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A FINITE ELEMENT SOLVER FOR A MULTITHARMONIC
PARABOLIC OPTIMAL CONTROL PROBLEM

M. KOLLMANN, M. KOLMBAUER, U. LANGER, M. WOLFMAYR, W. ZULEHNER

ABsTRACT. This paper presents the analysis of a distributed parabolic opti-
mal control problem in a multiharmonic setting. In particular, the desired
state is assumed to be multiharmonic. After eliminating the control from the
optimality system, we arrive at the reduced optimality system for the state and
the co-state that is nothing but a coupled system of a forward and a backward
parabolic partial differential equation. Due to the linearity, the state and the
co-state are multiharmonic as well. We discretize the Fourier coefficients by
the finite element method. This leads to a large system of algebraic equations,
which fortunately decouples into smaller systems each of them defining the
cosine and sine Fourier coefficients for the state and co-state with respect to a
single frequency. For these smaller systems we construct preconditioners result-
ing in a fast converging minimal residual solver with a parameter-independent
convergence rate. All these systems can be solved totally in parallel.

1. INTRODUCTION

In this paper, we focus on the construction and analysis of efficient and robust
solvers for multiharmonic parabolic optimal control problems where we want to
minimize a linear functional of the form

(1) T (y,u) = F(y) + G(u).

under PDE (Partial Differential Equation) constraints. In our model problem,
the state y is the solution of a second-order parabolic partial differential equation
in a bounded three-dimensional Lipschitz domain. We want to reach a certain
desired distribution yg, which is described through the functional F(y), whereas
the functional G(u) reflects the costs of the control u and provides a regularization
as well. For further information and a general analysis of optimal control problems,
we refer, for example, to Lions [25] and Troltzsch [33]. In this paper, we consider
the case of a distributed control, which acts on the whole space-time cylinder.

In many practical applications, especially, in electromagnetics, we can assume
that the desired state y,; and, therefore, also the state y and the control u are
time-periodic, see e.g. Gunzburger and Trenchea [14]. A very important tool for
the treatment of time-periodic problems is the multiharmonic approach where the
solution is approximated by a truncated Fourier series. Earlier works on the use of
the multiharmonic ansatz for simulating electromagnetic devices in the frequency
domain can be found e.g. in the papers by Yamada and Bessho [36], Paoli et
al. [30], Gersem et al. [12], Gyselinck et al. [15] and Bachinger et. al [5]. In
Bachinger et al. [6, 7], Copeland et al. [10, 11] and Kolmbauer and Langer [19], the
multiharmonic approach has successfully been applied to linear and nonlinear eddy-
current problems. Other applications are mentioned in [1] where nested multigrid
methods for solving time-periodic parabolic optimal control problems are studied.
This approach is based on the reduction of the first order optimality condition to an
operator equation of second kind and its solution by means of a so-called multigrid
method of second kind, as proposed by Hackbusch [16].
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In this paper, we assume from the very beginning that the desired state y4 is mul-
tiharmonic. This yields a multiharmonic representation for the state y, the co-state
p and the control u as well. Let us mention that this assumption is very reasonable
in many practical applications. Moreover, in the general time-periodic case, the
desired state yq4 is first approximated by a truncated Fourier series that brings us
back to the multiharmonic setting. In the case of linear optimal control problems,
the advantage of the multiharmonic ansatz is that the optimality system, which
depends only on the Fourier coefficients, decouples: each block is related to a single
mode, and can be solved independently. The linear systems corresponding to these
blocks are saddle point problems. The fast solution of these linear systems requires
a good preconditioner. In our model problem, some critical model parameters are
involved (see Section 5) as well as the discretization parameter from the finite ele-
ment method. We choose the preconditioned Minimal Residual (MINRES) method
for solving the linear system. A new technique for constructing preconditioners for
saddle point problems was presented in the works of Schéberl and Zulehner [31] and
Zulehner [38], which is based on interpolation theory. We follow the strategy of [38]
and construct block-diagonal preconditioners for the MINRES solver of the linear
system finally leading to parameter independent and hence fast convergence rates.
We mention that the blocks of the preconditioner originally obtained by space in-
terpolation or norm equivalence techniques have to be replaced by easily invertible
blocks in order to obtain optimal or almost optimal complexity. These inexact
versions of our original preconditioner can be derived by standard precondition-
ing techniques like multigrid, multilevel, or domain decomposition preconditioning
methods.

The rest of the paper is organized as follows. In Section 2, we introduce the
multiharmonic parabolic optimal control problem that is investigated in this pa-
per. The corresponding optimality system is derived in Section 3. In Section 4, we
present and analyze the multiharmonic finite element method that is used for the
time-space discretization of the optimality system. The derivation and the analysis
of a robust preconditioner for the discrete optimality system is the main new con-
tribution of the paper. The new preconditioner together with the corresponding
MINRES solver is presented in Section 5. Section 6 is devoted to the discretization
error analysis. Finally, we discuss some numerical results in Section 7 and draw
some conclusions in Section 8.

2. A MULTIHARMONIC PARABOLIC OPTIMAL CONTROL PROBLEM

Let us assume that the domain © C R? is a bounded Lipschitz domain with
boundary I' := 9. For our distributed optimal control problem, the cost functional
J(y,u) = F(y) + G(u) is given by the relations

(2) Fly) = %/0 /Q [y(x,t) — yd(:c,t)]2 dex dt

(3) Gu) = %/0 /Q[u(w,t)fda:dt7

where y4 is some given multiharmonic desired state, and A > 0 is some positive
parameter providing a cost weighting of the control u and, at the same time, a
regularization of the optimal control problem. In the following, we denote by Qr :=
Q x (0,T) the space-time cylinder and by Y7 := T x (0,T) its mantle boundary,
where T" > 0 is the time period. Our linear parabolic optimal control problem is
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now given by finding the minimum of the cost functional 7,

@ win 7 (s, ),
subject to the state equations
0
o(x) 5 y(@,t) = V- (v(@)Vy(z, 1)) = u(@,1) V(z,t) € Qr,
(5) y(x,t) =0 V(x,t) € Xr,
y(x,0) = y(z,T) Vx € Q,

where the symbol V denotes the nabla operator with respect to the space variables
x = (21, x2,x3). For the time being, we assume that the coefficients o(-) and v(-) are
uniformly positive and bounded. In practical applications, e.g. in computational
electromagnetics, o(-) and v(-) corresponds to the conductivity and reluctivity,
respectively. Usually, they are piecewise constant due to different materials of
which electrical devises are made. We mention that in non-conducting materials
like air the conductivity is zero. We will also consider this practically important
case that mathematically leads to a problem that is parabolic in the conducting
regions and elliptic in non-conducting regions of the computational domain.

Time-periodic parabolic partial differential equations like (5) have been dis-
cussed, for example, in the works of Hackbusch [16], Vandewalle and Piessens
[34, 35|, Steuerwalt [32], Pao [29] and Lieberman [22, 23, 24]. As Steuerwalt com-
ments in [32], the existence of a time-periodic solution implies the solvability of the
corresponding initial value problem and vice versa. The unique solvability of the
initial value problem, which corresponds to the state equation (5) is discussed and
proved for example in Zeidler [37].

In order to determine the space-time variational formulation of the state equation
(5), we need to define proper function spaces as used in Ladyzhenskaya et al. [21].
After that, we discuss existence and uniqueness of the solution of the state equation,
and then of the optimal control problem.

Definition 1. The Sobolev space H°(Qr) is defined by
H"(Qr) ={y € L*(Qr) : Vy € [L*(Q1)]’},

where V is the weak spatial gradient, and equipped with the norm

T 1/2
[yl z10(@r) = </o /Q(y(as,t)2 + ’Vy(sc,t)|2) dacdt) .

The following space includes the time derivative as well.

Definition 2. The Sobolev space H'(Qr) is defined by

HY(Qr) = {y € I2(@r) : Vy € [12(@0), 2 e 12(Qr),

where % is the weak time derivative, and equipped with the norm

”yHHll(QT)—(/ /( z,t)? + |Vy(x,t)] +‘a :Bt dwdt)

Remark 1. The space H°(Qr) is equivalent to the space L*(0,T; H'(?)) of ab-
stract functions. The space HYY(Qr) is a subspace of W3(0,T; Hl( ), 2(Q) =
{y € L(0. T H'(Q)) : Fry € L*(0,T; (H'(2)")}.

The following spaces include the boundary conditions and periodicity.
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Definition 3. For k = 0,1, the Sobolev space Hy'*(Qr) is defined by
HY (Qr) = {y € HY*(Qr) 1 y = 0 on 1},

whereas the Sobolev space HOljger (Qr) is given by
H&:;ET(QT) ={y e Hy''(Qr) : y(x,0) = y(x,T) for almost all x € Q}.

The H-spaces introduced above are Hilbert spaces with scalar products corre-
sponding to the norms in an obvious way. As we will see later, we can assume that
the control u belongs to Héy’;er(QT). Hence, the control v is T-periodic like the
state y. This a priori assumption will be clarified in Section 3. In order to derive
the space-time variational formulation of the state equation (5), we multiply the
parabolic partial differential equation with a test function v € Hé”;er(QT), inte-
grate over the space-time cylinder Qr, and after integration by parts, we get the

following variational formulation: Find y € Hé”;er (Qr) such that

0
(6) /Q (a(m)ai v+v(x)Vy - Vv) dz dt = /Q uvdedt Yuvé€ Hé,’;er(QT).
T T

Since the functions ¥, u,v belong to Hé)’;er(QT), we can expand these functions
into Fourier series. Moreover, as a result of the multiharmonic representation of
the desired state in the form

N

(7) ya(@,t) = Y (yi (@) cos(kwt) + yi, () sin(kwt)) ,
k=0
where the Fourier coefficients are given by the formulas

2 [T 2 ("
(8) ygp(x) = T/ ya(x,t) cos(kwt) dt and yj,(x) = T/ y(x, t) sin(kwt) dt,
0 0

the functions y, u, v will have a multiharmonic representation as well. For instance,
for the state y, we have the representation

N
(9) y(z,t) = y5(x) + Z yi(x) cos(kwt) + yi (x) sin(kwt)
k=1

with unknown Fourier coefficients y§(x) and y;(x). Here w = 2F and T denote the
frequency and the periodicity, respectively. Inserting this multiharmonic ansatz
into the space-time variational formulation (6) of the state equation and making
use of the fact that the functions cos(kwt) and sin(kwt) are orthogonal with respect
to the scalar product (-,-)z2(o,1), we arrive at an equivalent variational formulation
for determining the Fourier coefficients. Due to the linearity of the problem, this
variational formulation decouples into separate variational problems for determining
the Fourier coefficients yf () and y; () only corresponding to the k-th modes for
k=0,1,2,..., N. Using the notation
vp = (v, vp)T, v = (—vi,05)T  and  Vwy = (Vug, Voi) T,
we arrive at the following variational formulation corresponding to every single
mode k=1,2,...,N: Find y,, € V such that

(10) /Qy(ac)Vyk(a:) V() + kwo (2)y, () - vif (z) de = /Quk(ﬂ?) ~op(x) de

=:(ArYp,Vk) =:(U,vg)

for all vy € V. The product (-,-) denotes the duality product (-,-)y~xy, where
V:=V xV = (H}(Q))? denotes the space for the Fourier coefficients, and

V=H}Q) ={yeL*Q):Vye L*(Q) andy=0onT}.
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For ease of notation, the symbols (-,-)z2(q) and || - |[z2(q) as well as the symbols
(s )m1 (@) and || - ||g1(q) do not only indicate the scalar case but also the vector-
valued case. We denote the L2-inner product by

(Yr> V&) L2(0) = Z (Yl vd) r2 @)
j€{c,s}

with the associated norm

||kaL2(Q (ykzvyk)LQ(Q)
for our problem. The space V = (H}(Q2))? is equipped with the norm

lusllzn @) = l9rll720) + IVYRlZ20)-

In addition, we obtain the variational formulation

(11) / v(x)Vyi(z) - Vui(z) de = / ug(x)vg(x) de
Q Q
for the mode k = 0, in the space V = H(Q).
The variational problems (10) and (11) can be rewritten as operator equations:
Find y;, € V such that

(12) Akyk = Uk in V*,

where the linear bounded operator Ay, € L(V, V*) and the linear bounded functional
Uy, are defined by the left-hand and right-hand sides of (10) or (11), respectively.

Theorem 1. The variational problems (10) and (11) have a unique solution.

Proof. Since Uy, € V* and the bilinear form (Ag-,-) is bounded and coercive on V,
unique solvability of the variational formulation (10) follows from the theorem of
Lax-Milgram. The same argument can be used to prove unique solvability for the
variational problem (11) in the space V. 0

Now we are in the position to prove existence and uniqueness of a solution of
the variational problem (6) corresponding to our state equation (5).

Theorem 2. The space-time variational problem (6) has a unique solution.

Proof. The right hand side u and the solution y have a multiharmonic representa-
tion. Since existence and uniqueness of a solution for the problems corresponding
to the modes kK =0,1,2,..., N have already been showed in Theorem 1, we obtain
existence and uniqueness of the whole variational problem (6) as well, and the mul-
tiharmonic representation of the solution y given by (9) can be uniquely determined
by inserting all solutions of the variational problems (10) for £k = 1,2,..., N and
(11) for k = 0, which are the Fourier coeflicients of y, into (9). O

We mention that (5) must always be understood in the weak sense, more pre-
cisely, in the sense of (6).
3. THE OPTIMALITY SYSTEM

In order to determine the unique weak solution of the optimal control problem
(4)-(5), we derive its optimality system from the corresponding Lagrange functional.
The Lagrange functional of (4)-(5) is given by

(13) L(y,u,p) := / / — -V (VVy) — u)pda: dt,
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where p is the co-state (Lagrange multiplier). A stationary point (y,u,p) of the
Lagrange functional is characterized by the following three conditions:

VyL(y,u,p) =0,
VP‘C(?% U,p) = Oa

called optimality system, see, e.g., [33]. We can eliminate the control u from the
optimality system (14) using the second condition, i.e.

(15) u=-X"'p in Qr,

i.e. u corresponds in all but multiplication with —A~! to the co-state p. Hence, it
appears very natural to choose y, p and also u from the same space as it was done
in Section 2. By (13), (14) and (15), we obtain the following (classical) formulation
of the optimality system:

(16)
o@)oyl@,t) - V- @)yl ) = A e ) el € Qr,
y(x,t) =0 Y(x,t) € X,
y(x,0) = y(x,T) Ve € Q,
—U(w)%p(wat) =V (v(@)Vp(e,t)) = y(x,t) —ya(z, 1) V(1) € Qr,
p(x,t) =0 V(x,t) € X,
p(z,T) = p(x,0) Va € Q.

The corresponding weak formulation is given as follows: Let yq € Hg:;er(QT) be
given. Find y and p from H&’;ET(QT) such that

T T
/ /yv—u(:c)Vp~Vv—|—0(:c)gpvda:dt:/ /ydvdmdt,
0o Ja ot 0o Ja

(17) - 5
/ / v(x)Vy-Va+o(x)=yq+ A\ pgdedt =0
0 Ja

ot

for all test functions v,q € H&’;CT (Qr).

4. MULTIHARMONIC FINITE ELEMENT DISCRETIZATION

Let us recall that we have assumed that desired state y,4(a, ) has a multiharmonic
representation of the form (7) with the Fourier coefficients (8). We mention here
that, in general, we only have an approximation of the desired state yq(x,t) by a
truncated Fourier series of the form (7). However here we suppose that the given
desired state is really multiharmonic that is often the case in electromagnetics.

Due to the linearity of the optimality system (17) the state y and the co-state
p are multharmonic as well, i.e. they can be represented in the same form as the
given desired state yg:

WE

y(,t) = ) (yi() cos(kwt) + yi(x) sin(kwt)) ,

k=0

(18)

2z |

pla,t) =Y (pi(x) cos(kwt) + pj. () sin(kwt))
k=0

with unknown Fourier coefficients y,, = (y;, ;) and p,, = (pf,, p;)- In order to define
these unknown Fourier coefficients, we insert (7) and (18) into the optimality system
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(17) and test with all modes up to the number N. Using the orthogonality of the
sine and cosine functions and, of course, the linearity of our equations, we arrive at
the following optimality equations for the Fourier coefficients corresponding to the
modes k=1,2,...,N: Find y,,,p, € V=V x V such that

/ Y. - v — v(x)Vpy, - Vo + kwo(x)p,, - vy de = / Ydy, * Uk dT,
(19) Q Q

/Qu(:c)Vyk -Vqy, + kwo(x)y,, - q,f. + /\*1pk ~qpdr =0

for all test functions vi,q, € V =V x V. In the case of k¥ = 0, we obtain the
optimality system: Find y5 € V = H}(Q) and p§ € V = H}(Q) such that

/ Y6 - v5 — v(x)Vpg - Vo de = / Y5 - vsdx, Wi €V = H}(Q)

(20) Q Q

/ v(@)VyG - Vg + AP - gide =0, Vg5 € V = Hy(Q).
Q

Now we approximate the unknown Fourier coefficients y, = (y5,v5).Pp =
(Pf;pr) € V Dy finite element functions yy, = (Yin: Yen)> Prn = (Phn> Prp) from
some finite element subspace V; = Vj, x V;, of V. Here and in the following, h
denotes the usual discretization parameter such that n = n; = dimV;, = O(h™%).
In order to simplify the notation we sometimes omit i as an index as it is indicated
above and below. Let {p;(x) = pin(x) : i = 1,2,...,np} be the standard nodal basis
of Vi, = span{ep1, ..., o5 }. In our numerical experiments, we have used continuous,
piecewise linear finite elements on triangles (2d) and tetrahedrons (3d) on a regular
triangulation to construct the finite element subspace V}, and its basis, see Ciarlet
[9]. Once the basis is chosen, the variational formulation (19) on V}, yields the linear
system

M, 0 ~K,  kwMy, Yy Mnyy,
S S
(21) 0 My —koMye S Yo | o | Mesy |
—-Ky —kth’g AT M, 0 Bz 0
kwMp, — —Kp 0 A1 My, P} 0

for defining the nodal parameter vectors yi = yih = (yéz)zzln € R™ and B;c =
Bih = (p?c,i)z:l,---,n € R™ of the finite element approximations

(22) vl () =Yyl pi(x) and pl(x)=> plei(x)
i=1 =1

to the Fourier coeflicients yi () and pi (z) with j € {c¢,s}. The matrix M}, corre-
sponds to the mass matrix, M}, , to the weighted mass matrix, and K}, corresponds
to the stiffness matrix, the entries of which are computed by the formulas

Mij:[)@i@jd$ MZ{UZ/QU%%CZ"B K] :/Qz/Vgoi~V<pjd€B,

where 7,5 = 1,...,n. For k = 0, we obtain the following system of linear equations:

My, —K; Yo Myy©
2 =0 ) = =do |,
) (R ) ()= (%
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Once the linear systems (21) and (23) are solved, we can easily construct the finite
element approximations

N
yn(@,t) = Y (yin (@) cos(kwt) + yiy, (@) sin(kwt))
0

(24) g

z |

pr(@,t) = 3 (pin (@) cos(kwt) + pi, (@) sin(kut))
k=0
to the state y(x,t) and to the co-state p(x,t) given by the multiharmonic represen-
tation (18). The finite element approximation wup(x,t) to the control u is given by
the formula u, = —A"1py,.

Before we analyze the discretization errors y — y, and p — pp, in Section 6, we
construct a fast and robust preconditioned MINRES method for the iterative so-
lutions of systems (21) and (23) in the next section. In fact, this is a challenging
and at the same time practically important problem since the condition number of
the system matrices is affected by the discretization and problem parameters h, N,
w, v, o and A in a very bad way. The convergence rate of the MINRES method as
well as of other iterative methods depends on the spectrum of the iteration matrix.
Therefore, the construction of a preconditioner that eliminates this dependence of
the spectrum from the “bad” parameters is of great importance in practical compu-
tations. We consider the construction of preconditioners for the system matrices of
our systems (21) and (23), which yield robust (independent of all bad parameters)
convergence rates, as the main result of our paper.

5. A ROBUST PRECONDITIONER FOR THE MINRES SOLVER

The resulting linear system (21) is a saddle point problem of the form

) (5 %)(3)-(5)

where the matrices A and C' are symmetric and, even, positive definite. Therefore,
it can be solved by a preconditioned MINRES method, see Paige and Saunders [28].
The goal of this section is to construct preconditioners, which yield robust and fast
convergence for the preconditioned MINRES method. The construction of efficient
preconditioners is subject of discussion in many papers. For example, Hiptmair
[17] employs operator preconditioning for constructing preconditioners for discrete
linear operators coming from a Galerkin approach and presents applications as
for example saddle point problems to finite and boundary elements. Mardal and
Winther [26] also discuss an abstract approach constructing preconditioners for
symmetric linear systems in a Hilbert space setting and the application of this
theory on systems of partial differential equations which correspond to saddle point
problems.

In Subsection 5.1, we start with an easier case by assuming that the parame-
ter o is constant. We construct preconditioners following the strategy presented
in Zulehner [38], which is based on space interpolation theory. Motivated by the
resulting preconditioner, we choose an initial guess for a preconditioner in the more
general case of o being piecewise constant, which is discussed in subsection 5.2.
By introducing proper parameter dependent norms, we verify the assumptions of
the theorem of Babugska-Aziz established in Babugka [3] and Babugka and Aziz [4],
which finally yields a parameter robust convergence rate as desired. This procedure
leads to a block diagonal preconditioner, which might be not efficient in practice.
In subsection 5.3, we briefly discuss the construction of practical preconditioners.
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As Mardal and Winther [26] suggest, the blocks of the preconditioner have to be
replaced by operators which are more cost efficient but have equivalent mapping
properties. They are often constructed by multigrid methods, domain decomposi-
tion methods or similar techniques.

5.1. Preconditioning by Operator Interpolation. In the first subsection, we
start with a special case by assuming that ¢ is constant. Hence, in this case, we
have M}, , = oM}, The linear system (25) is then given by the block matrices

L Mh 0 L —Kh —kWUMh o —1
de (M0 ) e (o ) o

fi= th;“f y=<y’f ),p:=(p§ )
- Myyy, - Yy - Dy

As mentioned above, the symmetric and indefinite linear system (25) can be solved
by a preconditioned MINRES method. A convergence result for the preconditioned
MINRES Method can be found in Greenbaum [13]. It states that the convergence
rate of the preconditioned MINRES method depends on the condition number of
the preconditioned system. This convergence result is summarized in the following
theorem in detail.

Theorem 3. The preconditioned MINRES method applied to the system Ax = f
with some symmetric and positive definite (SPD) preconditioner P converges to
the solution of this system for an arbitrary initial guess xog. More precisely, the
preconditioned residual r,, = P~Y(f — Ax,,) after m iterations can be estimated by
the initial residual ro as follows:

and the vectors

2q™

(26) [ramlp < W”TOH%
where

q= /Qp('Pil.A) -1

kp(P~1A)+1

with the condition number kp(P~LA) := |P~LA|p|[(P~LA)~"Y|p of the precondi-
tioned system matriz, the P-energy norm || -||p = (P-,-)'/2, and the corresponding
matriz norm || - ||p.
Proof. See Greenbaum [13]. O

Hence, we are going to construct preconditioners for the preconditioned MINRES
method such that the condition number xp(P~1A) of the preconditioned system
P~!A is independent of all “bad” parameters, i.e. h, N, w, A, v and o. In order to
obtain parameter robust convergence rates, we first construct block diagonal pre-
conditioners by the operator (matrix) interpolation technique presented in Zulehner
[38].

Theorem 4. Let A and C' be symmetric and positive definite N x N matrices and
let

S=C+BA'BT and R=A+B'C'B
be the negative Schur complements. If A is preconditioned by
A 0 R 0
(27) Po—(o S) or Pl—(o C),

then the eigenvalues of the preconditioned matrices Py " A and Py ' A are located in

the set (—1,255]u {1} u (1, 155,
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Proof. See Kuznetsov [20] and Murphy et al. [27]. O
Theorem 4 immediately yields the following norm estimates.

Corollary 1. The inequalities

28)  cllzllp, <[ Azllpor <Ellzlip,  and cllzlp, <[ Azllp-r <E|lzllp,

are valid for all v € R*N | with ¢ = (v/5—1)/2 and e = (v/5+1)/2.

In our model problem, the negative Schur complements are given by

g Ky M, 'Ky + (K2w?0? + A7H) M, 0
- 0 KM 'Ky + (K2w?0? + A7) M,
and
R MK, MK + (R2w?0? X + 1) M, 0
- 0 MK M, Ky + (RPw?o? A+ 1)My, )

Hence, R = A\S. In practice, it is hard to work with these Schur complements. The
idea is to apply the following operator interpolation theorem, which is based on the
construction of intermediate spaces via the so called real method, which includes
the J- and the K-method. The idea of these methods is due to Lions and Peetre
and the theory of the real method is developed e.g. in Bergh and Lofstrom [8], see
Adams and Fournier [2].

Theorem 5. Let A:R?N — R2N with
[Azlly, < collzllx,  and  [lAzlly, < cflz]x,,

where the norms || - ||x, and || - ||y, are the norms associated to the inner products
(@,y)x, = (Miz,y)  and  (z,y)y, = (Niz,y)

with symmetric positive definite matrices Mo, M1, Ng, Ny € R2N*2N _ Then, for
Xo = [Xo, X1]e and Yy = [V, Y1]g with 6 € [0,1], we have

(29) Mally, < g~ clllz]x,-

The norms || - ||x, and || - ||y, are the norms associated to the inner products
0
(2.9)x, = (Mo, ) with My = [Mo, MiJo = My/* (g 20y /) g2,
0
(), = (Vo) with N = [No, Nilg = No/2 (8 28 N5 /2) 022

Proof. See Adams and Fournier [2]. O

Hence, from interpolating between the block diagonal preconditioners Py and
‘P1, we can obtain again parameter independent condition number estimates for all
6 € [0,1]. In our case, My = Py, My = Py, Ny = 77(;1 and N, = Pfl. We choose

0= % and obtain the block diagonal matrix

(30) 7;'1/2 = ( [A,]g]l/Q [S, 8}1/2 )

with

[A,R]l/Q — Al/Z(A—l/QRA—1/2>1/2A1/2
and

[57 0]1/2 — 51/2(5—1/205—1/2)1/251/2.

In the following, we use the special notation A ~ B for the spectral equivalence
of the matrices A and B. Two SPD matrices A and B in R™"*" are called spectral
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equivalent, denoted by A ~ B, if there exist positive constants ¢ and ¢ which are
independent of all involved parameters such that

caxtAx<z"Brx<cazTAx

for all z € R™.
Since A and R are block diagonal, the diagonal entries [A, R] §1/21 ) and [A, R] 52/22 )

can be estimated as follows:
1,1 2,2
[A,R]g/é) :[A7RH/2)
:M;/2(AM}I—1/2Kth—1Kth—1/2 + (Kw?o + 1)])1/2Mi/2
VMY (Y2 E M I, MY )2 A
1/2 4 ,1/2
k20202 )\ + 1Mh/ Mh/
=AML, PR M M 4 VR0 M,
—VAK) + VE2W20?X + 1 M,

~VAK) + (kwo VA +1) My, =: D,

where we used the inequality 1+ 2% < (14+2)? < 2(1+22) that is valid for all reals
x>0aswellas [+ X2 < (I+X)? < 2(I+ X?) is valid for non-negative symmetric
matrices X. Analogously, since S = A™!R and C' = A~ A, we have

15,01 =[s.¢)37

1/2 1/2
I\ ~1 41(1,1)
=TIR AT
- (1,1)
= A"'A Ry,

~ ATYWVAKY + (kwo VA 4+ 1)My) = A71D.

Thus, we have obtained a new block diagonal preconditioner for the MINRES solver
of the problem (21) which is given by

D 0 0 0

0D 0 0
(81) Prz=1"9 0 x'p o0

00 0 A'D

This block diagonal preconditioner is much easier to realize in practice than the
previous preconditioners Py and P;. Due to Theorems 4 and 5, we obtain the
estimates

(32) clilipy . < Azllpoy < elllp, .,

which yield a robust estimate of the condition number
—1 _
le/z (P1/2A) S C/Q

with constants ¢ = (v/5 —1)/2 and ¢ = (v/5 + 1)/2 independent of all involved
parameters including the meshsize h. Therefore, Theorem 3 leads to robust con-
vergence rates of the MINRES method.

5.2. Preconditioning in Case of Piecewise Constant ¢. We now assume that
o is only piecewise constant. Moreover, we allow that ¢ is zero in some regions of
the computational domain €. This situation is typical in electromagnetics where o
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is nothing but the conductivity that is zero in non-conducting regions. The system
matrix Ay of (21) is now given by

My, 0 —-K kwMp, »
L 0 Mh —k‘thJ —Kh
(33) A= LK, —kwMu, —AM, 0 ’
kthwa' —Kj 0 —)\7th

where we again omit the mode number k. Since now M}, , # oM}, we cannot apply
the operator interpolation theory in this case | However, we get an inspiration for
choosing a suitable block diagonal preconditioner according to the block diagonal
preconditioner Py /o from the previous section. Replacing o My by My, in (31), we
arrive at the new preconditioner

D 0 0 0
0 D 0 0

(34) P= 0 0 XD 0 ’
0 O 0 A71D

where D = VAK), + k:w\f)\Mh’g + Mj,. This preconditioner P is now our candidate
for a robust preconditioner for the system matrix A. In order to obtain robust norm
estimates for the preconditioned system matrix P! A, we look at Babugka-Aziz’
theorem and see that the norm estimates which we have to prove are equivalent
to the assumptions (inf-sup- and sup-sup-conditions) in the theorem of Babuska-
Aziz that, at the same time, provides existence, uniqueness, and a priori estimates.
Moreover, the assumptions of Babuska-Aziz’ theorem also yield discretization error
estimates which we are going to present in Section 6.

Let us return to the variational formulation (19) of the optimality system for
each mode k, and let us define the corresponding bilinear form

B((yy,pr)s (v, qy)) == / Yy - vk — VVpy - Vi + kwopy, - vli dx
Q
(35)
+ / vVy, - Vg, + kwoy,, - qﬁ + /\71pk - g dx.
Q

Hence, the variational problem (19) reads now as follows: Find (y,,p,) € V? =
(H}(2))* such that

(36) B((yr P 0k, 41) = /Q yay - vi de

for all test functions (vk,q,) € V2. The initial guess (34) for the preconditioner
P yields the following definitions of inner products and associated norms. We first
define a non-standard (weighted) inner product in V = (H}(Q))? by

(Y1 1)y = VA VY, Vi) 12(0) + kwVA 0y, v) 220) + (i V) 22 (0)-
The associated norm is then given by
el = VA VYL, VY 120 + koVA 0y Y 2@ + 194172 (0)
which differs from the standard H'-norms. Finally, we define an inner product in
V? = (Hy(Q))* by
(Yrs 1), Ok, @) = (Yio vr)v + A7 Dy, @p)v-
The associated norm is given by
1y )P = Nyl + A g )13

Next, we verify the assumptions (inf-sup- and sup-sup-conditions) of the theorem
of Babuska-Aziz.
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Theorem 6. The following inequalities are valid:

B((ykvpk)v(vkvqk))
37 (Y, pp)llPp < sup
(37) BRI S S e o)l

<¢|(yr,pr)llP

for all (yy,py) € V2 with constants ¢ = 1/v/3 and ¢ = 1.

Proof. We start with the proof of the inequality from above. Due to the triangle
inequality, it follows that

|B((yx, P1.), (Vi q1))| < ‘/Syk'vkdw‘+‘/gyvl)k'vvkdm‘
) 2
+‘/kwapk-v,ida:‘—t-’/VVyk-qud:c‘
Q Q
+’/kwayk~qé‘dm‘+’//\*lpk~qkdm’.
Q Q

After appropriate scaling with the parameter A and applying several times the
Cauchy-Schwarz inequality, we obtain

|B((yk,pk), (’uk,qk.))} < ’/ Yy - Uk dw‘ + ’ / 1/)\—1/4Vpk AVAyy, dw‘
Q Q
+’ S kw oA~ YAp, - AV gk d;c‘+‘/2VA*1/4Vyk-A1/4qudx‘
) €

+‘/kwa/\*1/4yk-)\1/4qé‘dw‘+‘/AflPk'dem‘
Q Q

< Nlygllz@llvrllzz) + A4V, AV 20
+ kw(a)\*l/‘lpk, A1/4vé_)L2(Q) + (VA1/4Vyk, A*1/4qu)Lz(Q)
+ k(oA Ay AV A 20y + AP L2 o) k| 22 ) -

Applying the Cauchy-Schwarz inequality again several times, we obtain

IB((yx, Px)s (01, q1))| < (lyilZz) + A2 (WD, V) 2o
+ kw}\_l/Q(UPmPk)m(sz) + M2 vy, Vyi) 2

_ 1/2
+ kw2 (oyy, Y )re) + A Hpk”%Z(Q))

(||’Uk|\%2(n) + M2 WV, Vo) 12 (o)

+ kw2 (gvk, vi) 12(0) + A2 (Ve Vag) 2o

B B 1/2
+ kwA"2(0q), ay)r2(0) + A Ygrl2q)) /

_ 1/2 _
= (Hka%/‘*‘)\ 1||Pk||%/) <||’UkH%f+>\ 1||Qk”%/)
= [(yr, Pe) P IV, i) [l -

1/2

Hence, we have proved the upper bound with ¢ = 1. Now, we want to show the
estimate from below. With the choice

1 1
(Vr,q) = (yk - \ﬁpk - ﬁpé_vpk + ﬁyk - \E\ylﬂ,
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we get the relations
B((yx, Pr)s (Wi Pr)) =lYill72(0) + A7 HIDelZ2 0

B((ykapk)7 (— \%Pk, ﬁyk)) =VAUVyy, VYi) 2o

+ \%(VVPMVP/C)L?(Q),
B((ykapk)’ ( - LP/ﬁv —\ayki» :kwﬁ(ayk,yk)LQ(Q) + k‘wiw'pkvpk)Lz(Q)-
VA VA
Altogether, with this choice, we obtain
B((Yrs Pr)s (vr, @) = Iyells + A7 2k lIF = 1y 2i) 13-

By using the fact that

1wr )l = || (v~ <pe — <pi o0+ Vawe —Viawg )| = 3w m3.

VA VA Rl

we arrive at the estimate of the supremum from below:

B((Yx, Pr): (Vk, G)) 1
sup > —=l(yg: Pe) I P-
0#£(vy,q,)EV? ”(vka qk)HP \/g ko Tk
Hence, we get c =1/ V/3. This completes the proof of the theorem. (]

Due to the symmetry of the bilinear form B(.,.), inequalities (37) in Theorem
6 immediately yield existence and uniqueness of the solution of the variational
problem (36).

Due to the supremum the discrete version of the left inequality in Theorem 6 (the
so-called inf-sup condition) does in general not follow from the continuous version.
However, in our case, we can repeat the proof step-by-step, and, finally, we arrive at
the same inequalities in the discrete case where V? is replaced by V% with the same
constants. Therefore, in matrix-vector notation, we have proved the inequalities

(38) clzllp < sup Az,2)
zerin ||z]lp

<clzlp VzeR™

implying the condition number estimate
(39) kp(P1A) = [P Allp A Pllp < E/c = V3.

Theorem 3 yields now a robust convergence rate of the preconditioned MINRES
method with

14 -1 3—-1
g=PPTA L V3L oo,
kp(PTA) +1 ~ /341
Finally, we want to determine a preconditioner for the discretized system (23)
in the case of k = 0. This is done in the same way as before. The matrix A is now

given by

(10) A::<§ _Bé)

where A := My, B := —K, and C := A" 'M,,. According to Theorem 4, we
construct the two block diagonal preconditioners Py and P; with

(A 0 ([ A+BTCT'B 0
Po(o C+BA—1BT)andP1< 0 C’)'
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By applying Theorem 5, we obtain the new preconditioner P with

r= < [A’]g]w [5,8]1/2 ) - < [A’]g]w A_l[A(?R]lﬂ >’

[A, R]y o =M\ (M, 2 (M), + MK, M, Ky ) M, Y220
~ My (M, MR 2
VMY (M PR, M K M) 2
S e Y R Vel VP SRV Y el VPl 97 MY i
=My, + VAK}, == D.

Hence, the preconditioner is given by

(41) P:(lo) )\—qD>’

We can again establish similar inequalities as in Theorem 6. Indeed, let us define
the bilinear form

(42) B«%maxﬁﬂ@wz/ﬁ&@—ﬂan%+wv%~V%+A*%%da
¢

where

hence the variational problem (20) reads now as follows: Find (y§,p5) € V x V
with V = H{(Q) such that

(13) B((35.6)- (05 45)) = | i+ v o
for all test functions (v§,q§) € V x V. Moreover, defining the inner product
((y,p), (v,0))p :(y,v)%z(m + ﬁ(VV%VU)m(Q)
+ A7 (P )72 + VAWVD, V) 2(0))
with associated norm
1w, DB = lyll720 + VAWVY, VY)r20) + AN N7z + VAWVD, Vp)r2(0)),

we can again show the following inequalities

B ¢ e, (vE, qs
(44) QH(?JS,pS)HP < sup ((yO 210) C( 0 qO))
0#(vg,q5) €V 1(vG, 4§l p

<e|[(yg: po)ll P

for all (y§,p§) € V with constants ¢ and ¢ independent of all involved parameters.
The upper bound of the supremum with the constant ¢ = 1 is again obtained
by applying the triangle and the Cauchy-Schwarz inequalities. The estimate from
below follows by the choice

1
’UC,C: c_ic,c_*_\/Xc).
(6, 46) (yo \[\Po Po Yo
For this choice, we obtain
I1(v5. ai) 1% = 2I1(v5. 5) I
and
B((yg, 15); (v5,45)) = 145, 26) || 7-

Hence, the constant for the lower bound is ¢ = 1/v/2. The same arguments as
above lead us to the estimate

(45) kp(PA) < V2,
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which provides a robust convergence rate of the preconditioned MINRES method
by Theorem 3 with

V2-1
qg<
V241

Moreover, we obtain the existence of a unique solution of our optimality system.

~ 0.171573.

Theorem 7. The variational problem (17) of the optimality system has a unique
solution.

Proof. Since the functions y4, ¥ and p have a multiharmonic representation and
since existence and uniqueness of a solution for the problems corresponding to the
modes k = 0,1,2,..., N is guaranteed, we obtain existence and uniqueness of the
whole optimality system (17) as well. Moreover, the multiharmonic representations
of the state y and the co-state p given by (18) can be uniquely determined by
inserting all solutions of the variational problems (36) for £k =1,2,..., N and (43)
for k = 0, which are the Fourier coefficients of y and p, into (18). (]

Altogether, for every mode £k = 0,1,2,..., N, we have determined a precon-
ditioner such that the corresponding system can be solved by the preconditioned
MINRES method with a robust convergence rate.

5.3. Practical Implementation. In practical applications, the diagonal blocks
D = VAK), + kw\f)\Mh,g + M, of the preconditioner P in (34) of the discretized
problem (21) for the case kK = 1,2,...,N and the diagonal blocks D = M}, +
VK, of the preconditioner P in (41) of the problem (23) for the case k = 0
have to be replaced by diagonal blocks D, which are spectral equivalent to D,
robust, symmetric positive definite and more cost efficient. The construction of
such blocks can be done by techniques as for example multigrid methods or domain
decomposition methods, see Mardal and Winther [26]. The practical block diagonal

preconditioner for the case k =1,2,..., N is now given by
D 0o 0 0
~ 0 D 0 0
(46) P=1 0 o x5 o
0 O 0 AID

The spectral equivalence of the diagonal blocks D ~ D implies the spectral equiva-
lence of the preconditioners P ~ P with the same parameter independent constants
c¢p and ¢p. Hence, the condition number can be estimated by

(47) kp(PHA) < kp(P~A) (ep/cp)

where xkp(P~1A) < /3 and QDD < D < ¢pD. In the case k = 0, we con-
struct the practical preconditioner P similarly, and the condition number of the
preconditioned system can be again estimated by k(P 1 A) < kp(P~tA)(¢/c) <

V2(€p/cp). So, the new practical block diagonal preconditioners P yield again
parameter independent convergence rates.

6. DISCRETIZATION ERROR ANALYSIS

In this section, we want to analyze the discretization errors y — y, and p — py,
coming from the finite element discretization. The multiharmonic representation
of y, yn, p and p, have been already introduced in Section 4. The analysis starts
with proving that the discretization error of the Fourier coefficients can be es-
timated by the best approximation error. Afterwards we estimate the best ap-
proximation error by the interpolation error provided the Fourier coefficients are
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sufficiently smooth. Finally, we present an estimate for the complete discretization

error ((y,p) — (yn,pr)) in an appropriate norm.
Our decoupled variational problems for k = 1, ..., N are given by: Find (y,,p;) €
V2 such that

B((wy pe), (v 1)) = / Yay - v dz

= /Q(ydkao) - (vk, qy) dz
= <F7 (vk,qk»

for all test functions (vg,q;) € V2. Note that the error analysis for the case k =0
can be done analogously. Due to the assumption that the desired state yq(x, t) has a
multiharmonic representation of the form (7), the corresponding discrete problems
are given by: Find (yy,,ps,) € V2 such that

B((ykhapkh)7 (vkha Qkh)) - <F7 (vklu qkh)>
for all test functions (vgn,qy,) € V7, which is equivalent to solving the linear
system (21). Since V;, C V, we have the Galerkin orthogonality
(48)  B((YrsPr)s (Vkn, Gin)) — BU(Yrns Prn)s (Vens @rr)) = 0, V(Vkn, ip) € Vi-

Due to linearity, the discretization error between the unknown solution (y,p)
and its finite element approximation (yn, pr) can be deduced from the discretization
error between the unknown Fourier coefficients and their finite element approxima-
tions.

Theorem 8. Under the assumption that (y,,p,) € (H2(Q))* the discretization
error for the Fourier coefficients can be estimated by
(49) H(yk7pk) - (ykhapkh)”P < CCPGT()‘v k’ w,V,0, h) h |(ykapk)|H2(Q)a

where ¢ is a constant depending on the constants from the approximation theorem,
cfm,,.(/\,k,w,ﬁ,ﬁ, h) = VAT + (1 + kwvVXG)h2, and | - |H2(q) is a weighted H%(Q)-
seminorm defined by the relation \(yk,pk)\sz(Q) = |yk|§12(ﬂ) + )\71|pk|§12(9).

Proof. Inserting an arbitrary (v, qg,) € V2, using triangle inequality and the dis-

crete inf-sup condition of Babuska-Aziz together with (48), we obtain the following
estimate

(Ve Pr) — Wen Per) P < (ks Pr) — (Vkns @) llP + [[(Yrns Pen) — (Vrn, @)l P

B ) — (Ukh, ) v 7~
< Wyw:Pr) — (Vins qip)llp + V3 sup (Wi Pun) — (Ot: din), (Pin: Gien))

0#(Brn ) EVE | (Vkn> Qrn) P
B Yin D — Yy, D Vih q

< weps) — @i ag)le + V3 sup DGk Pan) = (W P): (Bin Gpn)

0#(Bkn axn)EVE | (Okns @in) |2

=0
B _ O
+\/§ sup ((yk7pk) SvkhIQkh)v(vkhanh))
0%(®kn.axn) EVE (@, @n)llP

<1 (Yrs2r) — Wrns @ep) 12 + V3 1 (Yes i) — Wkn, @)l
< (1 +V3) [y Pr) — (Wkns @)1 p-
———

=:Cq

So we can estimate the discretization error by the best approximation error, i.e.

(50) 1Y, Pr) = Wen> Prn)llp < ca . inf H(yg, P) = (Vins @i |-
(Vkn,qin)E€VS,
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Thus, the best approximation error can be estimated by the interpolation error, i.e.

(51) inf |

(Vin qin) EVE

Y. Pr) — en, @)lle < 1(We>Pr) — I (Y, P11 2

where Iﬁ (V2 — V,% (respectively I, : V — V},) is some interpolation operator.
The P-norm

1y )P =yl + A~ g3
with
ly,lly = ﬁ(yvykv Vyi)r2) + kW\F)‘(Uykvyk)LQ(Q) + ”ka%2(§2)
is bounded by
1Y PP < VAPlYLLF ) + (14 kwvVAT) |4 [72 0
+ A_l (\f/\ﬂpkﬁp(m + (1 + kw\&?)”pkﬂiz(ﬂ))

Under the assumption that the Fourier coefficients are from H?(2), the interpola-
tion error can be estimated by

1y Pr) = I (Y PP = 1 = 1) (i i) |13
= I(1 = L)y llF + AT = Tn)pg|1F
< VaP|(I - I)Yilino + (1+ kwVAG)||(T - In)yk 720
+ATN (VAT - In)py L3 ) + (1 + kwVAT)||(1 - In)pill72())
< (\F)‘Ph2|yk|2H2(Q) +(1+ kWﬁE)hﬂyk@I?(Q))
+27 ' (\[\?h2|1’k|§12(9) +(1+ kwﬁ&)hﬂpkﬁﬂ(ﬁ))
= ¢ (VA7 + (1 + kwVAG) 1?12 |y 320
F AT (VAT + (1 + kwVAG)R?) B2y 32 )

=:c2_, . (\k,w,v,7,h)

par

= Cgcfmr()‘v k,w,v,o, h)h2(|yk‘|%{2(ﬂ) + )‘_1|pk|%ﬂ(ﬂ))7

where ¢, is a generic constant coming from applying the approximation theorem
from finite element discretization theory, see Ciarlet [9]. So

”(ykapk) - If%(ykvpk)llp < CbcpaT(/\7 k,w,v,7, h)h (‘yk‘%ﬂ(ﬂ) + )‘_1|pk|%12(9))1/27

::‘(yk7pk)|H2(Q)

where [(yy, Py)|m2() is a weighted vector-valued H 2_seminorm. Altogether the
discretization error for the Fourier coeflicients can be estimated by

1Yk Pr) = Yrn, Prn) 1P < Ca, inf 2 (Y, Pr) — (Vkn, @) |

Vih:din)EVS,
2
(52) < call(yw, Pr) = 1 (Yro i) [l
< CaCp Cpar()‘7 ka w,V,0, h) h |(yk7pk)|H2(Q)7
=:Cc
where c is a constant consisting of ¢, and of a constant depending on the constants
from the approximation theorem. O

Now, we are in the position to estimate the complete discretization error ((y, p)—
(yh 3 ph)) .
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Niter w
108 107% 107%* 1072 1 107 10% 105 108
10787115 15 15 15 15 15 14 8 4
1076 | 14 14 14 14 14 16 14 8 4
107 | 14 14 14 14 14 20 16 8 4
1072 | 10 10 10 10 10 16 16 8 4
A 1 6 6 6 6 8 14 16 8 4
102 |6 6 6 6 6 14 16 8 4
10¢ |4 4 4 4 6 14 16 8 4
108 |4 4 4 4 6 14 16 8 4
108 |4 4 4 4 6 14 16 8 4

TABLE 1. Number of MINRES iterations n;., for different values
of w and A on a 64 x 64 grid

Theorem 9. Under the assumptions of Theorem 8, the complete discretization
error ((y,p) — (yn, pn)) can be estimated as follows:
(53) ||(y7p) - (yh7ph)”7’ < CCpaT(A, N,w;va o, h) h |(yap)|H2(Q)7

where
N

T
1. )17 = TN W5 pOIE + 5 ZII Yi: 2i) [,

!

N
\(%P)\%ﬂ(ﬂ T|(y5, p5) \H?(Q +§Z| Yk Pk \H2(Q
k=1

are defined in the Fourier space. The seminorm |- |H2(Q) for the Fourier coefficients
is given in Theorem 8.

The proof of estimate (53) immediately follows from Theorem 8. We mention
that similar estimates can be obtained by space interpolation if y and p have only
reduced regularity. More precisely, if y and p only belong to H***(Q) with some
s € (0,1) the convergence rate reduces from h to h°.

7. NUMERICAL RESULTS

We present here the first numerical results for a 2-dimensional example where we
want to study the convergence behavior of our preconditioned MINRES solver. Let
us consider our optimal control problem (4) - (5) with an harmonic desired state,
given by the formula

ya(x,t) = 2(4 — x129(x0 — 1) + 2329 (25 — 1))(cos(wt) + sin(wt)),

in the unit square domain = (0,1) x (0, 1) that is unifomely discretized by trian-
gles. In our computations, we used the standard continuous, piecewise linear finite
element spaces. In order to study the robustness of our preconditioner, we have
performed numerical experiments for several parameter settings. In particular, we
have varied the values of the parameters w and A\, whereas o and v were set to 1 and
h =1/64. Table 1 presents the number of MINRES iterations, which are needed to
reduce the residual by a factor of 107%. The theoretical bound for that lies at 22
iterations. Hence, the numerical results enhance the theoretical ones having a pre-
conditioned MINRES solver which provides a parameter independent convergence
rate.
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8. CONCLUSIONS AND OUTLOOK

We have considered a distributed multiharmonic parabolic optimal control prob-
lem, where the optimality system decouples into smaller systems for the single mode
Fourier coefficients. This decoupling simplifies the analysis and the construction of
fast and robust solvers. Indeed, the algebraic systems resulting from the finite ele-
ment discretization can be solved by means of a preconditioned MINRES method.
The main contribution of this paper is the construction of preconditioners which
yield convergence rates that are independent of the discretization parameter and all
other involved "bad” parameters. At the beginning, we assumed that the parameter
o is constant. However, in many practical applications, for example, in electromag-
netics, this parameter, which corresponds to the conductivity, is only piecewise
constant and vanishes in non-conducting materials. Hence, we have derived robust
block diagonal preconditioners for both cases, where the simpler case of a constant
conductivity gave us the right inspiration for the general case. Moreover, we have
analyzed the error coming from the finite element discretization. Finally, we have
presented some numerical results showing the robustness of our preconditioner.

In this paper we have assumed a multiharmonic setting of our optimal control
problem. The more general time-periodic setting can be reduced to the multihar-
monic case after time discretizion by means of truncating the Fourier series expan-
sion. Therefore, the multiharmonic finite element discretization of time-periodic
parabolic optimal control problems leads to the same systems of linear algebraic
equation as in the multiharmonic case. Thus, the same preconditioned MINRES
solvers can be used. However, the time discretizion requires a further error anal-
ysis that is connected with the convergence of the Fourier series. In the case of
different observation and control regions, different observation norms and control
inequality constraints imposed on the Fourier-coefficients, Kolmbauer and Koll-
mann constructed preconditioners that are robust with respect to all parameters
with exception of the cost or regularization parameter [18]. The efficient treatment
of inequality constraints for the control and the state is much harder. The inclusion
of such inequality constraints into the cost functional as a penalty term is one tech-
nique to handle this problem. However, this makes the optimal controll problem
non-linear. In the case of non-linear problems caused by the penalty technique or
other non-linearities in the state equation, we lose the decoupling of the optimality
system for the Fourier coefficients. However, the block-diagonal preconditioners
constructed for the linear case should also work in some non-linear cases [7].
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