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ABSTRACT. We design a primal-dual stabilized finite element method for the numerical approx-
imation of a data assimilation problem subject to the acoustic wave equation. For the forward
problem, piecewise affine, continuous, finite element functions are used for the approximation in
space and backward differentiation is used in time. Stabilizing terms are added on the discrete
level. The design of these terms is driven by numerical stability and the stability of the continu-
ous problem, with the objective of minimizing the computational error. Error estimates are then
derived that are optimal with respect to the approximation properties of the numerical scheme
and the stability properties of the continuous problem. The effects of discretizing the (smooth)
domain boundary and other perturbations in data are included in the analysis.

1. INTRODUCTION

We consider a data assimilation problem for the acoustic wave equation, formulated as follows.
Let n € {2,3} and let Q& C R™ be an open, connected, bounded set with smooth boundary 02, let
T > 0, and let u be the solution of

Ou = 0?u — Au =0, on (0,7T) x Q,
u=0, on (0,7T) x 909, (1.1)
Ulg=p = ug, Opuul=o =u; on .
The initial data ug,u; are assumed to be a priori unknown functions, but it is assumed that we
have the following additional data:
q=ul0,1)xw: (1.2)

where w C Q is open. The data assimilation problem then reads:
(DA) Find wp and u; given q.

Due to the finite speed of propagation, the length of time interval T needs to be large enough in
order for (DA) to have unique solution. Assuming that

T > 2max{dist(z,w) |z € Q}, (1.3)

it follows from Holmgren’s unique continuation theorem that (DA) is uniquely solvable. Here
dist(xz,w) = min{dist(z,y) |y € @} and dist(z,y) is the distance function in 2, defined as the
infimum over the lengths of continuous paths in €2, joining x and y.
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The problem (DA) can be exponentially ill-posed under the assumption . In order to avoid
such severely ill-posed cases, we will suppose that the geometric control condition holds in the sense
of [38]. This means roughly speaking that any billiard trajectory intersects w before time 7. A
billiard trajectory leaving from a point in 2 consists of line segments that are joined together at
points on 0f2, with directions satisfying Snell’s law of reflection. However, the exact formulation of
the geometric control condition requires also a consideration of trajectories gliding along 9. It is
well-known that the geometric control condition characterizes the cases where the problem (DA) is
stable, and in a slightly different context, the characterization originates from [5].

We will analyse the convergence of a finite element method that gives an approximate solution
to (DA). Our method is based on piecewise affine elements in space and the use of backward finite
differences in time. The main contribution of the paper is to show that, when complemented with
a suitable stabilization, this standard, low order discretization yields a convergence that is optimal
with respect to approximation and the stability of the continuous problem. Indeed, we are solving
a linear problem and the truncation error of the time discretization used is of order O(r), where 7
denotes the size of the time-steps. Consequently, the error estimates can not be better than O(7),
which is what we obtain (see Theorem [4.6]).

The stabilization terms that appear in our numerical scheme are carefully designed, balancing the
numerical stability, the approximation properties of the scheme and the stability of the continuous
problem. The analysis also considers the effect of discretizing the smooth domain, as well as other
perturbations of the data. The resulting scheme is of the form of a time-space primal-dual system.
The forward equation is independent of the dual. Therefore the gradient can be computed by a
forward solve, followed by a dual backward solve, for steepest descent type iterative solving.

We hope that the present paper can act as a starting point for exploration of more applied, but
also more advanced, stabilized finite element methods. Indeed although stabilization terms herein
are tailored for the low order method, the approach is general and can be extended to other finite
element methods. For instance, it might be desirable to use high order elements in space and a
more sophisticated discretization in time in order to reduce the numerical dissipation.

1.1. Previous literature. There are two extensive traditions of research that are closely related
to the problem (DA). A variation of (DA) arises as a mathematical model for the medical imaging
technique called photoacoustic tomography (PAT), and works related to PAT form one of the two
traditions. We refer to [28] [40] 53] for physical aspects of PAT, and to [32], [50] for mathematical
reviews.

The problem (DA) models wave propagation in a cavity €2, whereas the classical PAT problem is
formulated in R3. However, the papers [I} 14} [35, 48] study the PAT problem in a cavity. All these
papers consider methods based on using iterative time reversal for the continuum wave equation, an
approach that originates from [47], and none of them consider the issues arising from discretization.

The second tradition draws from control theory, and it uses so-called Luenberger observers. The
data assimilation problem (DA) arises as the dual problem of a control problem, and analysis of
the latter is typically reduced to the analysis of (DA) by using the Hilbert uniqueness method
originating from [41].

A Luenberger observers based algorithm was first analysed in a finite dimensional ODE context
in [2]. An abstract version of the method, applicable to the problem (DA), was introduced in [45].
The two traditions have a significant overlap. For instance, as pointed out in [14], the result [35]
on the PAT problem fits in the abstract setting of [45]. In particular, the methods in both the
traditions can be formulated as Neumann series in infinite dimensional spaces.
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The paper [23] studies a discretization of a Luenberger observers based algorithm. The error
estimate in [23] depends linearly on the point of truncation of the Neumann series (see Theorem 1
there), and this ultimately leads to logarithmic convergence with respect to the mesh size. The issue
with the truncation can be avoided if a stability estimate is available on a scale of discrete spaces.
Such estimates were first derived in [27] and we refer the reader to the survey articles [54} 21], as
well as the recent paper [20] for more details. Optimal-in-space discrete estimates can be derived
from continuous estimates [43], however, spacetime optimal discrete estimates are known only for
specific situations. We refer to the monograph [I9], see in particular Chapter 5 on open problems,
for a detailed discussion of the truncation issue in the context of the exact controllability problem,
dual to (DA).

The closest work to the present paper is [TI5]. There, two finite element methods for (DA) are
considered: one of them is stabilized while the other is not. The method without stabilization
is shown to converge only under the further assumption that certain discrete inf-sup condition
holds, see (42) there. On the other hand, the stabilized method is shown to converge to the exact
solution only under a further regularity assumption on an auxiliary Lagrangian multiplier, see A in
Proposition 2 there. Under this assumption, it is then shown in the 1+ 1-dimensional case, that the
stabilized method converges with quadratic rate when the Bogner-Fox-Schmit C'-elements, with
third order polynomials, are used in spacetime rectangles.

The data assimilation problem (DA) can also be solved using the quasi-reversibility method.
This method originates from [37], and it has been applied to data assimilation problems subject to
the wave equation in [29] 30], and more recently to the PAT problem in [I6]. Another interesting
application is given in the recent preprint [6]. There the authors solve an obstacle detection problem
by using a level set method together with the quasi-reversibility method applied to a variant of (DA).

The quasi-reversibility method introduces an auxiliary Tikhonov type regularization parameter.
When deriving a rate of convergence for the method, this parameter needs to be chosen as a function
of the mesh size h. In [I6] the regularization parameter is called ¢, and by balancing the estimates
in Theorems 3.3, 4.6 and 5.3 there, we are lead to the choice £(h) = h2/3. This gives the convergence
rate h?/3 for the quasi-reversibility method [16].

Let us also mention that the method we propose can be seen as an instance of the well known
4DVAR algorithm for data assimilation [46], [5T]. From this point of view the stabilization terms in
the finite element method can be interpreted as a Tikhonov regularization of the discrete equations,
where the analysis allows us to determine a regularization parameter that simultaneously balances
both the errors from discretization and from perturbations. For the continuous equations the
stabilization of the initial energy is indeed the natural regularization term in 4DVAR for the wave
equation. The upshot here is that the analysis in the fully discrete framework prompts a bespoke
stabilization that can not be derived from an analysis where only regularization on the continuous
level is considered. We also show in a numerical example that, in general, the regularization of the
initial energy is insufficient and that the added terms implied by the analysis improves the order of
accuracy of the approximation.

To summarize, the linear convergence rate of our method is superior to that of the Neumann
series based methods and the quasi-reversibility method. Contrary to [I5], we also prove optimal
convergence rate. The convergence proof is based on using the continuum estimates, and the only
geometric assumption needed is the sharp geometric control condition. Finally, the method uses
a very simple discretization of the spacetime, and it is likely that the ideas presented here can be
adapted to various other discretizations.



As already mentioned above, the dual problem to (DA) is the exact controllability problem for
the wave equation, and we refer to [22] for an excellent summary of early computational studies
addressing the need to regularize the dual problem. The monograph [21I] provides a thorough
review of regularization via filtering of spurious high frequency modes, arising from discretization.
We mention also our work on the exact controllability problem [10], that is a follow-up of the present
work, and the recent similar studies [15] [44].

Related to the exact controllability problem there is a large body of literature on optimal control
problems. A basic example of such a problem is a regularized version of the exact controllabil-
ity problem, called the approximate controllability problem, where the regularization is viewed as
describing the cost of control. We refer to the thesis [3I] for an introduction to optimal control
problems for the wave equation from the computation point of view. While most of the compu-
tational literature on optimal control problems focuses on elliptic and parabolic equations, see for
example the monograph [24], we mention [36] where domain decomposition methods for optimal
control problems for the wave equation are discussed. For recent numerical studies of problems
close to the approximate controllability problem for the wave equation see [I8] [52].

Let us also mention that the method in the present paper draws from our experience on stabilized
finite element methods for the elliptic Cauchy problem [8] 9], and other types of data assimilation
problems, see [12] for elliptic and [111 [I3] for parabolic cases. In [12] we considered the Helmholtz
equation. The convergence estimate there is explicit in the wave number, and exhibits a hyperbolic
character in the sense that it relies on a convexity assumption that can viewed as a particular local
version of the geometric control condition.

2. CONTINUUM ESTIMATES

The main aim of this section is to recall a continuum observability estimate for the wave operator
under some geometric assumptions on the observable domain O = (0,7) X w. In order to state
these geometric conditions we will need the following definition. We refer the reader to [38] for the
definition of compressed generalized bicharacteristics.

Definition 2.1 (See [5],[38]). We say that O C M satisfies the geometric control condition in M,
if every compressed generalized bicharacteristic ®y(s) = (t(s), z(s), 7(s),£(s)) intersects the set O
for some s € R.

With this definition in mind, we can state the continuum estimate that is used to derive a conver-
gence rate for our finite element method:

Theorem 2.2. Suppose M = (0,T) x Q where Q is a domain with smooth boundary. Let w C Q
and assume that O = (0,T) x w satisfies the geometric control condition. If u € L*(M) with
u(0,-) € L*(2), 9yu(0,-) € HH(Q), ul(0,7yx00 € L*((0,T) x Q) and Ou € H~'(M), then

u € CH([0, TT; HH() n C((0,TT; L*(92))
and there exists a constant k > 0 depending on the geometry, such that the following estimate holds:

tS[l(l)I}](Hu(t’ Mzz@) + 10t, Ma-10) <& (|ull 2oy + 10ull -1 (a0 + Il 20,7 <00)) -
€10,

Theorem [2.2] is a consequence of the following homogeneous version:

Theorem 2.3 (Observability estimate). Let O satisfy the geometric control condition. There exists
a constant Coys > 0 such that for any initial data w|—o = g1 € L*(Q) and dyw|i—o = g2 € H~ (),
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the corresponding unique weak solution w to Cw = 0, w|,ryxa0 = 0 with
w € C((0,T); L*()) NCH((0,T); H ()
satisfies:
lg1llz2(0) + |92/ r-1() < CovsllwllL2(0)-

Theorem [2.3]is a classical result that yields an interior observability estimate under the geometric
control condition. The proof of the theorem uses propagation of singularities for the wave equation
and only works for smooth geometries. The geometric control condition is essentially a necessary
and sufficient condition for obtaining the observability estimate and roughly states that all light
rays in M must intersect O taking into account reflections at the boundary [5]. We refer the
reader to [38, Proposition 1.2] for a proof of this theorem using a combination of the study of
semiclassical defect measures and propagation of singularities. One can also look at [5, Theorem
3.3] for an alternative proof using propagation of singularites. The paper [5] deals with boundary
observability but the proof can be applied to obtain interior observability as well. We omit rewriting
these proofs here as they are well known in the literature. Let us remark at this point that there
is a stronger geometric condition on the observable domain O known as the I'— condition which is
much simpler to verify in general. We recall the I'—condition defined as follows

Definition 2.4. For each xz¢o ¢ Q, Let T'y, := {x € 09| (x — x0) - v(z) = 0}. We say that
O = (0,T) x w satisfies the T'—condition if
dro ¢ Q, 3§ >0 such that Ns(Ty) N C w,
T > 2sup |z — x|,
e
where N5(T'z,) :={y e R"|[ly— x| < for some x €Ty }.

It is known that the I'— condition implies the geometric control condition (see for example [42]). In
essence, the I'—condition roughly requires 7" and @O to be relatively large. Although not as sharp
as the geometric control condition, the advantage of the I'— condition lies in its applicability in the
presence of non-smooth geometries and the explicit derivation of the observability constant x in
Theorem [2.3] For an alternative proof of Theorem [2.3]in the case that O satisfies the I'—condition,
we refer the reader to [I7, Theorem 2.2]. One can also use the Carleman estimate [4, Theorem 1.1]
to derive this estimate although in this case one has to shift the Sobolev estimates.

A key ingredient in deriving the Lipschitz stability result in this paper is a corollary of the
observability estimate for the wave equation as stated in Theorem In the remainder of this
section, we will show that Theorem [2.2] indeed follows from the observability estimate. To this end,
we will need the following lemma concerning solutions to the mixed Dirichlet-Cauchy problem for
the wave equation with weak Sobolev norms. We refer the reader to [39, Theorem 2.3] together
with Remark 2.8 in that paper for the proof.

Lemma 2.5. Let Q be a bounded domain with smooth boundary. Suppose (ug,u1, f,h) € X where
X = L%(Q) x H Q) x HY(M) x L2((0,T) x 0Q) with the usual product topology. Then the
equation with a source term f on the right hand side and a lateral boundary Dirichlet data h,
admits a unique solution

weY :=Cc([0,T]; H () nc([0,T]; L*(2)).
Moreover, the linear mapping that maps (ug, u1, f,h) to u is continuous:

[ully < Cell(uo, u, £, h)]|x,
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where Cy > 0 is a constant depending only on the geometry M.
We are now ready to show the derivation of Theorem from Theorem

Proof of Theorem[2.3, Let us consider the vector valued function v := [v; v2]T with v; € L?*(M)
for ¢ € {1,2} defined as the solution to the following separable system of PDEs:
Ov = [Ou 0]
o(t,z) = [u 0]T Va € 0Q,Vt € [0,T]
v(0,2) = [0 u(0,-)]T VreQ
(0, ) = [0 Opu(0,)]T Vo €.
Note that if w := u — (v1 + vz), then w € L?*(M) and w satisfies the homogeneous wave equation
Ow=0
w(t,z) =0 Vre dN,Vtel0,T]

w(0,2) =0, Vae

Ow(0,2) =0 Va €.
By Lemma we have w = 0, which implies that u = vy 4+ vo. Since O satisfies the geometric
control condition, the observability estimate in Theorem holds for the function vs and together
with Lemma [2.5| we have that for all ¢ € [0, T:

[va(t, M2y + 10v2(t, )l a-1 Q) < Cobs[|v2]lL2(0)
Similarly, applying Lemma [2.5] to the function vy implies that:
o1 (t, )l 22 @) + 10ev1 (E, )l -102) < Ce (10Ul -1 (A1) + l[ull L2 0,1y x00)) -

Finally, combining the above estimates, we deduce that:
lu(t, M2 + 10wult, )la-1Q) < llvit, )2 + 1001 (& ) a-10) + lva(t, )l z2Q) + [0ww2(t, ) |7
(Ce + Covs) (1Bull zr-1(amy + lull 20,7y x00) + 021l L2(0))
(Ce + Cobs) (|0ull -1 a0y + llullz2 0,7y x00) + lu = v1lL2(0))

t ([|0ull -1y + ull 20,1y x00) + ullr20)) -

N

v //\ N

where k = (Ce + Cops) (1 + T30,

3. DISCRETIZATION

Let us begin with a brief discussion of the overall discretization approach employed in this paper.
We consider the wave equation (|1.1)) and the preliminary Lagrangian functional

1
L(u,z) = =|ju— qH%z((O Tyxw) T / (0}u) 2 + Vu - Vz dzdt. (3.1)
2 ! ™
The Euler-Lagrange equations for £ can be written as follows

(OuL(u, 2),v / /u— vdtdx+/ (02v) z + Vv - Vzdtdr = 0,

(0. L(u, 2),w) = / (02u) w + Vu - Vw dtdr = 0
M

for all v, w. It is clear that if u is equal to the unique solution to (1.1)-(1.2) and z = 0, then these

Euler-Lagrange equations are satisfied. This simple idea outlines the overall approach in this paper.

We will employ a discrete Lagrangian functional whose critical points will converge to the unique
6
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solution to the continuum problem. However, as the term fOT J.,(u— q)v dtdz does not seem to give
enough stability for the discrete problem to converge, we will add certain regularization terms in
the discrete setting. The design of these terms is driven by numerical stability and the stability
of the continuous problem, with the objective of minimizing the computational error. In the final
section of the paper we will briefly discuss the possibility of removing some of these regularization
terms.

Let us now present the discretization of —. We will first consider a family of polyhedral
domains §2; approximating €2 and similarly let w; denote a family of domains approximating w.
Let Ty, be a conforming triangulation of the polyhedral domain Q. Let hx = diam(K) be the local
mesh parameter and h = max ke, hx the mesh size. We assume that the family of triangulations
Tr is quasi uniform. Let V), be the standard space of piecewise affine continuous finite elements
satisfying the zero boundary condition,

Vi = {U S H&(Qh);vh( S Pl(K),VK S 77,}

We assume that the approximate geometries €2, and wy are sufficiently close to €2 and w in the
following sense,

dist(z,0%) < ch? Vo € 0%, Z=Qor E=uw, (3.2)

where ¢ > 0 is a constant that is independent of h. This is possible for domains €2, w with smooth
boundary (see for example [7]). We have the following lemma:

Lemma 3.1. (See [7, Lemma 2]) Let the condition (3.2)) be satisfied. Then for allv € HY(QUQy,)
the following estimate holds:

lo(2)|? dz < ch? </m |v(z)|2ds+h2/g|Vv(x)|2dx) ,

where ¢ > 0 does not depend on h.

/(Q\Qh)u(ﬂh \Q2)

Remark 1. Throughout the rest of the paper and for the sake of convenience, we use the uniform
notation ¢ to denote a generic constant that depends only on the geometry M and is independent of
the mesh parameter h. This is useful in the proofs of lemmas and propositions where keeping track
of uniform constants is of no particular interest.

Following [I3] we first discretize in space only. We may then write a semi-discrete finite element
formulation of the problem as follows. Find u € C%(0,T;V}), subject to (1.2)), such that

(OFu,v)p +an(u,v) =0,  Yov €V,
where

(u,v)p, = / wdz, ap(u,v) = Vu - Vudz.
Qp Qn

We also define
(u,v)q = / wode,  a(u,v) = / Vu - Vodz.
Q Q

Let N € N and 7 > 0 satisfy N7 = T and define ¢t,, = nr. Furthermore, define for each discrete

function u = (u™)N_y € VN
u — unfl u" — 2un71 + un72
oyu" = —— for n=1,...,N O*u™ = 3 for n=2,...,N.
T T



It is natural to assume that the two discretization scales 7 and h should be comparable in size. We
will therefore assume throughout the paper that 7 = O(h).

To take into account the mismatch between € and Q, (and between w, and w), we use the
stable extension operator [49], E : H5(M) — H*(Mp), s > 0 with M}, := (0,T) x (2U Q) and
set ¢ := Eq. With some slight abuse of notation, we will write ¢ to denote the extended function
q¢, where no confusion is implied. Now, consider the Lagrangian functional

LV VN LR
defined by:
L(u,z) = Lo(u, z) + L1(u),

N
T n ~n
Low2) = 3 3 I = "2, + G(u 2)
n=1

N
1 . (3.3)
Li(u) =5 (IWulll}i + 8- |7 + IRV Ot [ + [AVO-u [} + 7Y IrVou ||i> ;

n=2

Gu,z) =71 Z((aﬁu", 2")n +an(u”, 2")),

n=2
where
q" = q(tn) +6q(t,) for n=1,...,N

and dg denotes some perturbation (or noise) in our observable data.

Let us make a few remarks about the discrete Lagrangian (3.3). The term Lo(u, z) denotes the
discrete analogue of the continuum Lagrangian . The functional £q(u) denotes the discrete
regularization (stabilization) terms that formally converge to zero in the limit as h — 0. These
regularizing terms are designed with the goal of minimizing the errors that arise in the numerical
approximation of —. Stabilization in the initial energy seems natural to us since this is the
piece of information that is missing when compared to a typical initial boundary value problem for
the wave equation. This and the regularization in the cross derivatives was inspired by our previous
work on a unique continuation problem for the heat equation [I3]. The regularization in the cross
derivative also appears in [3]. For a further discussion on the discrete regularization terms we refer
the reader to Section [6.21

The Euler-Lagrange equations for the Lagrangian functional £ read as follows:

D L,v)+ (D.L,w) =0, Y(v,w)e VNt xyN-1
( h h

where D, L and D, L denote the Fréchet derivatives of the discrete Lagrangian with respect to the
variables u and z. The Euler-Lagrange equation, can be recast in the following form:

N
Ay(u,w) =0 and  Ap((u,2),0) =7 Y _(§",0" ), (3.4)
. =1



where the bilinear forms A; and A, are defined as follows:

Al(ua w) = G(uvw)a
N
As((u,2),v) =7 Z(u”,v”)wh + G(v, 2) + (hVul, AV, + (RO ut, hd vt ),

n=1

(3.5)

N
+ (WVOuN AV 00N, + (WVO-u' WV O ), + 7Y (V0" TV 00" ).

n=2

The Euler Lagrange equations define a system of equations with critical point(s) (up, 1), if
they exist. Let us observe that since no regularization is applied to the Lagrange multiplier z,up
solves the discrete wave equation as can be seen from the first equation in , while zj, solves a
wave equation with a small source term that formally approaches zero as h — 0. Also, the discrete
variables up and z, are only weakly coupled, in the sense that A; does not depend on z, which
allows for solution algorithms that use the classical forward-backward solving approach. In the
remainder of this section, we aim to show that the discrete system of equations indeed admits
a unique solution (up, zp).

3.1. Inf-sup stability estimate. We let z° = 2! = 2V*+1 = 2N+2 — ( and define the following
norms and semi-norms:

N
ulllfe =7 ™1, + 1V (l; + [hdrut |

n=1

N
+ 6V 0t [+ WV O™l + 7Y e V-,

n=2
N
lllF =7 > (102u™ 15 + 10-u™ 7 + [ Vu™([7) + Ve |[7 + [[0-aN 13, (3.6)
n=2
T r T N 1
2 N2 n|2 zn||2 N |12
—— - — Y, IV )
201 = SN0+ 7 D2 1"+ 5 oIV IR+ gy 1927
n=2 n=2
N
s DG = [MlealllF A+ 7Y 1127117
n=2

Here 2" := 7% " _ (14 m7)z™. Note that using the Poincaré inequality we have the following:
||V2"Hh>c||2"Hh TL:1,2,...,N,

where ¢ > 0 only depends on 2. We also note that |||(,-)|||c is a norm on V;2V. Heuristically,
the norms signify the following principles. Firstly, ||| - |||z denotes the control that one naturally
expects to obtain on the data fitting term and the regularization terms. The norms |||u|||r and
[l|z|||p are related to discrete energy estimates for the wave equation and in a sense measure the
stability properties of the forward problem. There is a delicate counter balance on the control of
the state variable u and the dual variable z as can be seen through the fact that |||-|||r is analogous
to H%(M) norm while ||| - |||p is somewhat reminiscent to the H=1(0,7; H!(Q)) norm. Finally,
[I| - |||c is just a continuity norm that will be justified in Proposition
9



Proposition 3.2. For all N € N, h > 0, there ezists a constant ¢ > 0 only depending on M such
that given any (u,z) € V2N there exists (v w) € ViV satisfying:

e (Nulllf + P2 |llulllE + 1112l15) < Ar(u, w) + Az((u, 2),v),

clll(, w)llle < [llulllr + AlllulllF +ll=]l]p-

We will start by proving two lemmas that are motivated by the following estimates for the wave
operator at the continuum level:

/(2T—t)8thwdtdx>c(/ |w|2dtd:c+/ |Vw|? dt dz, VweC;’o(M)),
M M M

/Svadtdm}c(/ |v\2dtdm+/ |VEV|? dt da, V’UGCCOO(M)),
M M M

where Ev(t, ) fo (r,z)dr and ¢ > 0 depends only on T. These estimates are both
energy estimates for the wave equation with the latter being weaker in Sobolev scales compared
to the former. This delicate counter-balance will be used to derive convergence in the Sobolev
scale C(0, T L*(2)) N C*(0,T; H=1(2)) for the state variable u at the expense of the dual variable
converging to zero in the weaker Sobolev scale L?(M).

Lemma 3.3. Letu € VhNH. Forn=2,3,...,N define w" := 02u™ + (2T — n7)d,u"™. Then:
A (u, h?w) + [[[ull[7 = ch?[[[ull[%,

where ¢ > 0 is independent of the parameter h.

Proof. Recall that A;(u, h?w) = h?G(u,w). Now, given the choice of the test function w we have
G(u,w) =51+ Sz + S3+ S4,
where:
N
Si=1Y_llo2u"|,
n=2

N

Sy = 2(82 " (2T — nT)dpu™)),

N N
- Z (2T — n7)(070",0") Z (2T —nT) IIU"IIh [o™ M7 + o™ = o™ HR)
T T N
> ZH&UNHi+ 52 187 u™ |17 = T|07 ull\h+ QZH@Q ”[17
n=1
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N N

S3=1T Z ap(u”, (2T —n71)0ru™) = Z(QT —nr)ap(u™,u" —u"h)

n=2 n=2

1
(2T — m')g(ah(u", u™) —ap (" u" ) +ap(u —u T u" —u )

n=2

||VUN||h+ ZHVU"IIh TV} + % ZIITV<9 u"[I7,

54—7'Zahu (‘32 ™

Hence:

—T Z(V@Tu”_l, Vo, u"), — (0, Vul, Vub), + (Vu®, 0. Vul),.

n=2

N

|Sal <7 1IVO, U"||h+*||5' Vulll + 5 IIV ||h+*|\V M5 + 5||5;qu||,21.

n=1

One can see that by combining the above estimates the claim follows immediately for § sufficiently

small.

Proof. Note that:

N
T Z(@fv”,z”)h
n=2

Similarly:

N
T Z ap (v
n=2

n
,Z

O
Lemma 3.4. Let z € VhN_l. Forn=0,1,..,N definev™ =7 " _(1+m7)z™ := z". Then:
G(v,2) = ||l=lD-
N N N
=7Y_(@:(L+nm)2"), 2" =7Y (2", 2" Du+ D> (L+nr)(z" — 2" 2"
n=2 n=2 n=2
N | N
=y |2"lF -7 Z ;072") 52(1+m)(|\znlli— 12771 + 112" = 2" R
n=2 n=2
T 2 T\ N2 2 72 o 2
> 5 2 17+ g 1R -7 S0+ S 0,57
n=2 n=2
T N T - T2 N T2 N
Z 5 Z 12”17 + EIIZNH% -7 MR - T > lo-z"n + 1 > llo-z"17
n:2 n=2 n=2 n=2
LN 2N
Z - Z 12" 1% + *IIZNII;L Z 187213
n:2 n=2
N N 1
(v", 0.0"™) = — ap(™, 0" — "t
Tn; 1+n7_ , OrU ) Z (1+TLT) h( s )

n=2

l\’)\»—t
Mz
—

ah ", 0") — ap ("o ap (0" — o e — o™ )

11



>1 EN ! (ap (0™, ") — ap(v™ 1 v”fl))

= 2n:2 1+ nrt ’
1N 1 |

> = n7 ny _ = n’ n
2nZ:21+mah(” v =3 272 e AR

Combining the above inequalities yields the claim. O
Proof of Proposition[3.4 Let a be a sufficiently small parameter independent of h and let us define
t=u+av, and W= —z+ hiaw,

where w, v are chosen as in Lemma [3.3] and Lemma [3.4] respectively. We will show that the claim
holds for this specific choice of (0, w) € Vh2N . We start by using the identity

Ay (u, —2) + Aa((u, 2), u) = [[[ull|%,
together with Lemma [3.3] and Lemma [3:4] to write
Aq(u, ) + Aa((u, 2),9) = |||ull|% + @Ay (u, F*w) + ada((u, 2),v)
> l[ulll% + ach?[|lull|% — alllull|% + ada((u, 2), v) (3.7)
> %(W“Hﬁz +ach?[[[ull}) + ada((u, 2), v).

Now recalling that v = v! = 0, we see that:

As((u, 2),v) = G(v, 2 +7'Zu V"), + (WVO;uN WV 0N h—|—TZ (TVOu", VOV
n=2

N
> ||2l5 + 7 Z(u”, V"), + (WO uN RV N )y + 7 Z(TV@TU”, VO ™)}
n=1

n=2
We have:
N N
Z(TVBTu”, VO v™) Z HTV8 u|; + C*HVgth)
n=2 =

Similarly using the Cauchy-Schwarz inequahty we have:

|Z | € S, +

n=1

5 n
2, + 5l

1
|(hVOruN, V00N )| < S| |hV O |} +4TQg||zNH%,
12



One can easily see that the first claimed estimate in the proposition holds for « small and §
sufficiently smaller than «. A similar argument can be used to prove the second claimed inequality
in the statement of the proposition. Indeed we have:

(8, @)[[Z < Z [u™ (I3, +a®[lo™112,) + [RVu [} + [|hdzu' ||}
N N

+7 > (12717 + e*htw(7) + 7 > (I7Varu™ ([ + o |7V 0" |7)
n=2 n=2

+ |RVO 2+ |hVON |2 + a2 [hV oY 12).

with the following trivial estimates

N
TZIIU"II?U,KCHIZIIIQD, Tzh4llw"||h cP?||[ulll,

TZIITVf?v”IIh clllzlllb,  1RVONE < el =V

where ¢ > 0 only depends on M. O

One can use Proposition to show that the system of linear equations has a unique
solution. Indeed, denote by N, the dimension of V}. The equations define a square linear
system with 2V, x N unknowns. Setting ¢ = 0, the coercivity estimate in Proposition implies
that the kernel of this linear system is trivial and therefore there exists a unique solution for all
choices of ¢". Henceforth, we will let (up,z) denote the unique solution to subject to the
measured noisy data ¢". Next section is concerned with proving the convergence of the discrete solu-
tion uy, to the continuum solution u of —. The dual variable z, is shown to converge to zero.

4. A PRIORI ERROR ESTIMATES

An important feature of the error estimates below is that they include bounds of the perturbations
from the discretization of the domain. To obtain such bounds we first prove some preliminary
results.

Lemma 4.1. For all v, € V), there holds
[onlloa < chl|Vonlla,\a-
Proof. First, note that using the trivial extension vp|o\q, = 0 there holds [lvx|laq = [[vnllaona,-

Now, for z € 9Q N Qy, we write vy (z) = fpm(x) Vup - nds, with n the outward pointing unit normal

of 9, and where p(z) := = + C( ) (x), with ¢ is the (signed) distance from 99 to 99y, in the n
direction. By the assumption (3.2), |¢| < ch? and there holds

2

/ Vup -nds < |C(a:)|% (/ Vvh~n|2ds> <ch (/ |V, - n|? ds> . (4.1)
p(z) p(x) p(z)

Using the above expression for vp,|sqn we have that

T
[onl|30 < ch? /6(2 /( : |V, -n|? ds dx < ch2||VUh||?2h\Q.
p(x

13



O

First we define an H'-projection 7, : H3(Q) — V(). Given u € HE(Q), we let mpu € Vj, to
be the unique solution of

ap(mpu,vp) = ap(Eu,vy), Yo, € V (4.2)
Lemma 4.2. Let u € H}(Q) and let myu € Vy, be defined by (4.2). Then:
lu — mhulle < chllull a9 (4.3)
and moreover
| Eu — mpull (0, < chllull gz for u € HY(Q) N H? (), (4.4)

for some constant ¢ > 0 depending only on .

Proof. First consider (4.4). Let ipu € V), denote the nodal interpolant of Fu. By the Poincaré’s
inequality there holds

linu — ﬂhuHip(Qh) < cap(ipu — Thu, ipu — THU).
Using the definition of 7, u, equation , we have
ap(inu — T, ipu — mpu) = ap(inu — Bu,ipu — mpu) < lipu — Bull g, [line — mhul| g1a,)-
Combining the above estimate with
linu — Eullgr(o,) < chllullpzo,) < chllullaz(q)
Dividing with ||ipu — Thul| g1 (q,) and using this estimate, it follows that
linw — mhullp(a,) < chllullp2 o).

The inequality (4.4) follows by the triangle inequality. For (4.3)), first extend 7pu to Q by defining
mpu = 0in Q\ Q. Then define the dual problem

—Az = u—mpu In Q2

z = 0 on 0.
By the smoothness of £ we know that ||z||g2(0) < c|lu — Thullo. It follows that
lu — mhul|d, = (u — Thu, —Az)q = (V(u — mhu), V2)g + (Thu, Vz - n)aana, -
For the first term in the right hand side we have
(V(u — mpu),Vz)a = (V(u — mpu), VEz)q, — (V(u — mpu), VEZ)Q}L\Q + (V(u — mpu), VZ)Q\Q}L.
Therefore, recalling that by trivial extension, mpu|o\q, = 0,
lu — mhully = (u — Thu, —Az)q = (V(u — mhu), V(Ez — i Ez))q,

— (V(u—mpu), VEz)g,\o + (V(u — mu), Vz)ovq, + (Tau, Vz - n)aana,

= (V(u —mhu), V(2 — in2))a, — (V(u —mhu), VEz)q,\

+ (Vu, Vz)a\q, + (mhu, Vz - n)oana, =1 + 11+ 111+ 1V
For the first term of the right hand side we have

I'< || V(u—mpu)ll,bllzllmz@) < V(v —mhu)llo,bllu — mhullo < o Vullohllu — mhullq,

where we used that by and the stability of the extension operator there holds

[Vrnulla, < IVEulq, < [[Vulla. (4.5)
14



To bound the second term we recall that by Lemma [3.1] a trace inequality and the stability of the
extension and of z there holds
IVEz|lo,\o < chllu —unllo.

Hence, using once again the stability
IT < ||[V(u = mhu)lon\ellVEz|o,\a < ¢ Vullahllu — mhul[o.
Similarly we obtain for the third term
11 < [[Vullova, [IV2llove, < clVullohllu = mhulla.

To estimate the fourth term, we use the Cauchy-Schwarz inequality, Lemma [£.1] and the trace
inequality, followed by the stability estimate on z,

IV = (mpu, Vzn)oona, < [|lmaullaana, [Vzlloana, < chl|Vmuull,allzllmz@) < chl|Vullollu—mhula.

Collecting the bounds for terms I-IV we conclude. O

Proposition 4.3. Suppose Q,,$ are as before and that u € H3(M). Let (un,21) be the unique
solution to the Euler-Lagrange equations (3.4) with q = ul,r)xw. Then:

lun = mnull|r + hlllun = mhullle + [llznlllp < c(hllull sy + [16dlleo.riz2wy),  (4.6)
where wru is the orthogonal projection defined by equation (4.2) and ¢ > 0 only depends on M.

Proof. First we recall that by the stability estimate of Proposition there is (v,w) € V2N
satisfying:
[, — mneall[% + B2 un — maul 1 + 1zl < c(As(un — 7, w) + As((un — T, 20),0)) (4.7)

and
(v, wllle < c(lllun = mnulllg + hlllun = maullle + [[|zall] D) (4.8)
We will now bound the two terms of the right hand side of (4.7). Note that if u™ = wu(t,,) then:

(OFu™, ¥)o +a(u™,¥) =0 Vi € Hy(Q).

Also note that for all w € VhN ! we have

N
Ar(u,w) =73 ((sgw)ane + @Fu", w), + an(u", w)) ,
n=2

where, with some abuse of notation we identify ™ with Eu” outside Q and ¢ := —[OFu"™ denotes
the geometry residual term. Together with equation (3.4) and (4.2)), this implies that:

N N N
Ay (up = mpu,w) =7y (0Fu" — O2u" w)p +7 Y (1= m)02u™, w™)n + 7Y (i w")a,\a-

n=2 n=2 n=2

First we observe that by Lemma

(B whanel < Isgllanallw”lane < cllofu™lle + [lu™ [ 2 @) h* [Vw" |-

Let:
N
Li=7Y [I(1=mn)d2u"||7,
n=2
N
=7 0" — 02" 3,
n=2

15



N
I3 = TZ R2((|07u™ & + ||Un||§12(9)) < Chz(Hatzu”%{l(O,T;L%Q)) + HUH%I(O,T;H?(Q)))-

n=2
Then clearly we have:

Ay (up, — mpu,w) < el + Io + I3) 2 []|(0, w)]||c.

Here we used that since 7 = O(h) and by a (discrete) Poincaré inequality

N N
7Y RVu i < c(|hVwt i+ 7Y ITVaw” ;) < elll(0,w)||[2-
n=2 n=2

It remains to bound I; and I5. To this end, observe that:

tn tn
O*u" = %(/ (t —t,_2)0Pudt — 2/ (t —tp_1)0%udt).
T thn_2 th—1
Hence:
1 N tn tn
B<o30C [ = ti?lm — D2Rulfat+8 [ (= bl = Pl dr)
n=2 n—2 n—1
N tn tn
<Y e / (o — 1)02ull2 dt + 8 / (o — 1)02ul di)
n=2 n—2 n—1

T
<ch2/0 VO u))2 dt.

Similarly we have:

tn tn
02" — OPu" = L(— / (t —tn_2)?OPudt + 2/ (t —t,_1)?0}udt).

272 P t s
Using this identity we obtain:
1 X tn tn N tn tn
B g et [ i+ 3o - ttan [ jopuiian)

T
<c7'2/ 02u||3 dt.
0

Considering now the contribution from As, note that by definition

N N
Ap((un—mntt, 2),0) =7 3 (30", 0" ), +7 3 (u" =7 ", 0"y, — (hOrmput, hO0") = (W mput, V')
n=1 n=1

N
—7 Y (VOrmpu”, 7V ") — (hd, Vryu™  ho, Vul) — (hd- V', ho, Vu').
n=2

Hence:
Ag((up, — mpu, 21),v) < ¢(Is + Iy + Is + Is + I7 + Is + 19)%|||(U70)H|C,
where:

N
I =7 166" llwn < l18alle(o.:22w)):
n=1
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N
Iy=r Z u™ — a2, < Ch2||vu||2L2(O,T;H1(Qh))a
n=1

I5 = ||haTﬂhu1 ||i

I = ||hV7rhu1||i

ch? ||U||§-I2(O,T;L2(Qh))’

NN

ch? ||VU||§11(0,T;L2(Q;L))’

N T
b= 3 [ Vomalf < ert [ 90l dr
0

n=2
Iy = ||hV8T7rhuNH,QL
Iy = ||hV8T7rhu1||,QL

< ? | Vul bz 0,702 0m))

< ch?||Vul bz 0,102 0m)) -

By the stability of the extension, all the norms over §2; can now be bounded by norms of the same
quantities over €. The claim follows by collecting the above bounds. O
Corollary 4.4. Under the same assumptions as in Proposition[{.3 there holds

[lun — ull|r + hl||un — ull|F + [|[2nlllD < c(hllullms gy + 10gllco, L2 (w)))s
and

RV |+ Mlulllz + 2lllunllle < c(hllullms o + 18aleor;2)-

Proof. The first inequality is immediate by adding and subtracting 7,u, applying the triangle
inequality followed by Proposition 4.3 and Lemma [4.2| and similar Taylor expansion arguments as
in Proposition In the second inequality we note that

IV lli + [ Vup i < el[Vup i + 72 Vorusl7).-

We then add and subtract « in the right hand side of the last inequality and in |||uy ||| and proceed
as before, using the first inequality of the result to control the u — uj, part and a Taylor expansion
argument for the second. O

Before presenting the main theorem of this section we need an additional definition and lemma
as follows. For each w € Hg(M), let us introduce the time averaged function (w™))_; through

i
" =7t wdt,
7577,—1

and denote by w the piecewise constant function w|jn-1n) = w™".

Lemma 4.5. Suppose u € H3(M) is the unique solution to the continuum problem (L.1])-(1.2)
and let (up, zp) denote the discrete solution to the Fuler-Lagrange equations (3.4). The following
estimate holds:

T[(Vuy,, Vo' )n| < e(hllull gz m + 18alleo 7522 @) 1wl g (v
where w € Hi (M) is arbitrary and ¢ > 0 is independent of h and only depends on the geometry.
Proof. Note that
7(Vuy,, V'), = —12(Voui, Vol ), + 7(Vui, Vo' ). (4.9)
For the first term on the right hand side of equation (4.9)), observe that:

[72(VOrup, Vo )| < 72V 0rug ]|V i < c(bllullmsamy + 8dlleqo,r;zz@)wll g,
17



where we are using Corollaryto bound 73 | Va,u2 ||, < c(hllull g3 () +110glleo,;02(0))) and the
stability of @ for the bound ||V@!|[, < 72 llwl| g1 (aq)- For the second term on the right hand side

of equation (4.9) we have
7(Vui, V'), = 7(Vui, Vo), = —7(02ul, (mp — Dwt)y, — 7(8%us, '), = I +11.
We note that TheoremE implies that 72 102u || < e(hllull maa) + 1104llc(o,r;2(w)))- Finally,
1] < erl| 02} 2wl ay < e(Bllull s + 10lleo.rsz ) 1wl (),

11| < erl|0Zu nll@! ln < e(hllull g3y + 18alleo, ;@) Ilwll
where in the last step we are using the standing assumption that 7 ~ A and

)
_ _1 1
l@' < 7 2(/0 leo(t, |12 di)?,

T t T T
/ /|/ 8tw(t,.)dt|2dxdt</ /T/ |atw(t,')‘2dtd$dt:TQHath%z((o)tl)xQ)'
o Ja Jo o Ja Jo

We are now ready to state the main theorem as follows.

Theorem 4.6. Suppose O = (0,T) X w satisfies the geometm’c control condition. Let u € H*(M)
denote the unique solution to the continuum problem . Let (up, zp) denote the unique
discrete solution to the Fuler-Lagrange equations subject to the noisy data ¢ = q + 0q and
dq € C(0,T; L*(w)). Extend uy, to all of by setting it equal to zero in Q\ Q. The following error
estimate holds:

tS[%PT](HU(t, ) — an(t, ) 2() + 10cu(t, ) — Oan(t, )l m-10)) < ¢ (hllullgs ) + 16allco,rsrzwy) »
€lo,

where ¢ > 0 is independent of h and only depends on the geometry and @, € C(M) denotes the
linear interpolation

1
dn = —((t = tnr)up, + (tn = )up™") VEE [tnor,ta).

Remark 2. Theorem can be used to make a number of observations. Firstly, it shows that
the discretization method is stable in the presence of the noise §q, but stagnates when error reaches
the level of the noise. This is the typical behaviour when solving a well-posed problem. Secondly,
when the noise level is known and we have an apriori bound for u, Theorem [[.0] suggests that we
should choose h to be of order ||6q|lc(o 1.12(0y) / llull s (py- Finally, it should be noted that when

104llco,7;22(02)) = O(R) then the method converges optimally corresponding to the approzimation
order of the lowest order finite difference method used for time discretization.

Proof. Recall the standing assumption that 7 = O(h). Let e = u — @), and define the linear
functional

T
(ryw) = / / (—0se - Opw + Ve - Vw)drdt  VYw € HE(M). (4.10)
0o Ja
Applying Theorem [2.2] we see that there holds
s (leCt, Mlz2(@) + 10ee(t, Ma-r) < 5 (lellz2o) + Irla-1am) + llell2 0.y xo0) -
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We will show that:

lellz20,7yx00) < c(hllullasa) + 110gllco,1:L2(w)))s (4.11)
lellzz(o) < e(hllullzs ) + 10glle(o.r:2(w))) (4.12)

and
\(r, w)| < C(hHu”H3(M) + ||5Q||C(0,T;L2(w)))||w||H3(M)~ (4.13)

Estimate and will basically follow once we control the L? norm of the error function
in (0,7) x 0 and (0,T) x wy, but will be more delicate as there is no immediate relation
that bounds [Oe| z-1(n) from above by [|Cellg-1((0,7)x0,)- Let us begin with (£II). Since
u(t) € Hy(Q)

N
He”%?((O,T)xBQ) = ||ﬁh|\2L2((o,T)xaQ) < CTZ ||Uh||2L2((o,T)xaQ)-
n=0
Applying Lemma (1] followed by Corollary [£.4] we have
N N
T Rl omycon) < e D B2 IVupli
n=0 n=0
< (2 ([Vupll® + B2 Vg |* + B2 [[lunl[[7) < c(h?[lullFa g + 10alE 0,722 (0))-
Now we consider the bounds (4.12)) and (4.13)). Define the time discrete projection operator my as
follows:
mov = ov(t") Vt€E (th-1,tn], n=1,...,N.

Then:
[mov = vllL2(0.1) < 7Okl L2(0,1)-
We have: .
lellZ2 (o, swn) < €th® + 72 [ullFr () + /0 Imomnu — a3, dt,
and

T T T
A ||7T07Th’u,—'L~Lh||f)h dt< /0 H7r07rhu—7r0&h||ih dt+/0 H’frofbh—fbh”ih dt

N N tn
=7 |lmu —up?, +Z/ | motin — @n |3, dt.
n=1 n=1

tn—1
Here the first term is bounded by |||up — mhrul||r and we use the identity
ap(t) =up + (t — tn)0rup, t€ (th-1,tn]

to estimate the second one as follows:

N tn N tn N
S [ moin -l at =3 [l = 00mR12, e <73 0
n=1"1tn-1 n=1"1tn-1 n=1

N N
<7 Irdem |l + 7 Y [Ir0 (myu™ = up)lf7.-
n=1 n=1
The first term above is bounded by 7'2u||fqﬁ/[) and as 7 = O(h), the second term is bounded by

h?|||mpu — up|||%. Hence, using Proposition 4.3| we deduce that

||6||2L2((0,T)xwh) S C(hQHUH%ﬂ(M) + ||5q||g(0,T;L2(w)))'
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Now, using Lemma [3.1] on the domains wj, and w, by choosing v = u and noting that v(t) € H'(Q2)
for a.e t € (0,T) we obtain that:

H€HL2((0 T)x (w\wp)) < ch®(Jle ||L2((o T)><8w)+h le ||L2((o T); Hl(w)))
< ch® e ||L2((o T);HY(Q) N <ch® (||u||L2((O T):HY(Q) T ||uh||L2((o T); Hl(Q))) (4.14)

By the Poincaré inequality and the definition of uy,

N
||ﬂh||%2((o,T);H1(Q)) ser Z(HVUZ”% + [ Vup, ™ ||L2 Q) Ser Z Hvuh”h

n=1

We now observe that, using the second inequality of Corollary [£.4]

N
W2y IVupli = BPr(IVug 7 + B2 Vb |5) + B2 unlllE < e(h®ulfa o + 10012002 0)-
n=0

Finally, combining the preceding four inequalities yields the desired claim (4.12). We now prove
(4.13). Using the definition of e and the equation Cu = 0, we see that

T
(ryw) = —/ / (=0tp, - Opw + Vay, - Vw) dx dt. (4.15)
Q
Recalling that u; has been extended by zero and that by extension w|9h\g = 0, we have
T
(ryw) = —/ / (=0t - Opw + Vay, - Vw) da dt (4.16)
Qp

Using integration by parts and recalling that w(0,:) = w(T,-) = 0 we have

T
/ / (=0, - Opw) dmdt—TZ/ P2 (-, ") da
o Ja,

Now, recalling the definition of the time averaged function w, and considering the right hand side

of (4.16]) we see that

N-1
(row) = =71y (2uft w(-, ") — ”+1h77'z [(D2uf, @™, + (Vaugt, V™))
n=1
I II
— 7(Vu}, Vo h*Z/ (t — 1) (VOull, Vw)y, dt
\—v—/
Il n=1
A%

We now proceed to bound the six terms I-IV of the right hand side. First, using that

[w(-, ) = @ L2 (4 tnir)iz2 () < TNOWN L2 (10 10 41)iL2(2))
20



we have for the term I:

N-1 tn+1 t
r= S, [ Gt utn - e,
n=1 t t

n n

N 2
Ser (Z TIIGEUZHi) [wllar oy < erllfunlllellwl -

n=2

For the term 11, we use (3.4)) and (4.2)) to obtain
N
IT =7 [~ (02uf, 0" — mpw™) ]
n=2

< erl|lunlllrpl|Vwl L2y < e(hllullzs oy + 19glleco,r:n2 @) llwl z2r (m)-

The estimate for I171 follows immediately from Lemmal[£.5] Finally for the term IV, we use Cauchy-
Schwarz inequality and Corollary to write

1
2

N
IV <c (TZ TV@TUZH;%) lwller(amy < elbllullzs oy + 10]leco,r; 2 @) 1wl vy -
n=1

5. COMPUTATIONAL EXAMPLES

The Euler-Lagrange equations form a non-singular, symmetric system of 2NN} linear
equations, where Nj is the dimension of Vj. In this section we will describe a computational
implementation solving . Our aim is not to give a thorough computational study, but only to
demonstrate the convergence rate in two model cases.

Our computational tests indicate that introducing a constant weight factor in the data fitting
term in the Lagrangian leads to improved performance. In the computations below we have

rescaled the term
N
-
o = g
n=1

by the factor 10. Such a constant factor does not change the theoretical conclusions above. The
other terms in could be rescaled as well, however, we do not study this type of parameter
tuning in the present paper.

We will consider only the case that €2 is the unit interval and take T = 1. The mesh 7}, is chosen
to be uniform and we will use the same number of degrees of freedom in space and in time, that is,
we choose Nj, = N. The LU factorization is employed to solve (3.4). We consider

u(t, x) = cos(2nt) sin(27x)

solving (L.1). Figure [1| summarizes the convergence of the method in two cases w = w;, j = 1,2,
where

w1 = (0,0.2) U (0.8,1), wy=1(0,0.2).
The errors reported are given by

n
Jmax lu(tn) = il L) » (5.1)
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- —-- order1 - —-- order1

FiGURE 1. Convergence of the method compared with the predicted first order rate
(log-log axes). The error on vertical axis is given by (5.1). Solid blue line gives
the errors for the method analyzed in Theorem The dashed red line gives the
errors for the method where only the initial energy is used in regularization. The
mesh sizes are 7 = 1/60,1/70,...,1/120. Left. The case wy, convergence rates are
1.26 (blue) and 1.06 (red). Right. The case ws, rates are 0.97 (blue) and 0.62 (red).

where (up, 25) is the solution of (3.4). We have also included computations using a method where
the regularization £ in (3.3) is replaced with the weaker regularization

. 1
Li(u) = 5 (1hVulll; + [h0ru'[7)

giving the initial energy on the discrete level.

Observe that the geometric control condition is satisfied in the case of w; whereas it is not
satisfied in the case of wo. However, as O;u vanishes identically at ¢t = 0, the recovery of w is still
stable, see e.g. [47]. In the case of wy, both the methods converge with a rate that is slightly better
than that predicted by the theory. In the case of ws, the method with the weak regularization £,
fails to converge with a linear rate, whereas the method analyzed above converges with the linear
rate. This is similar to our study of a data assimilation problem for the heat equation [I3]. Also in
that case it was necessary to use regularization terms involving the cross derivative V3.

We conclude that the computational implementation gives convergence rates that are in line
with the linear rate predicted by Theorem In our numerical tests we also observed that simply
discretizing the preliminary Lagrangian leads to a method that fails to converge if no further
regularization is present.

6. FURTHER REMARKS

We begin this section by making a remark about the choice of the time discretization employed
here, since it does not conserve any notion of a discrete energy. The numerical dissipation intro-
duced by the backward differentiation formula in time introduces a regularizing effect on the time
derivatives of the approximate solution that we use to our advantage. This a priori control is used
for the error estimate of Theorem [.6l

It would be desirable to use an energy conservative discrete scheme, but the regularization of
time derivatives of the forward solution must then be added to the stabilizing term. This shifts the
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energy balance of Proposition [3.2] and it is unclear if the stability result can be obtained without
introducing regularization also for the dual variable z. Observe that regularization terms on the
dual variable perturb energy conservation of the forward problem, so they must be avoided if the
method is to be energy conservative. In contrast with the one-way coupling of the primal and
dual variables u and z in , dual stabilization also introduces a two-way coupling between the
systems for u and z. Therefore optimal estimates for energy conserving schemes is left as a topic
for future research together with the extension to methods of higher accuracy.

6.1. Polyhedral boundaries. Recall that the proof of the key continuum estimate in Theorem 2.2]
only works for smooth boundaries. Indeed the boundary smoothness assumption imposed in this
paper is purely an artifact of the continuum estimate as the finite element method would be much
simpler to apply for polyhedral boundaries and the discrete solution (up, zp) would also exist and
be unique. It is however possible to obtain a similar statement as in Theorem [£.6] for the case where
Q) is a convex domain with a polyhedral boundary 92. Here we present an admissibility condition
that will be in some ways an alternative formulation of the geometric control condition or the
I'—condition for domains with polyhedral boundaries. Once this admissibility condition is satisfied
for the observable domain O, one can proceed to prove that Theorem holds. To formulate this
condition, we assume that there exists an auxiliary exhaustion of the polyhedral domain €2 by a
sequence {€, }nen such that the following properties are satisfied:

VneN Q,CQni1,

w(2\ Q) < %, where p denotes the Lebesgue measure,

VneN 09, e C>.

(0,T) x (£2,, Nw) satisfies the geometric control condition in (0,7") x €2, for all n.

The constants C), in the observability estimates corresponding to (0,7) x (2, Nw) are
uniformly bounded.

For polyhedral domains Q, we call the sets O = (0,T) xw with the above properties to be admissible.
Note that the first three conditions will always be possible for any polyhedral domain €. It is
merely the last two conditions which may not be true for an arbitrary domain O. It is easy to check
that if O satisfies the I'—condition, then the admissibility condition above holds and therefore the
implementation of the FEM in these cases works even for polyhedral boundaries €. It would be a
very interesting question to study how this admissibility condition can more generally be written
for Q,w, T without the use of the sequence 2,,.

6.2. Alternative choices of discrete regularization. Let us now return to the explicit form
of the Lagrangian functional L(u,z) in and sketch some heuristic arguments regarding the
discrete level regularization terms and the possibility of altering or removing them. The terms
5 Zév lu™ — ¢"||? + G(u, 2) are absolutely necessary if we want the critical points of the Lagrangian
functional to converge to the solution of (L.I)). The two regularizer terms %||hVul||? + 3[R0 u!||7
control the initial energy of the system and seem to be a natural term in the regularization. However,
the additional terms 1||AVA,ul||2 + $[|hVOuN|2 + T S8 [7VO,u™|? control a particular choice
of mixed derivatives of u. The advantage of using these additional regularizer terms is that it
yields Lipschitz stability of the FEM with the optimal rate A and it avoids the use of any dual
stabilizer terms for z in the Lagrangian. There is some freedom in the selection of these regularizers.
For example, observe that the Lagrangian can be reduced by dropping the term ||hd,u!| without
sacrificing stability since the contribution from this term is controlled by ||hd; Vul! ||, by the Poincaré
inequality. This term however is kept due to its physical significance as the initial kinetic energy.
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One may be able to remove the bulk regularizer term 3 Zév |[TVO,u™||? and replace it with only
initial and final data regularizers such as ||h02u?||7 4+ 1AV u! |2 + 3(|hVO,u™ |2 and obtain the
same error estimate. This will require an alternative energy estimate (see Lemma and as such
will require the smoothness class u € H*(M).

One could also prove Theorem using a less number of regularization terms but at the cost of
a slower rate of decay. For example, using the Lagrangian functional

N

R T 1 1 1

£(u,2) = 23 " = 12 + Glu, 2) + AV + 5 |0st I3 + 5 100Vl |,
n=2

it is possible to prove Theorem 4.6| with a slower rate of decay of O(v/h) for the error function.
It is also possible to obtain a linear convergence for the error function in weaker norms using the
following 'minimal’ Lagrangian functional:

N
~ 1 1
£2) = D" = "+ Glu2) + 1AV + ghhdr I

In this case, one can still prove Lemma [3.4] in the exact same manner. A similar estimate can be
proved for u as well by choosing the test function w through:

w" = 2T — n7)0u" + 7 Z (1+mr)u™.

m=0

This will give positive control of |7 _, u™||? together with T ZnN=o [u™(|? and T ZnN=1 [l O-u™|)2.
Using these alternative estimates one can show that there exists a unique discrete solution (up, zp)
to ~

3u£(uh, Zh) = 0,

0.L(up, z1,) = 0.
Now let Eu™ =73 " _ u™ and set

1
Up = ;((t —tp)Eun™ + (tn — )EUL™ ™) VEE [tpo1,tn).

One can then prove that if e := fot u — up, then the following weak stability estimate for the above
FEM holds as well:

lell 2y < chllullgsay  and  lug — up || g-1(q) < chllullgs ).
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