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Abstract. We consider fully discrete finite element approximations of a distributed optimal
control problem, constrained by the evolutionary Stokes equations. Conforming finite element meth-
ods for spatial discretization combined with discontinuous time-stepping Galerkin schemes are being
used for the space-time discretization. Error estimates are proved under weak regularity hypothe-
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also provided.
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1. Introduction. We consider an optimal control problem associated to the
minimization of the tracking functional subject to the evolutionary Stokes equations.
In particular, given a target function y4 we seek velocity y and control variable g such
that the functional

1 [T a [T
J(y,g)—g/o IIy—ydlli2<Q)dt+§/o 9122 dt, (1.1)

is minimized subject to the constrains,

divy =0 on (0,T) x Q (1.2)
y = on (0,7)xT '
y(0,2) =yo in Q

Here, Q C R%, d = 2,3 denotes an open bounded and convex domain. Our main
estimates are valid under the general assumption of a Lipschitz boundary I', and
the domain should allow H? regularity for the velocity solution of the correspond-
ing steady Stokes equations (see Remark 2.6 and Section 3.1 for a more detailed
discussion). The control g is of distributed type, the forcing term f, and the vis-
cosity constant v > 0, are given data, while @ > 0 denotes a small penalty pa-
rameter which limits the size of the control, and in many instances can be of com-
parable size to the time and spacial discretization parameters (denoted by 7, and
h respectively). Special emphasis is placed in the case of rough initial data, i.e.,
Yo € W(Q) = {v € L2(Q) : divo =0, v -n =0}, however our analysis also includes
the possibility of using high order schemes. Furthermore, we are also interested in
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case of pointwise control constraints in the sense that g, < g¢(t,z) < ¢, for a.e.
(t,x) € (0,T) x Q, where g4, g» € R.

The main goal is to show that the error estimates of the corresponding optimal-
ity system have the same structure to those of the uncontrolled evolutionary Stokes
equations. In particular, we develop an almost symmetric error estimate under mini-
mal regularity assumptions on the natural energy norm |[.|lw 0,7y = ||| oo, 7312 ()] +
I|-Il22(0,7;11 ()] associated to our discontinuous time-stepping scheme, i.e., an estimate
of the form,

||lerror|ly o,y < C||best approximation error||y (o7

+||best approx. error pressure||z2(o.7;12(q)]

which states that the error is as good as the regularity and approximation theory
allows it to be. The above “best approximation” framework naturally includes high
order schemes, since it separates the issue of regularity of the optimal pair from the
choice of the approximation scheme. As a consequence, estimates of high order can be
also included similar to the uncontrolled case, at least in case of unbounded controls,
when classical boot-strap arguments imply enhanced regularity.

The key feature of our estimate is that it is valid under low regularity assumptions on
the given data. More precisely, the symmetric error estimate, only requires velocity
y € L2[0,T; V(Q))NH0,T; H ()] and pressure p € L?[0,T; LZ(Q2)], where V(Q) =
{v e H{(Q) : dive = 0}, and L§(Q) = {p € L*(Q) : [, pdz = 0}.

Note that if yo € W(2) then the regularity of the state variable is limited to
L2[0,T; V()] N HY0,T;V(Q)*], where V(2)* denotes the dual of V(). Further-
more, despite the fact that y; + Vp € L2[0,T; H 1(Q)] it is not known whether
p € L2[0,T; L3()] and y; € L2[0, T; H~1(2)]. As a consequence the pressure p satis-
fies (1.2) in a distributional sense. Hence, the assumption p € L2[0,T; L3(2)] is the
minimal one, to guarantee the decomposition between y; and p and hence to validate
a suitable weak formulation for rough initial data from the numerical analysis view-
point. We emphasize that classical approaches within or without the discontinuous
Galerkin framework for related parabolic control problems, typically fail to include
the case of rough initial data since they demand more regularity with respect to the
time-derivative y;. As a result, error estimates for space-time approximations of the
velocity tracking problem with rough initial data yo € W(Q) have not been treated
before, despite the fact that the case of rough initial data is of extreme importance
within the context of controlling fluid flows (see e.g. [20]). Another important dif-
ference, between the error analysis of parabolic optimal control problems, and to the
one of the velocity tracking problem is the presence of the incompressibility constraint
which significantly complicates the analysis of discrete schemes.

In our work, we analyze a scheme which is based on a discontinuous time-stepping
framework, which is suitable for problems without regular enough solutions, and we
prove an estimate of symmetric type. The analysis showcases the favorable behavior
of such schemes since it allows a unified treatment for a broad category of schemes for
optimal control problems for the evolutionary Stokes equations. The key ingredient,
that distinguishes our analysis, is the definition of a generalized divergence free space-
time projection which exhibits best approximation properties in L2[0, T; L2(Q)], but
is also applicable when y; € L?[0,T; H~1(Q)] only. Thus, constructing a global space-
time projection, and using an appropriate duality argument, we obtain a rate of O(h)
for the L2[0,7;L2(2)] norm, when 7 < Ch?. We note that we use a direct fully-
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discretized approach, instead of the typical two step approach which also includes a
semi-discretized (in time) optimal control problem as an intermediate step. Similarly,
in case of bounded controls, we demonstrate the applicability of our estimates within
the variational discretization concept of [26]. This approach allows to overcome the
lack of the enhanced regularity resulting from a “boot-strap” argument for the control
and state variable.

To our best knowledge our estimates are new, and optimal in terms of the prescribed
regularity of the solutions and the presence of the incompressibility constraint.

1.1. Related results. Several results regarding the analysis of related control
problems were presented in [1, 3, 16, 20, 27, 28, 30, 41, 45] (see also references within),
where various aspects, including first and second order necessary conditions are de-
veloped and analyzed. To the contrary the literature regarding numerical analysis
for optimal control problems related to evolutionary Navier-Stokes equations is very
limited and concentrated to the lowest order (in time) scheme with initial data (at
least) in V(£2). In [21, 22, 23] convergence of a gradient algorithm is proven, in case
of distributed controls, of bounded distributed controls, and Dirichlet boundary con-
trols. Error estimates for the semi-discrete (in space) discretization are derived in [15]
in case of distributed controls without control constraints by using a variational dis-
cretization approach, while in [14] fully-discrete error estimates for the implicit Euler
scheme are presented for the velocity tracking problem (without control constraints)
for the homogeneous Stokes equations using the variational discretization approach,
for smooth data and for smooth solutions.

Recently, a-priori error estimates for the velocity tracking problem for Navier-Stokes
flows with control constraints were analyzed in the works of [4, 5] with initial data
belonging to V(£2). The lowest order (piecewise constants) discontinuous Galerkin
scheme in time, combined with conforming elements in space for the velocity and
the pressure was analyzed, and estimates for the state, adjoint, and control variables
were derived for three separate choices of control discretization (piecewise constants,
linears, and the variational discretization). Our work, is motivated by the results of
[4, 5] and it can be viewed as an attempt to extend these results to include the cases
of rough data, and high order schemes via the derivation of a symmetric estimate.

Other results concerning discontinuous time-stepping approaches are mainly related
to distributed controls for linear and semilinear parabolic pdes. In case of distributed
optimal control problems for the heat equation, a-priori error estimates for discontin-
uous time stepping schemes were previously established in [35, 36], with and without
control constraints, as well as in [6, 7] in case of distributed optimal control problems
without control constraints for general parabolic equations with time-dependent co-
efficients in the elliptic part of the operator. In [35, 36] optimal a-priori estimates
are presented in L2[0,7'; L?(Q2)] norm for the control, state and adjoint variables, for
H}(Q) initial data using an auxiliary semi-discrete (in time) optimal control problem
before proceeding to the fully-discrete problem. To the contrary, in [6, 7] symmetric
estimates in the natural energy norm are developed, under low regularity on the data,
using fully-discrete projection techniques. Recently in [9], a Robin boundary control
problem related to the heat equation with rough initial data has been studied.

Estimates related to distributed optimal control problems for semi-linear parabolic
pdes with control constraints are developed in the work of [38], for HJ(2) N L>°(Q)
initial data, and in [8] for estimates of symmetric type for problems without control
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constraints. We also mention several related works [2, 39, 40] regarding parabolic
optimal control problems with and and without control constraints which involve
high order discrete schemes.

Various results regarding the analysis of optimal control problems can be found in [20,
31, 32, 37, 44] (see also references within). For general results related to discontinuous
Galerkin methods for parabolic pdes (without applying controls) we refer the reader to
[43] (see also references therein). A posteriori estimates and related adaptivity issues
within the discontinuous Galerkin framework for optimal control problems were also
explored in the works of [33, 34] (see also references within).

2. Background.

2.1. Notation. We use the standard notation for the Sobolev spaces H*(£2) and
their vector valued counterparts H*(€2) with s € R with norms denoted by || - || s (q)
and || - ||gs(q) respectively. Furthermore, let Hg () = {v € H'(Q) : v|r = 0}, Hj =
{v e HY(Q) : v|r = 0}. We also denote by (.,.) the standard L?(f2) inner product, by
H~'(Q) the dual of Hj(£2), and their duality pairing by (-, -)g-1(0)m1 () = (). We
will also denote the corresponding divergence free spaces by V(Q) = {v € H}(Q?) :
dive = 0}, W(Q) = {v € L?(Q) : dive = 0,v -n = 0}, endowed with H*(Q) and
L?(Q) norms respectively, and by V(Q)* the dual of V(Q). Finally, for the pressure
we will also need the space, L§(Q) = {p € L*(Q) : [,p = 0} endowed with the
standard L?(Q2) norm. For any of the above Sobolev spaces, we define the space-time
spaces LP[0,T; X], L>=[0,T; X], C[0,T; X] and H'[0,T; X] in a standard fashion (see
e.g. [17, Chapter 5]).

We will frequently use the space W (0,T) := L*[0,T; W(Q)]NL2[0,T; V(£2)] endowed
with the norm ||v||%v(07T) = HU||%°O[O’T;L2(Q)] + HU||%2[01T;H1(Q)]. For any v > 0, we also
define the space H7[a,b; X] in a standard way (see e.g. [17, Chapter 5]). The bilinear
form associated to our operator is given by

a(y,v) =v | VyVudz, Vy,v € Hy(Q),
Q

and satisfies the standard coercivity and continuity conditions

a(y,9) > v VYl » ay:v) < OV [yl gy [0l ey Vosv € HYQ).

Finally the bilinear form associated to the pressure is given by
b(v,q) = / —qV.vdzx, Yo € Hy(Q),q € L*(9),
Q
which satisfies the standard continuity and inf-sup conditions (see e.g [18, 42]), i.e.,

. b(v, q
b(v,q) < Cllvllay @ llallz@), and H%f sup (v, 9)
a€L3(2) veH) (Q) vl 1o lall 2 (o)

>c>0,

respectively.

2.2. The continuous control problem. A weak formulation of (1.2), suitable
for the case of rough initial data, is defined by using divergence-free test functions
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and can be written as follows: Given f € L?[0,T;V(Q)*], g € L?[0,T;L?(Q)], and
Yo € W(Q) we seek y € L?[0,T; V(Q)] N HY0,T;V(Q)*] such that for a.e. t € (0,7,

(yt,v) + a(y,v) = (f,v) + (g,v) Yo € V(Q), (y(0),v) = (yo,v) Yv € W(Q). (2.1)

To the contrary, from the numerical analysis viewpoint, a desirable weak formu-
lation suitable for the analysis of dG schemes, is to seek y € L*[0,T;L?*(Q)] N
L2[0,T; HY(Q)], and p € L?[0,T;L3(Q)] such that for all v € L2[0,T;HY(Q)] N
H[0,T; H-1(Q)], and for all ¢ € L?[0,T; L3(Q)],

T
@H%MTD+A (—{y, v0) + aly,v) + b(v, p)) dt
T

:@wm»+é<mw+mwma (2.2)
T
/0 b(y,q)dt = 0.

Some comments regarding the existence and uniqueness of weak solutions of the evo-
lutionary Stokes and the equivalence of formulations (2.1) and (2.2) follow.

REMARK 2.1. Recall that standard regularity theorems in [12, 42] show that if f,g €
L2[0,T; W(Q)] and yo € V(Q) then the solution (y,p) of equations (2.1) satisfies

(y,p) € L*[0, T; H*(Q) N V(Q)] N HY0,T; W(Q)] x L*[0,T; H*(Q) N LE(Q))].

In this case weak formulations (2.1), and (2.2), are essentially equivalent. If the
data f € L?[0,T;V*(Q)],yo € W(Q) then there exists a unique weak solution that
satisfies y € L2[0,T; V(Q)]NH 10, T; V*(Q)], while the pressure p satisfies (1.2) in a
distributional sense, and y;+Vp € L*[0, T; H1(Q)]. In the above case, we note that it
is not evident whether the pressure belongs to L2[0,T; L3(2)] under minimal regularity
assumptions (see e.g. [12, 42]), and hence formulation (2.2) is not necessarily valid,
unless the existence of a pressure p € L2[0,T; L3(2)] is assumed.

The control to state mapping G : L?[0,T;L%(Q2))] — W(0,T), which associates to
each control g the state G(g) = y, = y(g) via (2.1) is well defined, and continuous.
Furthermore, we note that if more regularity is available to data, i.e., if yo € V(Q),
and f € L?[0,T;L?(Q)], then y(g) € L2[0,T;H?(Q) N V(Q)] N HY0,T;L3(Q)] and
p € L?[0,T; H'(2) N L3(2)]. Hence, the cost functional is frequently denoted by
its reduced form, J(y,g) = J(y(g9)) = J(g) : L?[0,T;L?(Q)] — R where J(g9) =
%foT lyg — vallfaoydt + 5 foT 191F2(0dt, and yy = y(g) is defined by (2.1).

DEFINITION 2.2. Let f € L?[0,T;V(Q)*], yo € W(R), and yq € L?*[0,T; W ()] be
given data. Then, the set of admissible controls (denoted by Auq), is defined by:

1. Unconstrained Controls: A.q = L*[0,T;L2(Q)].

2. Constrained Controls: Aqq = {g € L?[0,T;L*(Q)] : go < g(t,x) < gp for a.e.

(t,x) € (0,T) x Q}.

The pair (y(g),g) € W(0,T) x Aqq, is said to be an optimal solution if J(y(g),g) <
J(w(h),h) Y(w(h),h) € W(0,T) x Agq.
The main result concerning the existence of an optimal solution follows directly from

the setting of our problem (see for e.g. [44]), since A,q # 0 (note that (y(0),0) €
W(0,T) x Agq for instance, without loss of generality).
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THEOREM 2.3. Let yo € W(Q), f € L2[0,T;V(Q)*], ya € L?[0,T; W(Q)] be given
data. Then, the optimal control problem has unique solution (y(g),g) € W(0,T) x
L?[0,T; L?(Q)]. In addition there exists a pressure p that satisfies (1.2) in a distribu-
tional sense. If in addition, yo € V(2), f € L%[0,T; W ()], thenp € L2[0,T; H(Q)N
L3(2)] and the pair (ij,p) also satisfies (2.2).

2.3. The optimality system. An optimality system of equations can be de-
rived by using standard techniques; see for instance [20, 44] or [4, Section 3]. We first
state the basic differentiability property of the cost functional.

LEMMA 2.4. The cost functional J : L2[0,T;L?(2)] — R is of class C°° and for every
g,u € L?[0,T; L2(Q)],

T
J (g)u :/0 (1(g) + ag,u)dt,

where p(g) = g W(0,T) is the unique solution of following problem: For all
ve L20,T;V(Q )] H'[0,T;V(Q)],
T T
| v + alisge )t =~y ©@00) + [y = aide, (23
0 0

where pg(T) =0, and y, = y(g) satisfies (2.1). In addition, (ug): € L2[0,T;L*(Q2)],
and there exists pressure ¢ € L?[0,T; H' () N L3(Q)] such that the backwards in time
Stokes equation is satisfied in the sense of weak formulation (2.2).

Therefore the optimality system which consists of the state and adjoint equations,
and the optimality condition takes the following form.

LEMMA 2.5. Let (§5,79) = (§,79) € W(0,T) x Agq denote the unique optimal pair of
Definition 2.2. Then, there exists an adjoint i € W(0,T) satisfying, i(T) = 0 such
that for all v € L?[0,T; V(Q)] N HY0,T; V(Q)*],

T T
(5(T), o(T)) + / (— (G ve) + a(@,v)) dt = (o, v(0)) + / ((F.0) + (g,0)) dt, (2.4)
0 0
T T
/ (i, ve) + alv, 1)) dt = —((0), v(0)) + / (7 — ya,v)dt, (2.5)
0 0
T
1) Unconstrained Controls: / (ag + fp,u)dt =0 Yu € Aggq, (2.6)
0

T
2) Constrained Controls: / (g + fl,u—g)dt >0 Yu € Agq. (2.7)
0

In addition, g, € L[0,T;V(2)*], i € L?[0,T; H*(Q) N V(Q)] N H[0, T;L*(Q)], and
(2.7), is equivalent to g(t x) = Projyg, 4] g Lii(t,2)) for a.e. (t,x) € (0,T) x €.
In addition, there exists a pressure ¢ € L [O T; HY(Q) N L3(Y)] associated to the
adjoint variable @i satisfying the backwards’ in time evolutionary Stokes, in the sense
of formulation (2.2).

Proof. The derivation of the optimality system is standard (see e.g. [44]). For the
enhanced regularity on ji, we note that i(T) = 0, and § — yq € L2[0,T; W(Q)] and
hence (2.5) implies that to get that p € L2[0,T; H*(Q) NV (Q)]NH [0, T;L*(Q)]. For
the regularity of the corresponding pressure ¢ we refer to Remark 2.1. O
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REMARK 2.6. For the numerical analysis it is preferable that (2.4) and (2.5) take the
following form: For all v € L*[0,T;H§(Q)] N HY0, T; H-Y(Q)], ¢ € L*[0,T; L3(Q)],
we seek §, i € L>[0,T;L*(Q)] N L2[0, T; HY(Y)] such that,

T
(5(T), v(T)) + / (—(, v0) + a(F,v) + b(v, p)) dt

T
= (g0, 0(0)) + / (f.0) + (g.v) dt, (2.8)

T - T
/ (1 v1) + a(o, 1) + b(v, &) dt = —((0), v(0)) + / (5 — yav)dt,
0 0

T (2.9)
/ b(ii, q)dt = 0.
0

It is clear that i € L2[0, T; H2(Q)NV(Q)|NH'[0,T;L2()] and ¢ € L?[0,T; H ()N
L3(Q)], and hence equation (2.9) is equivalent to (2.5). In addition, when yo € V(12),
and f € L%[0,T; W(Q)], then (2.8) is also equivalent to (2.4). However, we point
out that for rough data, yo € W(Q) the regularity of the corresponding pressure
p € L20,T;L3(Q)] has to be assumed. In any case, for the numerical analysis we
will consider the optimality system (2.8)-(2.9) and one of the optimality conditions
(2.6) or (2.7). When control constrainls are not present then a bootstrap argument
can be applied in order to improve the regularity of g, i,y in a straightforward man-
ner, provided natural regularity assumptions on the given data, the smoothness of
the domain, and appropriate compatibility conditions (see for instance [12]). We
refer the reader to [4, 5] for enhanced related reqularity results when control con-
straints are involved. Let Qr = Q x (0,T]. If the boundary is of class C?, then g €
H'(Qr) N C[0, T; HY(Q)] N L2[0,T; WHP] when yo € V() and f € L*[0,T;L?(Q2)].

3. The discrete optimal control problem.

3.1. Preliminaries. A family of triangulations (denoted by {7}, }nr>0) of Q, is
defined in the standard way, (see e.g. [11]). We assume that to every element T' € 7p,,
two parameters hp and pr, denoting the diameter of the set T', and the diameter of
the largest ball contained in T respectively are assigned, and the associated size of
the mesh is denoted by h = maxrpcz, hr. The following standard properties of the
mesh will be assumed:

(i) — There exist two positive constants p7 and d7 such that Z—; < pr and % <
67 VT € T, and Vh > 0.

(ii) — Define Q;, = Urer, T and denote by Qj, and I'j, its interior and boundary
respectively. We also assume that the boundary vertices of 7;, are points of I'.

On the mesh 7;, we consider two finite dimensional spaces Y, C H}(Q) and Q) C
L3() constructed by piecewise polynomials in €, and vanishing in Q\ Q5. We
note that under the above structural assumptions, if 2 is convex, then €, is convex,
and |\ Q] < Ch?. The above assumptions are enough in order to obtain best-
approximation estimates for the cases where the initial data belong to W(2) or V().

Alternatively, the assumption on the domain to be convex and polygonal in R? is also
enough to guarantee the H? regularity of the steady Navier-Stokes. For convex and
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polyhedral domains in R3, the H? regularity is also believed to hold. We note that
it is not known if convexity is enough to guarantee the H? elliptic regularity of the
stationary Stokes equations in R? (see for instance [25]). Furthermore, more regularity
on the boundary I' (say C?), implies H? regularity of the stationary Stokes, while
when dealing with higher order schemes, we emphasize that additional smoothness
on T should be assumed (see for instance [42, Remark 3.7], or [13, pp 34]), together
with compatibility conditions in order to guarantee the appropriate regularity of the
solutions. For example let Qr = Q x [0,T], where @ C R3 is an open bounded
domain, with boundary of type C?"*2, r = max{k + 2,2}. If data f € H**(Q7),
yo € H2**1 1N W(Q) (together with appropriate compatibility conditions on the data
that we omit) then y € H2**2++1(Q7) N C[0,T; V(Q)], Vp € H?:¥(Qr). Here, we
denote by H?®»*2(Qr) the space of all functions with all partial derivatives up to
order s; > 0 in space, and up to order s, > 0 in time, bounded in L?(€27). Under
the previous hypotheses, and for notational consistency, in various instances even if
the domain is not polygonal (polyhedral), we will still denote (.,.)r2(q,) by (-, -)L2(0),
l-lezs 2y by |I.llHs () etc, and we will assume that it can be approximated by a
suitable polygonal (polyhedral) domain.

Standard approximation theory assumptions are assumed on spaces Y, and Q. In
particular, for any v € H*(Q)NH{(Q), there exists an integer £ > 1, and a constant
C > 0 (independent of h) such that:

in\f{ lv —vnllae () < Chl+1_5||v||Hz+1(Q), for0<l</land s=-1,0,1. (3.1)
V€Y R
Also for any ¢ € H'(Q) N L2(Q2), then

inf g — anllr2) < Chlqlliq)y, for 0 <1< (3.2)
qah€QR

In addition, the spaces Y1 and @)}, must satisfy the inf-sup condition, i.e., there exists
C > 0 (independent of h) such that

. b(vhv Qh)
inf  sup
0 €Qn v, ey, |VnllEr (@) llanllL2 ()

> C. (3.3)

We also consider the discrete divergence free analog of Y}, denoted by
Uh = {vh S Yh : b(vh,qh) =0 th S Qh}

Approximations will be constructed on a (quasi-uniform) partition 0 = t* < t! < ... <
tN = T of [0,T], i.e., there exists a constant 0 < § < 1 such that min,—;_ y(t" —
t"=1) > fmax,—1 . n(t" —t"1). We denote by 7" =" — "7 7 = max,—1,_ N T"
and by Py[t" 1t Y], Pr[t" 1,7 U], and Pe[t" 1, t"; Qp) the spaces of polyno-
mials of degree k or less having values in Y, U, and @ respectively. We seek
approximate solutions for the velocity and the pressure who belong to the spaces:

Vi ={yn € L0, T; H{(Q)] = yn|n-1,4n) € Pelt™ 1" Y]},
Up = {yh € L2[O, T; H(l)(Q)] : yh|(tnfl7tn] S 'Pk[tnil,tn; Uh]},
On = {yn € L*[0,T; L(Q)] : ynln-1,40 € Pelt" ", " Qnl}.

The following remark highlights why the use of same degree of polynomials with
respect to time is the natural choice for the discretization (in time) of the pressure.

8



REMARK 3.1. It is obvious that the analogue for the discrete divergence free subspace
of Pilt" 1 t" Y] is, Zf) = {vn € Pelt" 1, t"; Y] - fttnfl b(vn,qn) = 0, Yaqu €
Pt 1, ¢";Qnl}. Then, [10, Lemma 2.3] states that ZJ* = Py[t" "1, t"; U], There-
fore, we may write that

T
Zp={vn € W : / b(vn,qn) =0, Yaqn € Qn}
0

= {vn € Yn : vn|n-14n) € 21}
= {vn € Vh : On|(gn—1,4n] € Pi[t" ", 1" Up]} = Up,.

We refer the reader to [10, Section 2] for more details.

By convention, the functions of U}, are left continuous with right limits. Thus, we
will write y™ for y(t") = y(t"), L~ for y(t} "), yp for yu(t") = yu(t"), and yp, for
y(t}), while the jump at ", is denoted by [y};] =y}, —vj . In the above definitions, we
have also used the following notational abbreviation, y - = yn, Yn,r = Y, Un» = Uy
etc. This is due to the fact that the time-discretization parameter 7 can be chosen
independent of h.

We emphasize that schemes of arbitrary order in time and space will be included in
our proofs. However, the limited regularity will be acting as a barrier in terms of
developing estimates of high order, at least in presence of control constraints. The
case of the lowest order scheme, in time and space, has been treated in detail in the
recent works of [4] and [5] for the velocity tracking problem of Navier-Stokes flows,
with control constraints, when data yo € V(Q), f € L2[0,T;L?*(Q)].

For the control variable, we have two separate choices for the constrained and the
unconstrained case respectively. In both cases our discretization is motivated by the
optimality condition.

Case 1: Unconstrained Controls: We employ the natural space-time discretization
which allows the presence of discontinuities (in time). In particular, we define by
Gn = Vn. Only L?(0, T; L%(Q)] regularity will be needed in the error estimates.

Case 2: Constrained Controls: Analogously to the previous case, we employ the
variational discretization concept (see e.g. [26]) which allows the natural discretization
of the controls via the adjoint variable. In this case, we do not explicitly discretize
the control variable, i.e., G, = L?[0,T; L?(Q2)].

3.2. The fully-discrete optimal control problem. The discontinuous time-
stepping fully-discrete scheme for the control to state mapping Gy, : L2[0,T; L?(2)] —
Uy, associates to each control g the corresponding state Gr(g) = yq,n = yn(g): For
any g € L*[0,T;L%(Q)], and for given data yo € W(Q2), f € L2[0,T;V(Q2)*], we seek
yn € Uy, such that for n = 1,..., N, and for all v, € Pi[t" 1, t"; Uy,

tn

i+ [

tn—1

(— (Yn, vne) —i—a(yh,vh))dt (3.4)

= (92717 UZ;l) + ‘/t:nl (<f7 ’Uh> + (g,vh))dt.

Here y) denotes a suitable approximation of the initial data yo. Stability estimates at

partition points as well as in L2[0, T; H*(Q)] norm easily follow by setting v;, = y;, into

(3.4). For the estimate at arbitrary time-points, we refer the reader to [10, Appendix
9



A]. Thus, stability estimates imply that the control to fully-discrete state mapping
G L2[0,T;L2(2)] — Uy, is well defined, and continuous. Due to Remark 3.1, we
will primarily focus on the equivalent weak formulation: We seek (yn,pr) € Vn x Qn
such that the following formulation is satisfied: For n = 1,...,N, and for all v, €
Prlt" 14" Y], qn € L2[t" 1,17 Qul,

;
(ys,vz>4-J/

tn—1

:4ﬂ*mﬁw+[w(mm»u%wow (35)

n—1
T

( = (Yn, vnt) + a(yn, vn) + b(vh,ph))dt

b(yn, qn)dt = 0.

tn—1

The key advantage of the above formulation is that it clearly justifies the compu-
tation of the pressure within the discontinuous Galerkin (in time) framework (see
Remark 3.1), and showcases the importance of the inf-sup condition when construct-
ing finite element schemes (see e.g. [18, 25, 42]) for the Stokes and Navier-Stokes
equations. To this end, we note that the algorithmic interpretation of the resulting
schemes typically uses the discrete formulation (3.5) while the pressure is frequently
computed through penalization approaches. In any case, and similar to the elliptic
case (see for instance [18, Chapter II]) the spatial approximation properties of spaces
U}, are obtained through spatial approximation properties of J}, and Qj and the inf-
sup condition, while the temporal approximation properties within the discontinuous
Galerkin framework are established by the local (in time) L? projection techniques
into polynomial spaces (see for instance [43, Chapter 14] for parabolic problems and
/ or [10, Sections 2, and 3] for the Stokes equations, and the subsequent Lemma 4.3,
for the Stokes equations under low regularity assumptions).

The fully-discrete optimal control problem can be defined as follows:

DEFINITION 3.2. Let f € L2[0,T;V(Q)*], yo € W(), ya € L2[0,T; W ()] be given
data. Suppose that the set of discrete admissible controls is denoted by Agd = GpNAgg

. T T

(see Section 3.1), and let J(yn, gn) = 5 [y lun —de%z(Q)dt—i— S/ thﬂig(mdt. Here
the pair (yn, gn) € Yn x A%, and the associated pressure p, € Qy, satisfy (3.5). Then,
the pair (Yn, gn) € Yn x AL, is said to be an optimal solution if J(Gn,gn) < J(wn,un)
V(wh,uh) e Vn X Agd'

The existence and uniqueness of the discrete optimal control problem can be proved
by standard techniques. We close this subsection by quoting the estimate at arbitrary
time-points, for schemes of arbitrary order under minimal regularity assumptions,

adapted to our case from [10, Section 4]. The estimate highlights the fact that the
natural discrete energy norm for the state variable associated to discontinuous time-

stepping schemes is ||.|[w0,7) = I|-[l oo, 7;L2(0)) + [I-l£2(0, 778 (2] -

LEMMA 3.3. Suppose that yo € W(Q), f € L2[0,T;V(Q)*]. If (§n,Gn)€ Vi x A,
denotes the solution pair of the discrete optimal control problem, then there exists
constant C' > 0 depending on 1/v, Cy and Q but not on «, T, h, such that,

||gh|‘i°°[07T;L2(Q)] < C’(l/a)( ||y0Hi2(Q) + Hf||2L2[o,T;V(Q)*] )

3.3. The discrete optimality system. Using well known techniques and the
stability estimates in W(0,T), it is easy to show the differentiability of the relation

10



g — yn(g), for any g € L?0,T; L%(Q)]. Here, we note that y,(g) is defined by (3.5).

LEMMA 3.4. The cost functional Jy, : L*[0,T;L2(Q)] — R, with Jy(9) := J(yn(g), 9),
is well defined, differentiable, and for every g,u € L?[0,T;L?(2)],

T
Jn(g)u =/0 (1n(g) + ag,u)dt,

where pn(g) = pg.n € Y and its associated pressure ¢gn, € Qp is the unique solution
pair of following problem: For all n = 1,....,N and for all v, € Pp[t" 1, t"; Y],

tn

_(M;h-i-v UZ) + / ) (<M97h7 Uht> + a(vp, Mg,h) + b(vha (bg,h))dt
.
o
— () [ o et
t" t
/ b(pg,n, qn)dt = 0,
tn—l

where ,ug{Jr = 0. Here, yg.n = yn(g) is the solution of (3.5).
Thus, the fully-discrete optimality system takes the following form.

LEMMA 3.5. Let (gn(gn),gn) = (Yn, gn) € Vn X Agd denote the unique optimal pair of
Definition 3.2, and let p;, € Qp, the associated pressure. Then, there exists an adjoint
fn € YVn and an associated pressure ¢, € Q, satisfying, ﬁf = 0 such that for all
vp € PRt 1t Uy, qn € L2t 1, Q4l, and for alln=1,..,N

e

(7o) + / (= (G, One) + Ty 0n) + blvn, Bv)

tn—1

.
— (g + / ((Fron) + (@nson) dt, (3.6)

tn—l

t’Vl
/ ) b(gha (Zh)dt - 07
tn —
)+ / (i, one) + aliin, o) + blon, 6n)) dt
tn—l

t’Vl

S e B N R ) (37)

o
/ b(ﬂh’ qh)dt = 07
tn—1
and the following optimality condition holds: For all uj € Agd,

T
1) Unconstrained C’ontmls:/ (agn + fin, up)dt = 0, (3.8)
0

T
2) Constrained C’ontrols:/ (agn + n, un — gn) dt > 0. (3.9)
0

Stability estimates at partition points and in L?[0,T; H*(2)] can be derived easily,
while for an estimate in L>°[0,T;L?(Q)] we refer the reader to [10]. The following
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estimate clearly highlights the fact that the discrete solutions produced by discontin-
uous time-stepping schemes posses the same regularity properties of the continuous
problem.

LEMMA 3.6. Let (gn,gn) denote the discrete optimal solution and (Gn, in, gn) satisfy
the system (3.6)-(3.7)-(3.8) or (3.9). Then,

Enll Lo 0,780 () < CllIn — yallLz0,m12(0))

where C' does not depend on «, T, h but only on 1/v, Cy, Q. If in addition, yo € V(§2),
f € L?0,T; L%(Q)] then the solution gy, of (3.6) also satisfies,

(9l oo, 700 (0)) < C.

Proof. The proof is given for the forward in time evolutionary Stokes equations
in [10, Theorem 4.10]. For the backwards in time problem, we simply note that
Un — ya € L*[0,T; W(Q)], and hence by a simple modification of the technique, we
obtain the desired result. O

4. Symmetric error estimates. First, an auxiliary system which plays the
role of a global space-time dG projection is defined. Throughout the remaining of
our paper, we will work with weak formulations that assume the existence of a pres-
sure p € L2[0,T; LE(2)] (and hence of §; € L?[0,T; H~(Q2)]). Hence, the continuous
optimality system consists of the state and adjoint equations (2.8)-(2.9) and the opti-
mality condition (2.6) or (2.7), and the discrete optimality system by (3.6)-(3.7) and
(3.8) or (3.9).

4.1. The fully-discrete projection. Given data f,yo, initial condition w =
yg = P,yo, where P,yo denotes the L? projection onto the discrete divergence free
space Uy, and zfrv =0, we seek (wp, p1r),(2n, P1h) € Vp x Qp, such that forn =1, ..., N
and for all vy, € Pe[t" 1" Y], qn € Pr[t" 1t Qul,

tn
(wp o) + /

tn—1

= (wglvvngl)Jr/ttn ((f,vh>+(§,vh))dt, (4.1)

n—1

( — (Wh, vpt) + a(wn, vp) + b(Uhapm))dt

"

_(Z;zlJrv UI?) + / (<Zh7 Uht> + G(Zh, ’Uh) + b(Uh, ¢lh))dt

tn—1
tn
= —(z,’;l,v;ﬁ_l) +/ (wp, — ya,vp)dt, (4.2)
tn—1
n
b(zh, qh)dt =0.
tn—1

The solutions wy, z;, € V), exist for any given data f € L2[0,T;V()*], yo € W(Q),
and yq € L?[0,T;L?(Q)]. In particular, the stability estimates imply that wy, 2, €
W(0,T). In addition, due to the enhanced regularity of wy, — y4, we also obtain the
stability of zj, in L>[0,7; H'(£2)] norm.

12



The solutions of the auxiliary optimality system play the role of “global projections”
onto )j. The basic estimate on the energy norm of § — wp, i — 2, will be derived
in terms of local L? projection techniques into the auxiliary system. The following
standard projection associated to discontinuous time-stepping methods for the Navier-
Stokes equations (see e.g. [10, Definitions 4.1, 4.2]) is needed.

DEFINITION 4.1. (1) The projection PY¢ : C[t"~ 1t L2(Q)] — Pp[t" 1, " Uy
satisfies (P'°°v)™ = Py (t"), and

m
/ 1(U — Pl°¢y,0p,) =0, Yo € Pr_1[t" 11" Uyl (4.3)
tTL

Here we have used the convention (P'°v)" = (PY)(t") and Py : L*(Q) — Uy, is
the orthogonal projection operator onto discrete divergence free subspace Uyp,.

(2) The projection PY° : C[0,T;L2(Q)] — Uy, satisfies

PZOC’U €Uy, and (oncv)ktnfl)tn] = P,lrfc(vl[tn—17tn]).

Due to the lack of regularity and the coupling between the time-derivative and the
pressure, we will also need the following generalized dG projection, which will be
applicable when p € L2[0,T; L3(Q)], 4: € L?[0, T; H1(Q)]. In particular, motivated
by a similar construction for linear parabolic problems with rough initial data [9,
Section 4], we construct a space-time generalized L? divergence free projection, which
combines the standard dG time stepping projection, and the generalized L? projection
Zp : H1(Q) — Uy,. For various properties of Z;, see for instance [29, Section 2].
Recall that the definition of Z, states that (v — Zv,v5) = 0, for all v € H1(Q) and
v, € Up. The projection is well defined in H~1(£2), and coincides to P, for v € L2(€).

DEFINITION 4.2. (1) The projection ¢ : C[t"~1, " H- Q)] — Pp[t" ", t"; Uy]

n
satisfies (E/°)" = Z0(t"), and

o
/ (v — Bl v) = 0, Vup € Pro1[t" 1,7 Up).
t

n—1

Here we also use the convention (E1°v)" = (El0)(t"), and Z), : H™1(Q) — Uy, is

the generalized orthogonal projection operator onto Uy,.
(2) The projection Zi2° : C[0, T; H-Y(Q)] — Uy, satisfies

—=loc

HlOC’U € Uy, and (h‘h ’U)|(tnfl)tn] = E,ln?c(’l)“tnfl)tn]).
For k = 0, the projection Zi°° : C[0, T; H~Y(Q)] — U, reduces to Z°v(t) = Zpv(t")
forallte(t” 1t"],n—1 4 N.

By definition, Z°¢ coincides to PY, when v € L2[0, T; L2(Q)] i.e., Pi*°v = Zi“0 when
v € L?[0,T;L*(Q)], and hence exhlbits best approximation properties. However, we
emphasize that is also applicable for v = y; € L?[0,T; H~(Q)]. For the backwards
in time problem a modification of the above projections (still denoted by Pﬁfc, :ifc
respectively) is defined in a similar manner. For example, in addition to relation (4.3),
we need to impose the “matching condition” on the left, i.e., (P°v)~t = Po(t" 1)
instead of imposing the condition on the right.

13



In the following Lemma, we collect several results regarding (optimal) rates of con-

vergence for the above projection. Here, the emphasis is placed on the approximation

properties of the generalized projection Eﬁf’c, under minimal regularity assumptions,

ie., for v € L2[0,T; V()] N H0,T; H~(Q)] for the lowest order scheme.

LEMMA 4.3. Let U, C V(Q), and Plhoc,Elhoc defined in Definitions 4.1 and 4.2
respectively. Then, for all v € L2[0,T; HITYH(Q) N V(Q)] N HETH0, T; L2(Q)]. There
ezists constant C independent of h, T such that

k+1||v

lo = Pir“vl 20 mwec) < OB ol oo mpms ) + 70| L2po, 7o)

v = P 2jo,mm )] < C (B[l Lo iy + 757 /R0 oo 12y ) -
Letk=0,1>1, and v € L?[0, T; H>(Q) NV ()] N H[0,T;L3(2)]. Then, there exists
constant C' > 0 independent of h, T such that,

[[v— PZOCUHL?[O,T;Hl(Q)] < O(hHUHL?[o,T;H?(Q)]
+72(|lvell 2071200y + 0l 220, 712(0)))) -
Let k = 0,0 > 1, and v € L?[0,T;V(Q)] N HY0,T; H1(Q)]. Then, there exists a
constant C' > 0 independent of h, T such that
lo— EZOCU”LZ[O,T;LZ(Q)] < C(hlvllLao, @) + 71/2||Ut||L2[0,T;H*1(Q)])7
lo = 25l 2o, @) < C IVl 2po, 7m0 ()

+(™2/h) (vell r2po0, -1 ) + 9] L2 p0,7:881 (0)))) -

Proof. The first estimate is given in [10, Theorem 4.3, and Corollary 4.8]. For
the second one, using [10, Theorem 4.3, Corollary 4.8], and standard approxima-
tion properties of Pj,, we obtain for every v € L2[t"~', " H"*1(Q)], with v+ ¢
L2[t"=1 17, L?(Q)], the following estimates:

llv — Pﬁzocv”Lz[t"*l,t";Hl(Q)]
< C(llv = Puvllzzpn—1 g oy + T I P | Lot o qy))
< C (MMl 21 gy + (TR 0T L2t pnp2(a))
where at the last estimate we have used an inverse estimate. Thus the second estimate

is proved. The third estimate is standard, and we omit the proof.

The fourth estimate, follows by well known arguments after simple modifications to
handle the divergence free nature of the projection. For completeness, we state the
main arguments. For any ¢ € (t"~1 "], adding and subtracting appropriate terms,

—=loc

and using the definition of =;°, we obtain,

v = EXl132p0 ren2 @) < Z/ (t")E () + l0(t") = Epo(t™) 12 () )dt.

For the first term, we define e(t) = v(t") — v(t), and note that (1/2)|e(t )||L2 @ =
(er,e) = —(ve(t),v(t") — v(t)). Hence, integrating with respect to time in (s,t"], we

obtain (1/2)(||e(t")||%2(m — Jle(s )||L2(Q) = fstn —(ve(t),v(t") — v(t))dt. Note that
14



e(t™) = 0, and hence we obtain after integration by parts in time, (1/2)||e(s)||i2(m =
—(v(s),v(t") —v(s)) — fstn (ve(t), v(t )>dt Thus, using Young’s inequality, we obtain,
U/6(o) gy < 106N gy + L s ol sy, Using the embecding
L3[s, t"; HE(Q)] N H[s, t"; H1(Q)] € L*[s, t"; L%(Q)], Holder’s inequality, and inte-
grating in time from ¢! to t", we finally arrive to

n

,
W) [ et s < Cr [ (s + ol ) ds

which implies the desired estimate for the first term. The second term, can be
proven similarly using triangle inequality, and the approximation property ||v(t) —
Env(t) 2y < Chljv[lmi), (note that v € L2[0,T;V(Q2)]). For the last estimate,

we will use the previous estimate. Thus, the definition of = ”loc for k =0,1> 1, the
inverse estimate ||Z5v|[g1(0) < C’/h||~hv||Lz (©), imply

1/2
v — Zi0°0l| 2o, 7111 (02)) = (Z /t B v(t) — Eh”@")“%l(sz)dt)
N 1/2

=(§;/lmw—uwumwm0 <§;L1mw Ewwwa@ﬁ>

i 1/2
/t B [Znv(t) — Ehv(tn)Hiz(Q)dt)

o 1/2
/ wa—mwn&mwﬁ

/t 71(||Ut|\%171(sz) + HU”%-P(Q))dt)
F1/2

< Clvllz2j0,75811 ()] + CT(HWHN o.rH-1 ()] T vl 220, 7.8 (0)))-

1/2

< Ol 2o, 5w (o)) +

Eﬂz

C
< Ol 2o, 5w () + i (

for all v € L2[0,T; V(Q)|NH[0,T; H~1(Q)], which completes the proof of the fourth
estimate. 0

REMARK 4.4. (1) The last estimate of the above Lemma in L?[0,T; H'Q)] norm, re-
quires the time-step restriction of T < Ch? due to the lack of reqularity with respect to
time. For the second estimate, we also note that if more regularity is available, the in-
verse estimate is not necessary. In particular if v+ € L2(0, T; H'(Q)], then the im-
proved rate of O(h! + 7YY holds in -l 210,711 (2)) morm. However, we note that for
the lowest order scheme k = 0,1 > 1, the increased regularity v, € L*[0,T; H ()] is
not available at least in presence of control constraints. Hence, we emphasize that the
lack of regularity acts as a barrier for developing a true higher order scheme. Working
similarly we also obtain an estimate at arbitrary time- points (see for instance [10]).
(2) It is worth noting that approzimation properties of = OC in ||.|| L2po, -1 () norm
(see for instance [29, Proposition 2.12]) hold only on the divergence free subspace,

1 ={ve H Q) : divv = 0} endowed with the norm ||.|v-1 = ||.||[zz-1. Here, the
divergence free condition is understood as follows:

(v, Vo) =0 Ve H5(Q) = {¢ e H*(Q)NHy(Q): (Vo)|r =0},
15



where (.,.) = (., )u-1, 3. We refer the reader to [29, Section 2.5] for a detailed
analysis of the projection and its properties, but we point out that in the subsequent
analysis the use of ||.||L2(0,rm-1(q)) projection estimates is not needed.

The next result states that the error related to the auxiliary projection is as good as
the local dG projection error allows it to be, and hence it is optimal in the sense of
the available regularity.

THEOREM 4.5. Let f € L2[0,T; H=Y(Q)] and yo € W(Q) be given, and (y,p), (i, §) €
W(0,T) x L?[0,T; L3(Q)] be the solutions of (2.8)-(2.9) and optimality conditions
(2.6) or (2.7), and wp, z, € Uy, be the solutions of (4.1)-(4.2). Denote by & = § — wy,
F=j—z, and let e, = § — ZX°G, rp, = i — Pi°fi, where P°,Z4¢ are defined in
Definitions 4.1 and 4.2. Then, there exists an algebraic constant C > 0 depending
only on Q such that, for any g, € L*[0,T; L3(2)],

N—-1
(1) el o) + Z IENiz ) < C1€°1152 )
1=0
+(1/) (leplliy .0y + 1P = anllZ2p0.7.22(0y)))
N .
(2) 17115 0, + Z 11T ) < C/v)(1ellFzg0.7n2 0
=1

+lrolli 0.0y + 16 = anll 7207 020)7)
(3) el 2po, L2 < C(1/v) (Vepll Lo, rie2 (o))
+72(llepll 2o, rm ) + 118 — anll2p0.m:020)))
(4) 17| 210,720 < C(vlel 2o,z + 7]l 22107202 ()
+Tl/2(”T;D”Lz[O,T;Hl(Q)] + o — (Jh||L2[0,T;Lg(Q)]))-
Here, w9 = yY = Pyyo, and C a constant depending upon on the domain €.

Proof. Estimates (1)-(2): Throughout this proof, we denote by € = §—wp,, 7 = i — 2,
and we split &7 to & = ey + e, = (EX°G —wp) + (5 — EX°G), 7 = r1p +1p = (P —
zn) + (i — Pi°°fi), where PY°¢, Zl°¢ are defined in Definitions 4.1 and 4.2. Subtracting
(4.1) from (2.8), and (4.2) from (2.9) we obtain the orthogonality condition: For

n=1,..,N,and for all v, € Pi[t" "1 t": Y], qn € Pe[t" 1, t"; Q1]

n—1

i
(e", ) + / ( — (&, vpt) + a(é,vp) + b(vp, p — plh)>dt = (e" L oph,
t
tn
/ b(g_wthh)dt: Oa
t

(4.4)
tn —
— (7, o) + /tnil ((ﬁ Uht>t;|' a(7,vp) + b(vn, ¢ — ¢1h)>dt
— -+ [ e, (4.5)
pn—1

4
/ ) b(ii — zn, qpn)dt = 0.
-

Note that the orthogonality condition (4.4) is essentially uncoupled and identical to
the orthogonality condition of [10, Equation (4.4)]. Hence applying [10, Theorems
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4.6 and 4.7], we derive the first estimate. For the second estimate, we note that
the orthogonality condition (4.5) is equivalent to: For n = 1,..., N, and for all v, €
Prt" 1 4" Ya], qn € Prlt"', 1" Qul,

tn

—(T?h+=vﬁ)+/ (<T1h=vht>+a(ﬁhavh)+ b(vh,é—mh))dt

tn—1

=~ + (@) —alryen) (46)

tn

/ b(ix — zp, qn)dt = 0.
t

n—1

Here, we have used the Definition 4.1 of the projection Pifc, which implies that
j;t,b,1<rp,vht>dt =0 and (rj,,v") = 0. Setting vy, = r15 € Uy, into (4.6), using the

incompressibility constraint to write, ftt:,l b(rin, ¢ — é1n) = f;:,l b(rin, & — qn) we
obtain,

tn

—(1/2)||7”?h+||i2(9) + (1/2)||[T?h]||i2(ﬂ) + (1/2)||T?h_4:||i2(ﬂ) + (’//4)/t ||7”1h||%1(9)dt

n—1
tn
(@WlEa + W/lirle @) + 116 = aala(g )dt. (4.7)

n—

<cC
t

Summing inequalities (4.7), we obtain the estimate in L2[0,7; H!(2)], and at partition
points using triangle inequality. Once the estimate for 7| 12(0, 7,11 ()] is obtained,
the estimate in L°°[0, T'; L2(Q2)] follows using the arguments of Theorem [10, Theorem
4.7], modified to handle the backwards in time Stokes equation.

FEstimates (3) and (4): We turn our attention to the last two estimates. In order to
obtain the improved rate for the L2[0, T'; L?(£2)] norm we employ a duality argument to
derive a better bound for the quantity Helh”%?[O,T;L?(Q)]' For this purpose, we employ
the duality argument of [5, Section 3] or [9, Lemma 4.3] in order to handle arbitrary
order schemes, and the discrete incompressibility constraint. We define a backwards
in time evolutionary problem with right hand side ey, € L?[0,T;L?*(Q)], and zero
terminal data, i.e., for n = 1,..., N and for all v € L0, T; HY(Q)|n H[0, T; H~1(Q2)],
we seek (z,9) € W(0,T) x L?[0,T; L3(2)] such that

T T
/ (22 00) + a(w, 2) + b(o, ) dt + ((0), 0(0)) = / (e, v)dt,
0 0

T (4.8)
/ b(z,q)dt =0 Yqe L*[0,T; L3(Q)].
0

Note that since ey, € L*°[0,T; W(Q)], then Remark 2.1 implies that the following
estimate hold:

Izl 2o, 7820 + 12ell 20,7020 + 10l 220,70 ()] < Cllewnllzzp, ey (4.9)

The lack of regularity of the right hand side of (4.8) due to the presence of dis-
continuities, implies that we can not improve regularity of z in [0,7]. The associ-
ated discontinuous time-stepping scheme can be defined as follows: Given, terminal
data 2,11\7_F = 0, we seek (z5,%n) € Vn x Qp such that for all v, € Pg[t" 1, t"; Y],
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qn € Pk [tn717 tn7 Qh]a

n

() + / ((zs o) + @z, om) + b(thns vn)) dt

n—1

t'Vl
+(2}?+1,U}7Z+1) = ~/t l(elhuvh)dt; (4.10)

o —
/ b(zh, qh)dt = 0.
t

n—1

Hence using Lemma 3.6, we obtain ||zp||pepo, 7m0y < Chklleinll 2,2y It is
now clear that we have the following estimate for z — zp, which is a straightforward

application of the previous estimates in L2[0, T; H(£2)], the approximation properties

of Lemma 4.3, of projections Pﬁfc, Eﬁfc, (see for instance [10, Theorem 4.6)),

|z = znll L2078 (o) e
<C (h + 71/2) (12l 20, 7m0y + 12l 210,702 0) + 9] 20,720 )
< C(h+72)lewnll 20,7512 (0)-

We note that the lack of regularity on the right hand side, restricts the rate of con-
vergence to the rate given by the lowest order scheme [ > 1, k = 0, even if high order
schemes (in time) are chosen. Setting vj, = ejp, into (4.10), and using the fact that

j;t:,l b(eip, ¥r)dt = 0 we obtain,

t" t"
—(Zf?+7€?h)+/ (zn; €1nt) + alern, zn)dt + (237 et ) —/ 1 lewnllFz (g dt-
tn—

tnfl
Integrating by parts in time, we deduce,

tn

—(2h4,€1y) + (21, €1n) +/ (= (2nt, €1n) + alzn, e1n))dt

tnfl
-
_ /t e st (4.12)

Setting v, = zj into (4.4) and using € = ep + e1p, the definition of projection Eifc

of Definition 4.2, and the fact that ft" L b(zh, D — prp)dt = ft" L b(zn, P — qn)dt we
obtain,

t'Vl
(e?hazﬁ)Jr/ (= (exn, znt) + alern, 2n))dt — (e} ', 2t
t

n—1

= _ /tt (alep, zn) + b(zn, p — qn))dt. (4.13)

n—1

Here, we have also used the fact that the definition of pI“OJeCthD = OC of Definition
4.2, implies that (e}, zj/) = 0, ftn,l (ep, vne)dt = 0 and (ep~', 237 b= O. Using (4.12)
18



to replace the first three terms of (4.13) we arrive to
i
—1 _n—1 2
Geoeti) = ) + [ eyt

= —/t (alep, zn) + b(zn, D — qn))dt

n—1

:
== [ (aepsn—2) + ale ) + blen — 2.0~ )t
t

n—1

n—1

t'Vl
:_/ (a(ep’zh_Z)_V(eP’AZ)+b(Zh_Zaf)_qh))dta
t

where at the last two equalities we have used integration by parts (in space), and the
incompressibility constraint which implies that |, ttn,l b(z,p — qn)dt = 0. Therefore,

t" t"
[ leulade+ Giyct) = (@) < [ vlan = 2l ol ds
tn—

tn—1

o
4 [ el Azt + = 2l 19 - all oot
tn—

Then summing the above inequalities and using the fact that zf =0and €, =0 (by
definition) and rearranging terms, we obtain

(1/2)llexnllZ 210 1.2y < C(V||€p||L2[0,T;L2(Q)]||Z||L2[0,T;H2(ﬂ)]
+vllzn — 2l 20,71 () (lep | L2po,rm ) + (1/9)]lp — qh||L2[O,T;L2(Q)]))
< C(V||e:0||L2[O,T;L2(Q)] le1nllz2(0, 752 (0)]
+(h+ 71/2)||€1h||L2[0,T;L2(ﬂ)] (||€p||L2[0,T;H1(Q)] +(1/v)llp — (ZhHL?[O,T;L?(Q)]))-

Here, we have used the Cauchy-Schwarz inequality, the stability bounds of dual equa-
tion (4.9), i.e., and the error estimates (4.11) on z, — z. Finally, the estimate on
171l 210,712 ()] follows by using a similar duality argument. O

REMARK 4.6. The combination of the last two Theorems implies the “symmetric,
reqularity free” structure of our estimate. In particular, suppose that the initial data
Yo € W(Q), and the forcing term f € L*[0,T;H1(Q)], and we define the natural
energy norm |||(vi,v2)|lwo,r)y = llvillwo,r) + v2llwo,r) endowed by the weak for-
mulation. Then, the estimate under minimal reqularity assumptions can be written as
follows:

& P)lwo,r) < CUll(ep mp)lllwo.ry + 15 = anllL2po,m5220)) + 1€ — anll 20,02 9)-

The above estimate indicates that the error is as good as the approximation properties
enables it to be, under the natural parabolic regqularity assumptions; and it can be
viewed as the fully-discrete analogue of Céa’s Lemma (see e.g. [11]). Hence, the rates
of convergence for e,7 depend only on the approximation and regularity results, via
the projection error e, as indicated in Lemma 4.3 and Remark 4.4. For example, if
the Taylor-Hood element is being used, and § € L*[0,T;V(Q)] N H[0,T; H~1(Q)],
p € L?[0,T; L3(Q)], then for for 7 < Ch* we obtain that
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L lepll 2o, i (@) < G, 12 = anll 20,7220 < C,

2. |lepllr2pp,mirzc) < Chlyl 2o, ra @) + 72 1vell L2po. -1 () -
Therefore, the above estimates, and Theorem 4.5, imply €| p210,7:12(0) = O(h), for
T < Ch%. Obuviously the estimate of Theorem 4.5 is applicable even in case more reg-
ular solutions. For example, for smooth solutions, the Taylor-Hood element combined
with the dG time-stepping scheme of order k will allow the following rates,

1. lepll oo, rmr oy < C(R* + 751

2. |lepll 2oLy < C(A? 4+ 75H1)
Thus, Theorem 4.5, implies that ||€|| p2(o,7;m1 Q)] ~ O(h? 4 7r+1), 171l 210,717 ()] =
O + 781, el 2, re o)) = OB + 71) and ||7]| 20, 7,02 () & O(R® + 75H1).

4.2. Unconstrained Controls: Symmetric estimates for the optimality

system. It remains to compare the discrete optimality system (3.6)-(3.7)-(3.8) to the
auxiliary system (4.1)-(4.2).

LEMMA 4.7. Let (Gn, br),(fin, &n),(wh, pin),(2n, d1n) € Yn X Qn be the solutions the
discrete optimality system (3.6)-(3.7)-(3.8) and of the auxiliary system (4.1)-(4.2)
respectively. Denote by e =y —wp, 7 = i — 2, and let esp, = Wy, — Yn, Ton = Zh — fbh-
Then there exists algebraic constant C' > 0 such that:

lleanl 2o,z + (/@) 1ol L2po riney < C(L/a?)|17)| L2po,rim2 @)

In addition, the following estimates hold:

N—-1 T i
lehlIzza) + D leballfz) + V/o lezn | dt < (O/fJég/Q)/t%1 171120 )it
1=0
N . T T
1% ey + S Nl Zay + v / lranlZ2s oyt < (C/al/?) / 17012
=1

where C' is constant depending only upon 2.

Proof. Subtracting (3.7) from (4.2) we obtain the equation: For n = 1,...,N, v, €
Pk [tnila tna Yh]7 qn € Pr [tn717 tn7 Qh]

(0" + /

tn—1

-
({rans vne) + aran, vn) + b(vn, G11 = én) ) dt

tn
= —(Té’iﬁavﬁ_lH/ (e2n, vp)dt (4.14)

tnfl
tn
/ b(TQh,qh)dt = 0
t

n—1
Subtracting (3.6) from (4.1) and using the optimality conditions (2.6), and (3.8), to
replace g and gy, respectively, we obtain: Forn = 1,..., N, for all v, € P [t" "1, 1", Y],
qn € Prlt"1 1" Qul,

t'Vl
(e5p,v™) + / ( — (ean, vne) + alean, vi) + b(vn, p1n — ﬁh))dt
t

n—1

— (ent o) / (1) (i — i on)dt, (4.15)

n—1
t’Vl
/ b(ezh, qh)dt =0.
t

n—1
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We set vy, = egp, into (4.14) and note that f::,l b(ean, ¢1n — ¢n)dt = 0, to obtain

n

(B €l) + / ((Tgh,eght>—|—a(r2h,62h))dt (4.16)

tn—1
tn

0B = [ leanlaadr
t’Vl*

Setting vy, = 7o, into (4.15), and noting f;ln,l b(ron, p1n — Pr)dt = 0 we deduce,

n

(e3n,T3p) + /

tn—1

( — (€2, T2nt) + alezn, 7‘2h))dt (4.17)

o

~et s = [ (= W ran) = 1)l )t
tn—

Integrating by parts with respect to time in (4.17), and subtracting the resulting

equation from (4.16), we arrive to

tn
(S en) = (€50 1) + / (leanlifagay + (1/a)ranla ) dt - (418)

m
- —(1/a)/ {7t
e
Using Young’s inequality to bound the right hand side, adding the resulting inequal-
ities from 1 to N, and noting that 25:1 ((r5. e5,) — (eggl,rg,;:)) = 0 (since
ey, =0, T%Jr = 0) we obtain the first estimate. For the second estimate, we simply
set v, = egy, into (4.15) and use the previous estimate on ro. Finally, the third esti-
mate easily follows by setting v, = 72p, into (4.14), the estimate on |lean|| 220, 7;1.2()]
and standard algebra. O

Various estimates can be derived, using results of Theorem 4.5 and Lemma 4.7 and
standard approximation theory results. We begin by stating an almost symmetric
error estimates which can be viewed as the analogue of the classical Céa’s Lemma.

THEOREM 4.8. Let (gh,m),(ﬂh,q@h) € YV x Qpn and (4,p), (ﬂ,(lg) e W(0,T) x
L2[0,T; LE(2)] denote the solutions of the discrete and continuous optimality systems

(3.6)-(3.7)-(3.8) and (2.8)-(2.9)-(2.6) respectively. Let e, = §—Z°g, ry = i— PY°f

loc —=loc

denote the projection error, where Py, Z¢ defined in Definition of 4.1, and 4.2 re-
spectively. Then, the following estimate holds for the errore = y—1yn and r = i — fip,:

|\|(€=T)||LW(0,T) < C(l/a3/2)(”|(ep77'p)|HW(O,T) + 112 = anll2j0,7;L2 ()
+¢ = anll2p0,7:22(0))

where C depends upon constants of Theorem 4.5, and Lemma 4.7, 1/v?, and is inde-
pendent of T, h,«, and q, € Qp arbitrary.

Proof. First, we observe that an estimate for ||eap || Loo[0,7L2(0)) and [|72n || Lo j0,7;L2 ()]
can be derived identical to [10, Theorem 4.6] since the (4.14)-(4.15) are uncoupled
due to the estimate of Lemma 4.7. Therefore, the estimate follows by using triangle
inequality and previous estimates of Theorem 4.5 and Lemma 4.7. O

An improved estimate for the L2[0,T; L?(©2)] norm for the state, and adjoint follow
by combining the estimates of Theorem 4.5, and the first estimate of Lemma 4.7.
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THEOREM 4.9. Suppose that yo € W(Q), f € L?[0,T; H=Y(Q)], and the assumptions
of Theorem 4.5 and Lemma 4.7 hold. Let e, =y — gloey, Ty =i — PY°[ denote the

loc —=loc

projection error, where Py¢, 27 defined in Definition of 4.1, and 4.2 respectively.
Then, there exists a constant C' depending upon Q, 1/v such that,

lell 2o, L2y < C(l/a1/2)(HepHL2[O,T;L2(Q)] + Irpllz2po,7im2(0))
+72(|lepll p2po,mm ) + 1P — anllz2po,7;020)))
"'71/2(”7}7||L2[0,T;H1(Q)] + ¢ — %HL?[O,T;L?(Q)]))

||7°HL2[0,T;L2(Q)] < C(||epHL2[O,T;L2(Q)] + ||7°pHL2[0,T;L2(Q)]
+72(|lepll 20,11 ) + 1P — anllz2po,7;020))

+72(rpll Lo,z () + 16 — QhHLQ[O,T;LQ(Q)]))-

Proof. Both estimates follow by using triangle inequality and previous estimates of
Theorem 4.5, Lemma 4.7. O

We close this subsection by stating convergence rates in two cases for the Taylor-Hood
element, depending on the available regularity. Obviously a variety of other estimates
can be derived, depending on the chosen elements.

PRrROPOSITION 4.10. Suppose that the assumptions of Theorem 4.5 and Lemma 4.7
hold.

1) Let yo € W(Q), f € L?[0,T;H1(Q)], and there exists p € L*[0,T; L3(Q)], such
that the weak formulation (2.8) is valid. Assume that the Taylor-Hood element are
being used to construct the subspaces and piecewise constants polynomials k = 0 for
the temporal discretization. Then, for T < Ch? we obtain,

||eHLQ[07T;L2(gl)] < Ch and HT”L2[O,T;L2(Q)] < Ch.

2) Let g, € L[0,T;HA(Q) N V(Q)] N H¥10, T;HY(Q)], p,¢ € L?[0,T; H*(Q) N
L3(2). Suppose that the Taylor-Hood element combined with piecewise polynomials of
degree k for the temporal discretization are being used, then the following rates hold:

(e M) lw o,y < C(1/a®2)(h? + 7471,
lell L2po, e o) < C(l/fll/z)(h3 + R 22 Tk+1))=
171l 210,712 ()] < C(h3 + 7R 4 V2 (R 4 Tk“))-

Proof. The rates directly follow from Theorem 4.5, Theorem 4.9, Lemma 4.3 and
Remark 4.6. O

4.3. Control Constraints: The variational discretization approach. We
demonstrate that the variational discretization approach of Hinze ([26]) can be used
within our framework. In the variational discretization approach the control is not
discretized explicitly, and in particular we define A%, = A,q. Thus, our discrete
optimal control problem now coincides to: Minimize functional

1 T a T
@9 =5 [ lonto) = walfseyde + 5 [ Lol
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subject to (3.5), where yn(g) € Y, denotes the solution of (3.5) with right hand side
given control g € L2[0,T;L?(2)]. The optimal control (abusing the notation, denoted
again by g, ) satisfies the following first order optimality condition,

T (Gn)(u—gn) > 0, for all u € L2[0,T; L2(Q)],

where gj, takes the form g, = Projig, 4,1(— <[ (gn)), similar to continuous case. We
note that the g is not in general a finite element function corresponding to our finite
element mesh. Thus its algorithmic construction requires extra care (see e.g. [26]).
However, in most cases the quantity of interest is the state variable, and not the
control. For the second derivative we easily obtain an estimate independent of g, g,
and in particular,

Ty (w) (i, @) > allaf|Fzp razy  for all @ € L2[0,T; L2 (Q)].

THEOREM 4.11. Letyo € W(Q), f € L?[0,T;H ()], and yq € L?[0,T;L*(Q)], and
the there exists an associated pressure p € L?[0,T; L3(Q)]. Suppose that AL, = Auq
and let g, gn denote the solutions of the corresponding continuous and discrete optimal
control problems. Then, the following estimate hold:

19 — gnllL2po,riL2 () < C(1/a)||(g) — pn (@)l 20,712 ()
< Cllepllz2p0,rm2 ) + 7ol 20,7512 (0))
+72(|lepll 2po,mm2 () + 1P — anll 20,7522 (0))

+72(Irpl 2po, 2 )) + 116 — anllp2po,riz2(9));

where (un(g), dn(7)) and (u(g), d) denote the solutions of (3.7) and (2.9) respectively,
- loc

and ep = y(g) — Zy(9), p = w(g) — Py u(g) the corresponding projection errors.
Furthermore, if 7 < Ch?,

19 — gnllz2(0,7;12(0)) < Ch.

Proof. We note that AZ 4 = Aaa, and hence the first order necessary conditions imply
that

Jp(Gr)(@—=gn) >0 and  J(g)(g —gn) < 0. (4.19)
Therefore, using the second order condition and the mean value theorem, we obtain

for any u € L2[0,T;L?(Q2)], (and hence for the one resulting from the mean value
theorem) and inequalities (4.19),

allg - th%Q[O,T;LQ(Q)] < Jy, (u)(g — Gn, g — gn)
= J(@)(@ = gn) = Tn(Gn)(@ — ) < Jn(3)(G — gn) = T (3)(3 — gn)
T
= /0 (1n(9) — 1(9), g — gn)dt < Cllpn(g) — (@)l 20,7219 — GnllL20,7:12(0)»

which clearly implies the first estimate. Now, a rate of convergence can be obtained
using similar arguments to Theorem 4.5. Indeed, note that subtracting (3.7) from
(2.9) and setting 7 = un(g) — p(g), and € = yn(g) — y(g). Using the estimates of
Theorem 4.5, and the rates of Proposition 4.10, we obtain the desired estimate, after
noting the reduced regularity of €. O
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4.4. Numerical experiments. The following examples are based on the one
presented in [21]. The pressure and the velocity must be discretized in compatible
finite element spaces, satisfying appropriate inf-sup condition. Here, we employ the
Taylor Hood P2/P1 element for the spatial approximation of the velocity/pressure.
For the time approximation we use dG time stepping schemes of order k£ =0, k =1,
i.e., piecewise constants and piecewise linears respectively. Our example, focus on
the unconstrained control case, where a classical boot-strap argument implies smooth
solutions for the state and adjoint variables, for smooth data. We consider a numerical
test in the case k = 0, and three examples in the case k = 1 for the model problem in
Q% [0,7] = [0,2]? x [0,0.1], choosing §|r = 0 with known analytical exact solution:

7= (71,72) = ((cos(2jz) — 1) sin(2my), sin(2max) (1 — cos(2jy)))eil’tv/2,
p= (37””‘2((sin(j:10)2 sin(my)?\?)/k? + (cos(2jz) — 1)? sin(2my)?
+sin(2ma)?(1 — cos(25y))?)/2,
9= (91,92),
where

g1 = ((((jvsin(jz)? — jvcos(jz)? + jv) cos(my) sin(my)A? + ((—8km? — 85%) sin(jx)?

+(8jm? + 85%) cos(jiz)? — 8jm?) cos(my) sin(my))) /7,
go = (((52v sin(2max) cos(2jy) — 72v sin(2mx)) A2 + (=85°m? — 85%) sin(2mz) cos(2jy)
+85%m? sin(2ma)))/(252))e 1N /2,

initial velocity o = ((cos(2jx) 1) sin(2my), sin(2ma) (1 cos(24y))) and target Uy =
(Udl ) Ud2) - (05, 05)

The forcing term f = (f1, f2) can be easily computed according to the Stokes equation.
We expect for the velocity O(h3 4+ 78T1) and O(h? + 7F+1) rates of convergence for
the L2[0,T;L%(Q)] and L2[0,T; H'(2)] norms respectively. In all examples, we fix
the regularization parameter in the functional chosen as a = 107%, and the free
parameters (adapted from [10]) v = 1, j = m, m = 7, and A = 1. The optimal control
problem is solved by the finite element toolkit FreeFem-++ (see [24]) using a gradient
algorithm method.

Numerical Test 1 (k = 0). In the first example, we will use 7 = h?/8. We expect
lell 20,7120 = O(h?) and |le|| 20,711 () = O(h?). For this choice of mesh the
corresponding errors are shown in the Table 4.1, and the expected average rate is also
validated.

TABLE 4.1
Experiment 1-Rates of convergence for k =0 and 7 = h?/8.

Discretization Velocity - Control Error
T =h’/8 lell 20,20y | llell2ommi@) | 119 = Gnll2o,mr2 )
h = 0.4714050 0.110215 1.81853 5.33150
h = 0.2357022 0.011512 0.43118 0.63211
h =0.1178511 0.002031 0.11109 0.11369
h = 0.0589255 0.001255 0.02922 0.07081
Conv. rate 2.152143 1.98600 2.07596

Numerical Test 2 (k = 1). Now, we turn our attention to the case of piecewise
linear (in time) discretization. Recall, that our analysis allows to time-stepping ap-
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proaches of the form 7 &~ h, hence in the following example we set 7 = h/16. We
expect [le]| 121 a2y = Oh?), llell 20,711 () = O(h?). For this choice of mesh the
corresponding errors are shown in the Table 4.2. We also emphasize that the almost
“coarse” time stepping choice 7 =~ h still gives the expected theoretical rates, which
highlights the “implicit” nature of dG time stepping schemes. Here, we also note that
the penalty parameter satisfies a << h, in all mesh-size choices.

TABLE 4.2
Experiment 2-Rates of convergence for k=1 with T = h/16.

Discretization Velocity - Control Error
T =h/16 lell2po, 2y | lell2ommi@) | 119 = Gnll2o,mL2 )
h = 0.4714050 0.108866 2.315120 5.470750
h = 0.2357022 0.010535 0.453111 0.607322
h =0.1178511 0.001838 0.113375 0.083115
h = 0.0589255 0.000832 0.028927 0.020270
Conv. rate 2.343953 2.107000 2.686666

Numerical Test 3 (k = 1). In the third test, our focus is to validate an esti-
mate of order O(h?), when 7 = h3/2/10. Our estimates leads to the predicted rates
lell 2071200y = O(h®), llell L2711 () = O(h?) respectively. For this choice of
mesh the corresponding errors are shown in the Table 4.3. Here, we recover the rate
for the L2[0,T;L?(2)] norm, with an almost “coarse” choice of time-stepping.

TABLE 4.3
Ezxperiment 3-Rates of convergence for k =1 with 7 = h3/2/10,

Discretization Velocity - Control Error
T=h>?/10 lell 20,20y | llellzormi@) | 119 = Gnllzo,rLz @)
h = 0.4714050 0.1138780 2.420150 5.718610
h = 0.2357022 0.0104282 0.455479 0.610602
h =0.1178511 0.0014891 0.112681 0.082763
h = 0.0589255 0.0004965 0.028212 0.020051
Conv. rate 2.6137833 2.140366 2.718333

Finally, we close this section by presenting a computational example with rough (dis-
continuous) data yg, U, and unknown true solution. Once again, the model problem
is posed in 2 x [0, T] = [0,2]? x [0,0.1]. Here, the obvious choice for the discretization
in time is piecewise constants (in time) k& = 0 combined with the standard Taylor-
Hood element in space. We consider as solution the solution computed in the most
advanced partitioned grid of the square, comparing it with our computations in each
one of the previous meshes using interpolation.

Numerical Test 4 (kK = 0 and rough initial data yy). Here, the obvious choice
for the discretization in time is piecewise constants (in time) & = 0 combined with the
standard Taylor-Hood element in space. We consider as “known analytical” solution
the solution computed in the most advanced partitioned grid of the square, comparing
it with our computations in each one of the previous meshes using interpolation.

In this setting, we choose 7 = h?/8, which implies rates (at least) ||6HL2[O,T;L2(Q)] =
O(h), |7l 10,7512 () = O(h). Since, we consider as true solution the one computed
by the most advanced grid, we actually expect to compute better rates in both norms.
To this end, we also point out that yo possesses slightly better regularity than W ().
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In particular, we choose “rough” initial data to our problem, i.e., ¥o = (¥0,1,%0.2)
where

)

[ 6+ (cos(2jz1) — 1) sin(2mazs) for 1,29 > 0.5
Yo1 = (cos(2jz1) — 1) sin(2mas) for 1,20 < 0.5

and

| 64 (cos(2jz2) — 1) sin(2ma1) for @y, 20 > 0.5
Yo.2 (cos(2jx2) — 1) sin(2maq) for x1,x9 < 0.5

The target is given by:

6.5, for 1,29 > 0.5

Ua = (Uar, Uaz) where Ug = Uaz = { 0.5 for z1,22 < 0.5

TABLE 4.4
Ezperiment 4-Rates of convergence for k = 0 with 7 = h?/8 and discontinuous initial data and
target function.

Discretization Velocity Error
T=h?/8 ||e||L2[(),T;L2(Q)] I (Y, 9)
h = 0.4714050 | 0.1268288547 | 14.80282714
h =0.2357022 | 0.0362554882 | 9.742095817
h =0.1178511 0.0140523956 | 9.608375932
h = 0.0589255 | 0.0044720938 | 9.619787446
h = 0.0294627 - 9.612306775
Conv. rate 1.6085962400 -

REMARK 4.12. We note that when computing the errors (especially in L2[0,T;L?(£2)]
norms) the change from h = 0.1178511 to h = 0.0589255 seems to show lower rates
of convergence than the predicted. This is because the temporal and spatial integration
procedures accumulate errors, and it is expected due to high resolution of the time-
space mesh (21219 number of degrees of freedom for each variable y, g, v, and 9409 for
p in space with computations in each of the 231 time points). This rate reduction does
not appear in the numerical experiment of the non smooth data because of the “exact”
solution is constructed at the smallest grid). More specifically, integration errors don’t
effect the final error computations in L2[0,T;L2(2)] norm, and asymptotic rate of
convergence is visible for small h too. We note that for the smooth case we used a
common double dual-core processor. For the non smooth case, the computation of the
exact solution required 37249 number of degrees of freedom for each variable y, g, i in
space and 922 time points, and a 4 siz-core processor was used.
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