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ABSTRACT. In this article, we establish a priori error estimates for the finite
volume approximation of general elliptic optimal control problems. We use
finite volume methods to discretize the state and adjoint equation of the op-
timal control problems. For the variational inequality, we use the variational
discretization methods to discretize the control. We show the existence and
the uniqueness of the solution for discrete optimality conditions. Under some
reasonable assumptions, we obtain some optimal order error estimates for the
state, costate and control variables. On one hand, the convergence rate for the

state, costate and control variables is O(h2) or O(h? |log(%)\) in the sense
of L2 norm or L norm. On the other hand, the convergence rate for the
state and costate variables is O(h) or O(h| log(%)D in the sense of H! norm
or W1°° norm.

1. INTRODUCTION

In recent years, optimal control problems have attracted substantial interest
due to their applications in aero-hydrodynamics, atmospheric, hydraulic pollution
problems, combustion, exploration and extraction of oil and gas resources, and engi-
neering. They must be solved successfully with efficient numerical methods. Finite
element methods are an important numerical method for the problems of partial
differential equations and widely used in the numerical solution of optimal con-
trol problems. There have been extensive studies in convergence of finite element
approximation for optimal control problems. Let us mention two early papers de-
voted to linear optimal control problems by Falk [I7] and Geveci [I8]. A systematic
introduction of finite element method for optimal control problems can be found
in [6l [8, @, 10, 26l 27, 28| 29, B0, B31], but there are very less published results on
this topic for finite volume methods for optimal control problems. Recently, the
adaptive finite element method has been investigated extensively and become one
of the most popular methods in the scientific computation and numerical model-
ing. In [20], the authors studied a posteriori error estimates for adaptive finite
element discretizations of boundary control problems. A posteriori error estimates
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and adaptive finite element approximation for parameter estimation problems have
been obtained in [23] 25]. Some related works can also be found in [21] 22].

Finite volume methods have a long history as a class of important numerical tools
for solving differential equations. Because of their local conservative property and
other attractive properties such as the robustness with the unstructured meshes,
the finite volume methods are widely used in computational fluid dynamics. In
general, two different functional spaces are used in the finite volume methods, one
for the trial space and one for the test space. Owing to the two different spaces,
the numerical analysis of the finite volume methods is more difficult than that of
the finite element methods and finite difference methods. So, the analysis of finite
volume methods lags far behind that of finite element and finite difference methods.
Early work for the finite volume methods can be found in [T}, 2], [4] [TT], 13}, [16]. In [I],
Bank and Rose obtain the result that the finite volume approximation is comparable
with the finite element approximation in H'! norm. The optimal L? error estimate
is obtained in [[1] under the assumption that f € H'. In [16], Ewing obtain
the H! norm and maximum-norm error estimates. In [4], the author proposes a
nonconforming finite volume element method and obtains the L? norm and H*!
norm error estimates. Chou and Ye propose a discontinuous finite volume element
method. Unified error analysis for conforming, nonconforming and discontinuous
finite volume method is presented in [14]. High order finite volume methods can be
found in [5, 12]. For other recently development, we refer reader to see [3, 15, 24} [35].

For optimal control problems, the state and costate variables are discretized by
continuous linear elements and the control variable by piecewise constant or piece-
wise linear polynomials in most references. The convergence rate of the control
variable is O(h) or O(h*/?) in the sense of L? norm or L* norm in [33]. In [19],
Hinze proposes a variational discretization methods for optimal control problems
with control constraints. With the variational discretization concept, the control
variable is not discretized directly, but discretized by a projection of the discrete
costate variable. The convergence rate of the control variable is O(h?). There are
two approaches to find the approximate solution of the optimal control problems
governed by partial differential equation. One is of the optimize-then-discretize
type. One first applies the Lagrange multiplier methods to obtain an optimal sys-
tem, at the continuous level, consisting of the state equation, an adjoint equation
and an optimal condition. Then one use some numerical method to discretize the
resulting system. The other is of the discretize-then-optimize type. One first dis-
cretizes the optimal control problems by some means and then applies the Lagrange
multiplier rule to the resulting discrete optimization problem. The two discrete sys-
tems, determined by the two approaches, are the same when finite element method
is used. In general, these discrete systems are not the same. In [30], the authors
also use the optimize-then-discretize approach to solve the optimal control problem
governed by convection dominated diffusion equation.

Recently, in [32], the authors discussed distributed optimal control problems
governed by elliptic equations by using the finite volume element methods. The
objective functional was i|ly — yd”%Q(Q) + %HuH%Q(Q) They used finite volume
methods to discretize the state and adjoint equation of the optimal control prob-
lems. Under some reasonable assumptions, they obtained some error estimates. In
this paper, we will use the optimize-then-discretize methods to discretize general
elliptic optimal control problems. We consider the elliptic optimal control with



EJDE-2017/267 FINITE VOLUME METHODS OF ELLIPTIC OPTIMAL CONTROL 3

objective functional g(y) + j(u). We show the existence and the uniqueness of the
solution for discrete optimality conditions. Finally, we obtain some optimal order
error estimates for the state, costate and control variables.

For 1 < p < co and m a nonnegative integer let W™P(Q) = {v € LP(Q); D*v €
LP(Q) if |a| < m} denote the Sobolev spaces endowed with the norm |[[v[|}, , =
> lal<m ||Dav||}£p(ﬂ), and the semi-norm | v [}, = >, _,, ||D°‘v||’£p(ﬂ). We set
WP (Q) = {v € W™P(Q) : v |go= 0}. For p=2, we denote H™(Q) = W™2(Q),

HE (Q) = Wo™*(Q), and ||« [l = [ 25 |- = [I - lo,2-
We consider the general elliptic optimal control problems
min{g(y) + j(u)}, (1.1)
uelU
—div(AVy) = f4+u, inQ, (1.2)
y=0, on o, (1.3)

where 2 C R? is a convex bounded polygon with boundary 09, g and j are con-
vex functionals, f € H'(Q), U is denoted by U = {u € L?(Q) : a < u(z) <
b, a.e. in Q, a,b € R}. Furthermore, we assume that the coefficient matrix
A(x) = (a;,j(x))ax2 € (WH>®(Q))?*? is a symmetric positive definite matrix and
there is a constant ¢ > 0 satisfying for any vector X € R?, X*AX > ¢||X||3..

This article is organized as follows. In next section, we describe the finite volume
methods briefly and apply the piecewise linear finite volume elements to the optimal
control problems —. In Section 3, we prove the existence and the uniqueness
of the solutions for discrete optimality conditions. And then the optimal order
error estimates in L? norm are derived for the state, costate and control variables
in Second 4. We estimate the error of the numerical solutions of control, state and
costate in L° norm. Finally we estimate W1° and H' errors for the state and
costate variables in Second 5.

2. FINITE VOLUME ELEMENT METHODS

For the convex polygon €2, we consider a quasi-uniform triangulation 7 consist-
ing of closed triangle elements K such that ) = U g, K. We use Nj, to denote the
set of all nodes or vertices of 7;,. To define the dual partition 7" of 7, we divide
each K € 7}, into three quadrilaterals by connecting the barycenter Cx of K with
line segments to the midpoints of edges of K as is shown in Figure[I}

The control volume V; consists of the quadrilaterals sharing the same vertex z;
as is shown in Figure

The dual partition 7, consists of the union of the control volume V;. Let h =
max{hg}, where hy is the diameter of the triangle K. As is shown in [I6], the
dual partition 7;* is also quasi-uniform, i.e., there exists a positive constant C' such
that

C~'h? < meas(V;) < Ch?, VV; € T,

We define the finite dimensional space V), associated with 7}, for the trial func-

tions by

Vi={veC(Q):v|lx € P(K), VK €T}, v|aq = 0},
and define the finite dimensional space ), associated with the dual partition 7,
for the test functions by

Qn={q€ L*(Q) : qlv € Po(V), YV € T;; q|v. =0, z € 99},
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FIGURE 1. Dual partition of a triangular K.

FicUrE 2. Control volume V; sharing the same vertex z;.

where P;(K) or P,(V') consists of all the polynomials with degree less than or equal
to | defined on K or V.

To connect the trial space and test space, we define a transfer operator I, : Vj, —
Qy, as follows:

Tpvop, = Z vp(zi)xi,  Invnlv, = vn(z), YVieT),
2zi€Np

where x; is the characteristic function of V;. For the operator Iy, it is well known
that there exists a positive constant C' such that for all v € Vj,

v = Invllo.q < Chlfv])1 0. (2.1)
To address the finite volume methods clearly, we consider the problem

—div(AVe) = f, inQ, (2.2)
=0, on 09,

where A, Q, 90 are the same as in (1.2)-(1.3)), f € L%(Q) or HY(Q).
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The finite volume approximation ¢, of (2.2))-(2.3) is defined as the solution of
the problem: find ¢, € V}, such that

a(en, Invn) = (f; Ihvn),  Vop € Vi, (2.4)
where the bilinear form a(yp, Invy) is defined by

a(p, Inv) = — Z v(zl)/ AV -nds, ¢,v e Hi(Q),
2;€Np oV

where n is the unit outward normal vector to OV;. The bilinear form a(-,-) is not

symmetric though the problem is self-adjoint. Then for all wy, v, € V},, there exist
positive constants C' and hy > 0 [I3] such that for all 0 < h < hy,

la(wn, Invn) — a(vn, Ihwn)| < Chllwp|lne [Jvele (2.5)

It is well known [27, [7] that the optimal control problems (L.I)-(1.3) have a
solution (y,u), and that if a pair (y,u) is the solution of —, then there is
a co-state p € Hg(£2) such that the triplet (y,p,u) € H}(Q) x Ha(2) x U satisfies
the optimality conditions:

(AVy, Vw) = (f +u,w), Yw € H (), (2.6)
(AVp,Vq) = (9'(y),9), Vg € Hy(Q), (2.7)
(' (u) +p,v—u) >0, Yvel. (2.8)

Ify € HY(Q)NC?(Q2) and p € HE(2)NC?(Q), then optimality conditions (2.6)-(2.8))
can be written as

—div(AVy) = f+u, YreQ, (2.9)
y(z) =0, VredQ, (2.10)
—div(AVp) = ¢'(y), Vz € Q, (2.11)
p(x) =0, Ve, (2.12)
(' (u) + p,v—u) >0, VYvel. (2.13)

We use finite volume methods to discretize the state and costate equation di-
rectly. Then the optimality condition (2.9))-(2.13)) can be approximated by: find
(Yn,Dh,up) € Vi X Vi, x U such that

a(yn, Inwp) = (f + up, Inwy), Vwp € Vy, (2.14)
a‘(prIhqh) = (g/(yh)u-[th)7 th € Vh, (215)
(5" (up) + ph,v —up) >0, VYvel. (2.16)

For simplicity of notation, let j(u) = %||u||2L2(Q)7 then we derive (j'(u),v —u) =

(u,v—u) and (' (up),v—wup) = (up, v —uyp). Then the variational inequality (2.13])
can be restated as

(u+p,v—u) >0, Yvel. (2.17)
Similarly, the variational inequality (2.16]) can be rewritten by
(un + pr,v —up) >0, Yvel. (2.18)

Now, we introduce a projection [19]:

P[a,b](f(x)) = max(a, min(bv f(x)))v (219>
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we can denote the variational inequality (2.17) by

u(z) = Prap)(=p). (2.20)
And the variational inequality ([2.18) is equivalent to
un(x) = Pla,p(—pn)- (2.21)

Then the discrete optimality conditions can be rewritten by: find (yn, pp,un) €
Vi, x Vi, x U such that

a(yn, Inwp) = (f + up, Inwp), Ywp € Vy, (2.22)
a(pn, Ingn) = (9'(yn), Inan),  Van € Vi, (2.23)
unp(z) = Pla,p(—pn)- (2.24)
For ¢ € W}, we shall write
9(0) —glp) = =3 (@) p—¢) = =g (p)(p— ) + 3" (¢)(p — ©)?, (2.25)
where

J'(p) = /O g (o +s(p—))ds,

1
7'(¢) = [ (=9 (p-+ sl = )
are bounded functions in Q [34].

3. EXISTENCE AND UNIQUENESS

In this section, we show the existence and uniqueness of the solutions for discrete
optimality conditions. We can easily see that the optimality conditions (2.22))-(2.24)
are the finite volume approximation of (2.6)-(2.8)). Now we show the existence and
the uniqueness of the solution for (2.22)-(2.24)). Let y;,(u) be the solution of

alyn(uw), Inwy) = (f +u, Iywy), Yw, € Vg, (3.1)
and py(y) be the solution of
a(pn(y), Inan) = (9'(y). Inan), Van € Vi. (3.2)

For yp, (u) and pp(y), note that yn, = yp(ur) and pp, = pp(yn), we have the following
results.

Lemma 3.1. Assume that yn(u),pn(u) are the solutions of (3.1) and (3.2)), re-
spectively. Then

1Pn(y) = pulle < Clly —wnlloe,  lyn(u) —ynllie < Cllu —unlloo.  (3.3)
Proof. Subtracting (2.15)) from (3.2]), and by using (2.25)), we have

1

a(pr(y) — pro Inan) = (9" (y) — 9’ (yn), Inan) = (§" (W) (Y — yn), Inan),  Van € ‘(/h- |
3.4

Let g, = pn(y) —pn, by using [16, Lemma 2.2] and the Cauchy-Schwarz’s inequality,
we can easily obtain that

128 (y) = prllie < Clly = ynllo.g- (3.5)
Similarly, subtracting (2.14]) from (3.1]), we have

a(yn(u) — yn, Inwy) = (u — up, Iywy), Ywy € Vp, (3.6)
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let wy, = yn(y) — yn, we derive
lyn(u) = ynll1.0 < Cllu — unlo,0- (3.7)
This completes the proof. O

Lemma 3.2. The optimality conditions (2.14))-(2.16)) admit an unique solution for
sufficiently small h.

Proof. We first introduce a projection P, : L?(Q) — U defined by
(3.8)

P — mi
l2 = Pi(2)llo.0 = min
The projection P, has the property that
|Pe(2') — Pe(2)o2 < 112" — 2", VZ,2" € L*(Q). (3.9)

For a given vj, € L*(Q2), let (yn(vn), pn(vs)) be the solution of the following auxiliary
problem: find (yp(vp),pr(vp)) € Vi X V3, such that

a(yn(vn), Inwy) = (vp + f, Inwy), Ywp € Vi, (3.10)
a(pn(vn); Ingn) = (9'(yn(vn)), Inan),  Van € V. (3.11)

Define a mapping ® : L*(Q) — L?(2) by
®(zp) = 2n — plzn +pulzn)), Vzn € LA(Q), p > 0. (3.12)

Let T(zp) = Px®(21), then the existence and uniqueness of (2.14)-(2.16) is to show
that T'(zp,) is a contractive mapping. It follows from (3.9)) that for all z}, 2}/ € L*(Q),

IT(zh) = TG o = I1P:(@(24)) — Pe(@())][5 0
< 12(2) — @(2)5.0 = (2(2) — @(27), B(21,) — @ (27)-

Note that
(®(21) — @(25), ®(21) — ()
= (1=2p)(21, — 2, 2 — 21,) — 20(2, — 24, Pn(21) — Pu(21))
+ P\l — 2+ pi(21) — (2115 0
Then we have
1T (21) = T(1)5.0
=< (1=2p) (24 — 21 2h — 21) — 2p(2h — 21, P(2n) — Pa(21)) (3.13)
+ 0%\l — 21, + (1) — pa ()8 o
For z}, 2y € L*(Q), it follows from (3.10)-(3.11) and (2.25) that

a(yn(zp,) = yn(24) Inwn) = (25 — 25, Inwn),  Vwp, € Vi,
a(pn(zh) — pr(z1), Inan) = (3" (yn(20)) (n(21) — Yn(21)): Inan),  Van € Vi
Let wp = pr(z;,) — pr(z)) and gn = yn(z;,) — yn(z}), we have
(2h — 21 pu(2h) — pu(21))
= (9" (yn(21)) (Yn (21) = Y (21)), In(yn(2h) — yn(24)))
+ a(yn(2h) — yn(24), In(Pn(2h) — pa(zy
— a(pn(zh) — pu(2h), In(yn(z1) — yn(2
+ (2 — 21, (pn(z1) — Pu(24)) = Tn(pn(2r) — pr(zR)))
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> a(yn(z1,) — yn(zp), In(pn(21) — pr(zp)))
—a(pn(zn) — pr(24), In(yn(2h) — yn(z1)))
+ (24 — 21, (pn(21,) = palz1)) = In(pa(zr) — pr(21))),
where we have used the fact that (vp, Inv,) > 0. Using [13l Lemma 2.4] and Lemma

[3:1] we have

a(yn(z) — yn(z1)s In(pa(z) — pr(21)))
—a(pn(zh) — pu(zR), In(yn(zn) — yn(21)))

(3.14)
> —cohllpn(z1) — p(z)lIne - lyn(zn) — ya(2n)lie
> —cocrhl|zy, — 21113 -
Note that by (2.1) and Lemma we have
(2h — 21, (P (2h) — Pu(21)) — In(pn(2r) — Pr(R)))
> —cahllpn(z1) — pu(z1) e - l2n = 24 llo.0 (3.15)
> —cacshl|zy, — 2|15 g
Combining (3.14) and (3.15]), we deduce that
(21, = 21 pu(2h) = Pu(21)) = —(cocr + cacs)hll2y, — 2,113 q- (3.16)
Now, it is easy to see that
125, = 21 + pu(z1) = pr2)llo.0 < callzh — 2115 0 (3.17)
Then it follows from (3.13)), (3.16]), and (3.17)) that
1T (1) = T(z)llg.0 < Cllzh — 21115 0- (3.18)

For sufficiently small h we can ensure 0 < C' < 1. Therefore T(z;) is a contrac-
tive mapping and hence the optimality conditions (2.14)-(2.16) admit an unique
solution. 0O

4. OPTIMAL-ORDER L? ERROR ESTIMATES

In this section, we derive an optimal-order L? error estimates for the finite volume
methods with the minimal regularity assumption for the exact solution u. Owing
to the property of the variational inequality, we first estimate the error of the
approximate control in L? norm. Using the properties of the control, we then
estimate the errors of the numerical solutions for the state and the costate.

Theorem 4.1. Let (y,p,u) € (H2(2) N H(Q)) x (H3(Q) N HE(Q)) x U and
(s, prun) € Vi X Vi x U be the solutions of (@6)-E8) and @.12)-@10), re-

spectively. Assume that u € H'(Q). Then there exists an ho > 0 such that for all
0<h < h(),

lu—unll < CR2(|lyllz. + Ipll20)- (4.1)
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Proof. Let v = u in (2.16) and v = wy, in the variational inequality of (2.13)), by
using , , and (2.18)), then we have
(w—up,u —up) <(p — ph,un —u)
=(p = pa(y), un — u) + (p(y) — pn, un — )
=(p = pn(y),un — ) + (In(pn(y) — pn), un —u)
+ ((pn(y) — pn) = In(Pr(y) — pr), un — u)
=(p — pr(y), un — u) + alyn — yn(w), In(pr(y) — pr))
+ ((pr(y) = pr) — In(Pr(y) — pr)s un — u).

By using (2.25) and (3.4), the second term on the right hand side of (4.2)) can be
written by

a(yn — yn(w), In(pr(y) — pn))
= a(yn — yn(w), In(pr(y) — pn))
+ a(pr(y) — phs In(yn — yn(u))
= a(yn — yn(w), In(pr(y) — pn)) — a(p
+ ("W (W = yn) In(yn — yn(u)))
= a(yn — yn(w), In(pr(y) — pn)) — alpn(y) — P, In(yn — yn(w)))
+ ("W (y = yn(w), In(yn — yn(u)))
— (0" () (yn — yn(w), In(yn — yn(w)))
< (9" W) — yn (W), In(yn — yn(w))) + alyn — yn(w), In(pr(y) — pn))
— a(pr(y) = pry In(yn — yn(w))),

where we have used that (§”(y)(yrn — yn(w)), In(yn — yn(u))) > 0. Connecting (4.2))
and (4.3]), we obtain

a(u — up,u —up)
< (@" (W) —yn(w), In(yn — yn(w)) + (0 — pr(y), un — u)
+ ((pn(y) — pr) — In(pr(y) — pr), un — u) (4.4)

+ a(yn — yn(u), In(pn(y) — pr)) — a(Pr(y) — Prs In(yn — yu(w)))
=F + Es + Fs + Ey.

Note that
(@ Wy = yu(w), In(yn — ya(w)) = (3" (W) (Y — yn(w), yn — yn(u)). (4.5)
By using Lemma and , we have
Er= (3" W)y — yn(w), In(yn — yn(u)))
<y = yn(@llo.2 - lyn — yn(u)lo0 (4.6)

< lly = yn(W)llo. - llun — ullo.o < CR*|lyll2, - lun — ullo.q-

a(pn(y) = pr, In(yn — yn(w)))

~—

w(Y) = P, In(yn — yn(u)))

(4.3)

Now, we can easily obtain
= (P —pn(y), un —u)
<ol I~ vl wn
<Ip=pr@lloq - lun — ullo '

< Ch%|pllze - llun — ullo.e,
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where we have used the estimate in [16, Theorem 3.5]. Furthermore, by using
Lemma (2.1), and the triangle inequality, we derive

Es = ((pn(y) — pn) — In(pn(y) — pn),un — u)
< Chllpr(y) — pal
< Chlly = ynllo.q - lun — ullog

0.0 (4.8)

< Ch(lly — yn(w)llre + [lyn(u) = ynll10) - [lun — ullog
< Ch(Chllyll2,0 + [[un — u
< Chllup, — ull§ o-
Using and Lemma we have
Ey = (alyn — yn(u), In(pr(y) — pn)) — a(pn(y) — prs In(yn — yn(u)))
< Chllyn — yn(w)ll1,0 - lpn(y) — a0
< Chllun —ullo.q - [ly — ynllo.o
< Chlly —ynllr,0 - llun — ullon (4.9)
< Ch(lly — yn(w)ll1,0 + llyn(w) = ynllie) - [lun — ulloo
< Ch(Chllyllz.0 + lun — ullo,@) l[un —u
< Chljup, — ullf o
Hence, the estimate follows from and —. (I
Theorem 4.2. Let (y,p,u) € (H?(2) N H(Q)) x (H3(Q) N HF(Q)) x U and

(Yn, Pn,un) € Vi X Vi, x U be the solutions of (2.6)-(2.8) and (2.14)-(2.16)), re-
spectively. Assume that u € L*(2). Then there exists an hg > 0 such that for all

0 < h < ho,

1,Q " ||Uh - U||0,Q

< Chlly —ynllro - llun —u

0.0)[un — ullo.o

0,02

ly = ynllo.o + llp = prlloe < CR*(lyll2 + Ipll2.0). (4.10)

Proof. Using the triangle inequality, we have

v = ynllo.e < Iy = yn(w)llo,e + [lyn(w) = yallo.e,
P = prllo.e < llp = pr(W)llo2 + lpr(y) — prllog-
Lemma implies that

ly —ynlloe < lly —yn(w)lloo + Cllyn(u) —ynll1.0 (4.11)
<y = yn(llog + Cllu = unllo.q '
and
Ip = pallo.a <l = pr(®)llo.o + Clipn(y) = prlho (412)
<|lp = pr®)llo.0 + Clly = ynllo.o- '
By using [16, Theorem 3.5], we can easily obtain
ly =y (@)lo. < CP?|lyl2.0- (4.13)
From (£.11]), (4.13), and Theorem [£.1] we derive
ly = ynllo.o < Ch?|lyl20. (4.14)

Connecting (4.12), (4.14)), and ||p — pa(y) 0,0 < Ch?|p|
P = prllo.e < CR?||pl|2,q- (4.15)

2,0, we have
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From (4.14)-(4.15) we can immediately obtain (4.10). O

5. OPTIMAL-ORDER MAXIMUM-NORM AND H! ERROR ESTIMATES

In this section, we first estimate the errors of the numerical solutions of control,
state and costate in L™ norm. Then we estimate W' errors for the state and
costate variables.

Theorem 5.1. Let (y,p,u) € (H?(2) N H(Q)) x (H*(Q) N HF(Q)) x U and

(4 Dhsun) € Vi X Vi x U be the solutions of [2.0)-(8) and @1A)-[T0), re-
spectively. Assume that u € HY(Q)). Then there exists an hg > 0 such that for all

0 < h < ho,

1
Il = unllo.co + 1y = ynllo.co + [IP = Prllo,co < ChZy /[ log(+)]. (5.1)

Proof. Using the definition of Py, () and (2.20)-(2.21)), we have

||u - uh”O,oo S OHp 7ph| 0,00
< C(llp = prW)llo.c0 + lPn(y) — Prllo.co)

< Clp —pr(y)

1
0,00 +C |10g(ﬁ)|th(y) —pullie (52)

1
<Clp = pr)llo,c0 +C |10g(E)IHy —Ynllo,e

1
< cn?y/|log(3),

where we have used the inverse inequality, Lemma [16, Theorem 3.11], and
Theorem 1] Similarly, we obtain

|0,oo

1y = ynllo.co < 11y = yn(Wllo,o0 + [lyn(w) — yn

1
< My = yn(@lo,co + Oy Hog()llyn(w) = yn

1,0
1 (5.3)
< My = yn(wllo,co + O/ Hog(S)lllw — unllo.c
9 1
< ony[J1og()].
Then we complete the proof of (5.1)). O

Theorem 5.2. Let (y,p,u) € (H2(2) N H(Q)) x (H*(Q) N HF(Q)) x U and
(Yn,Dh,up) € Vi x Vi X U be the solutions of (2.6)-(2.8) and (2.14)-(2.16)), re-
spectively. Assume that u € HY(Q). Then there exists an ho > 0 such that for all
0<h < ho,
1
lp = prll1co + 1y = ynllico < Chllog(5)]. (5.4)
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Proof. Using the inverse inequality, Lemma and [I6, Theorem 3.10], we have
V(P —pr)llo,co < V(P —pr(y))
<[IV(p - pu(y))

0,00 T V(PR (Y) — P1)ll0,00
0,00 + CETHIV (01 (y) — pr)llo.a

< IV = pr@)llo.0e + Ch g = yillog (5:5)
< Ch [log(;)] + Ch < Ch [log(;)|
Similarly, we obtain
IV(y = yn)llo.co < IV (Y = yn(w)llo.co + 1V (yn(w) = yn)lo.
< IV (y = yn())lo,00 + CB ™ lyn(u) — ynllo.o
< 90y = g (@)oo + Ch ™ lu = wnllo.0 (5.6)
< Ch |10g(%)\ +Ch < Ch |10g(%)|.
Then we complete the proof of . O

Now, we consider the errors of the state and costate in H! norm.

Theorem 5.3. Let (y,p,u) € (H2(2) N HL(Q)) x (H*(Q) N H () x U and
(Yn, Ph,un) € Vi x Vi, x U are the solutions of (2.6)-(2.8) and (2.14)-(2.16), re-

spectively. Then there exists an hg > 0 such that for all 0 < h < hy,
Lo < Ch(llyllz2 + [Ipll2,0)- (5.7)

Proof. Using the triangle inequality, we have

ly —ynllio + P — pal

ly —ynllie < lly — yn(u)lli0 + lyn(u) = yullie,
P —prlle < llp—pa)llie + [Ipr(y) — prllio-
Lemma [3.3] implies
ly = ynllre < lly —yn(w)|,0 + Cllu — urllo.q, (5.8)
Ilp —prllie < llp = pr®)llie + Clly — yullo.o- (5.9)

By using [16, Theorem 3.3], we obtain
ly — yn(Wll1.a < Chllyllz.a, NP —prr¥)llie < Chlpla.q- (5.10)

From Theorem and (5.8)-(5.10) we can easily obtain (5.7]). O

6. CONCLUSION AND FUTURE WORKS

In this article, we presented the finite volume approximation of general elliptic
optimal control problems. We prove the existence and the uniqueness of the so-
lution for discrete optimality conditions. Under some reasonable assumptions, we
obtain some optimal order error estimates for the state, costate and control vari-
ables. The convergence rate for the state, costate and control variables is O(h?) or

O(h*,/|log(+)]) in the sense of L? norm or L> norm. The convergence rate for
the state and costate variables is O(h) or O(h|log(+)|) in the sense of H' norm or
W1 norm.

We presented a priori error estimates for the finite volume approximation of
general elliptic optimal control problems. To our best knowledge in the context
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of optimal control problems, these priori error estimates for the general elliptic
optimal control problems are new.

In the future, we shall consider the finite volume approximation of parabolic op-
timal control problems. Furthermore, we shall consider a posteriori error estimates
and super-convergence of the finite volume solutions for parabolic optimal control
problems.
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