc,h)g"‘ Kgo,hﬂ - [ - o(5

QMCTc,h — Kot + 0Doopz

we conclude the discrete complementarity conditions

Ai < 0 forz = gy(zy),
AN = 0 for ga(z;) < z; < go(x;), (4.8)
Ai > 0 for z; = gu(x;).

From this we find the equivalent characterizations, ¢ € R,
A =min {0, + clg(i) = =]}, AF = max {0,AF + clga(wi) - =]},
where A* corresponds to the positive and negative contributions. Hence, for the solution

of the discrete variational inequality (4.5) we can apply a semi-smooth Newton method,
which turns out to be an active set strategy [5, §].
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5 Error analysis

In this section we provide error estimates for the approximate solution z, € U, <> z € RMe
of the discrete variational inequality (4.5). Since the variational inequality (4.5) involves
Galerkin approximations of both the operator 7, and the right hand side f, we have to
apply Strang type error estimates. First, we consider the Galerkin variational formulation
of the variational inequality (2.17) to find Z;, € U, such that

<ngh> Vp — zh>pc > <f, Vp, — 2h>Fc for all Vp, € Uh. (51)

Using [18, Theorem 3.4] we first obtain the energy error estimate

_ o 1/2
Iz = Zullmaey < ch”? <|Z|12ng + |ga|§{gw(1“c) + |gb|%{gw(1“c)> (5.2)

when assuming z, gq, 9o € Hg,(T'¢) for some o € (%5,2].

For the solution z € RM¢ « 2, € U), of the discrete variational inequality (4.5) we can
use [13, Theorem 3.2]. Let T, : HY/?(I'¢) — H~Y/%(I'¢) be a bounded and S} (T'¢)-elliptic
approximation of 7, satisfying

(Tovn, va)re = 1 [vall3psegr,,  for all SE(To)

and _
Tolli-vey < B [olaqegy for all v e HY(To)

Let fe H~2(I'¢) be some approximation of f. Then there holds the error estimate

|z — Zh”Hl/?(FC) <c [||z - zhHHl/?(Fc) + ||(Tg - TQ)ZHH*U?(FC) +|f = fHH*l/?(FC) - (5.3)

While the first part of the above error estimate corresponds to the Galerkin error (5.2), it
remains to estimate the approximation errors of 7, and f, respectively.

Lemma 5.1 Let [ be given as defined in (2.18), and let f be the approximation which is
related to the load vector (4.7). Assume ViiVoctu € H,(Dc) for some s € [0,1]. Then
there holds the error estimate

£ s+ - —_
If = Flarrewey < b2 [Voe Vol

Proof. The Galerkin approximation of
1
[ =Kocu+ (51 — K&e)VecVocT

is given by

* —_— 1 *
J=Kocu+ (51 — K&o)an,

11



where g5, € SP(T'¢) is the unique solution of the Galerkin variational formulation
<VCCQh7rh>FC = <Vocﬂ, Th>Fc for all TR € S,?(FC)

The assertion then follows from, by using standard boundary element error estimates, see,
e.g., [15, 17],

If - f||H—1/2(FC) = ||( I— KCC’)(q —an)llu- 1/2(T¢)
< c ||q - %HH—I/?(FC) < Chs+5 ||q| Hs. ()
when assuming ¢ = V;2Vootu € H, (T'¢) for some s € [0,1]. [

Lemma 5.2 Let T, : HY/2(D¢) — H-Y(T) as defined in (2.17), and let T, be the approz-
imate operator which is related to the approximate Galerkin discretization (4.6). Assume

_ ]_ s S — S
t=Veo (5l = Kee)z € Hy,(Te), w= Vool + Kcoz € Hy,(To), ¢ = VoeVocu € Hy,(To)
for some s € [0,1]. Then there holds the error estimate

(T, = To)2llm-rroqrey < b [||CJ||HS ey + [ullag, oy + [t Fc)} (5.5)

pw P w

Proof. For z € HY?(T¢) the application of T}, is given by

1 1
Tz = ((2[ Kée)Vee VOC+KOC> (VCOVCC< I— KCC)+KCO)

1 1
[(21 ch)Vcc( I — Kce) + DCC}
1 * * 1 *
(51 — K¢&e)q + Koou + Q(§[ — K{o)t + 0Decez,
where we have used

1
t= Vcé(—

2[ — KCC)Z, u = Vcot + KC()Z, q = VCTCl«Vocu

If we define the Galerkin approximations (¢, upn, qn) € Sp(Lc) x SR (To) x SY(T'¢) as unique
solutions of the variational formulations

1
<VCCth7Th>FC = <(§I — KCC>Z’Th>FC for all 73, € S}?(Fc),

(uh, wh>L2(pO) = <Vcoth + KcoZ, wh>L2(po) for all wp, € 52(F0>,

and
Vooqn, ri)re = Vocun, mh)r.  for allry, € Sp(T¢),

12



we obtain for the application of the approximate operator Tg

1 1
Tpz = (51 — K¢o)an + Kooun + 9(51 — K¢{eo)tn + 0Docz.

Hence we conclude

H(Tg - TQ)Z||H—1/2(F) = ||(§] — K&o)(q—qn) + Koo(u —up) + 9(51 — K¢o)(t - th)HH—l/?(rc)
< allg=anllu-12e) + 2 v = unllg-120p) + collt = thll g-1/2(r0y-

Using standard arguments we first find

||t — th||H_1/2(Fc) < c st/ ||t||HSw(FC)

if we assume t € H; (I') for some s € [0,1], and by using the Aubin-Nitsche trick we
conclude

[t = talla-1rey < B [t mg, roy-

Since uy, € SP(Tp) is itself the Galerkin solution of a perturbed variational problem, we
find, if we assume u € Hj, (I'o),

lu = unlliawo) < inf - lu—wallLowe) + [Veo(t = th)llLaro)
whESh(Fo)
S R (A e
< b flullug, o) + 2P [t g, o)

By using the Aubin—Nitsche trick we further obtain

hs+1/2 HU|

Hs (o) + 2P t]

||U - uh||H_1/2(FO) < C1 Hg(e)-

In the same way we finally conclude

le —anllz-1ree) < a rhegnﬁfrc) lg = rallg-17200y + c2llu = unlla-1/2r,)

< a2 gl b o) + 2 R ull g, ro) + eshT I s o)
n

By combing the error estimate (5.3) with the error estimates (5.2), (5.4) and (5.5) we are
now in the position to formulate the main result of this paper.

Theorem 5.3 Let z € U be the unique solution of (2.14), and let z, € Uy < z € RMc
be the unique solution of the discrete variational inequality (4.5). We assume z,gq, gp €
H:,(Te) for some o € (25%,2] and the reqularity result

[t o1 (roy = I1SEC 2 o100y < € |2l g, re)-
Then there holds the error estimate

_ /2
|z = znllgrrerey < ch? 12 (||Z||12ng + |9a@1gw(rc) + |9b|§{gw(rc)> :
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Finally, when applying the Aubin—Nitsche trick for variational inequalities [18] we conclude
the error estimate

1/2
I = 2ullzawey < eh” (U, + lgaliig, e + l90lBgrer)

In fact, as for the solution of boundary value problems with Signorini boundary conditions
we find for the state u € H?75(Q), ¢ > 0, i.e. z € H?>5(I'). Hence we conclude

. 1/2
e = 2nlleacer < €22 (121300 + 10al3 ) + 90300 ) (5.6)

when assuming g, g» € ng(l“c), i.e. an almost quadratic convergence in h.

6 Numerical results

In this section we will consider some numerical examples to test our theoretical results.
For all the simulations the software BEM++ [16] is used. As this software provides the AHMED
library [1], all discrete boundary integral operators are assembled with the Adaptive Cross
Aproximation (ACA).

First we consider a test case where the exact solution is known. It turns out that the
construction of an exact solution is easier, when we do not claim homogenous Dirichlet
conditions for the adjoint boundary value problem. Hence we solve a modified minimization
problem, where the term (S&%z, g)r.. is added to the cost functional (2.9). In this case it
turns out that the Dirichlet datum of the adjoint problem is equal to g. The used geometry
is given by, see Fig. 2,

T = {:c e R3: |z] = 1}, To = {ac ER3: |z — (0.5,0,0)T| = 2}.

The cost coefficient g, the desired state w, and the Dirichlet boundary condition of the
adjoint problem are given by

1te

=10% w=
0 , U 5

1
. g=or ' —pwithr = \/(xl - §)2+x§+x§.
Using these data it is easy to verify that, in the case of no box constraints, the primal
variable u is given by v = r~!, see Fig. 3, while the dual variable p is determined piecewise,
ie.

1

ort—po forl<r<2,
b= -
—or for r > 2.

Hence we find for the boundary conditions of the adjoint problem
4%
[p]‘ro = 07 [8nphro = _5
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1.6
1.2
ID,8
0.5

Figure 3: Primal solution uw without

Figure 2: Geometric configuration. .
box constraints.

L NC NO MC MO ||Z — ZhuLz(Fc) eocC
0 128 920 66 46 4.7 -0

1 512 3680 258 1842 3.2 -1 3.9
2| 2048 14464 1026 7234 1.5 2 4.36
31 8192 57856 4098 28930 3.6 -3 2.09
4 | 32768 231424 16386 115714 8.8 4 2.04

Table 1: Ly—error of the control ||z — 23| z,(re)-

As the exact solution is known, we can compute the Lo—error ||z — zp| 1) for a
sequence of uniform boundary element meshes of level L, see Table 1, where we observe a
quadratic order of convergence (eoc), as predicted in (5.6).

Next we consider the case of box constraints, i.e. g, = 1.8, where the exact solution is
unknown. The primal solution w is depicted in Fig. 4, and in Fig. 5 we give a comparison
of the constrained and unconstrained primal solutions on ['c along the line z3 = 0. We
observe that the constraints are active in a neighborhood of (%, 0,0)".

YN

6 | 16
2 =

IO.B IO.S
05 05

Figure 4: Primal solution w with box Figure 5: Primal solutions u with and
constraints. without box constraints.

As a second example we consider the control boundary I'c = 9 of the cube Q = (—1,1)3,
where the observation boundary is given by the plane manifold

I'o = {QT € ]Rgi r1=3,T9,x3 € (—2,2)}

15



The cost coefficient ¢ and the desired state u are given by
1
m .
The primal solution u of the optimal control problem without constraints is given in Fig. 6
(left), and with the constraint g, = 0.9 in Fig. 6 (right). We observe that the constraints

are active in a neighborhood of (1,0,0)". In Fig. 7 we give a comparison of the constrained
and unconstrained primal solutions on I'c along the line 3 = 0.

control point evaluation control point evaluation
33 33
0.32 0.32
09 03 0.9 03
fos fo.28 los fo.28
lo7 026 los |026
0.66 0.24 0.66 0.24
Figure 6: Primal solution u without (left) and with (right) constraints.
/
0.9
‘08
jo7
0.66
Figure 7: Primal solutions u with and without box constraints.
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