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MULTIGRID PRECONDITIONERS FOR THE NEWTON-KRYLOV
METHOD IN THE OPTIMAL CONTROL OF THE STATIONARY
NAVIER-STOKES EQUATIONS *
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Abstract. In this work we construct multigrid preconditioners to be used in the Newton-
Krylov method for a distributed optimal control problem constrained by the stationary Navier-Stokes
equations. These preconditioners are shown to be of optimal order with respect to the convergence
properties of the discrete methods use to solve the Navier-Stokes equations.
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1. Introduction. We consider the optimal control problem

(1) min J(y, p,u) = -y - valltz ) + 5 1P = PallZzio) + 5 lulltz @),

subject to the stationary Navier-Stokes equations

—vAy+(y-V)y+Vp=u inQ,
(2) divy =0 1in ,
y=0 on 09,

where  C R? is a bounded convex polygonal domain. The goal of the control problem
is to find a force u that gives rise to a velocity y and/or pressure p to match a known
target velocity yg, respectively pressure pgy. Since this problem is ill-posed, we consider
a standard Tikhonov regularization for the force, with the regularization parameter 3
being a fixed positive number. The constants v,, v, are nonnegative, not both zero.
Optimal control problems constrained by the Navier-Stokes equations have been
studied in many papers, see e.g. [11, 12, 13, 5] and the references therein, where both
optimality conditions and numerical methods are addressed, for the unconstrained,
control-constrained, or mixed control-state constrained problems. For a comprehen-
sive overview of optimal flow control we refer to [10]. This paper focuses on the efficient
solution of the linear systems arising in the solution process of (1)-(2), specifically
on the design of multigrid preconditioners for the reduced Hessian in the Newton-CG
method. To the best of our knowledge, this has not been addressed in the litera-
ture for the Navier-Stokes optimal control problem. For the Stokes optimal control
problem, the design of efficient preconditioners for the Karush-Kuhn-Tucker (KKT)
system is addressed in [15, 17] and the case of the reduced KKT system is discussed
in [7]. This paper is an extension of the work on the Stokes optimal control problem
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in [7]; essentially, we show that for low to moderate Reynolds numbers the constructed
preconditioners display the same optimal behavior as in the case of Stokes flow. While
the design of the preconditioner is rooted in [7], the analysis presents several chal-
lenges due to the presence of the convection term in the constraints. Therefore, the
main contribution in this work lies in the analysis of the multigrid preconditioner for
the case when the constraints are formed by the Navier-Stokes equations; the analysis
is restricted to the two-dimensional case.

The paper is organized as follows. In Section 2, we introduce the optimal control
problem and review results that will be needed in the sequel. In Section 3, we in-
troduce the discrete optimal control problem and prove finite element estimates that
will be needed for the multigrid analysis. Section 4 contains the main result of the
paper, the analysis of the two-grid preconditioner. In Section 5, we present numerical
experiments that illustrate our theoretical results. Conclusions are given in Section 6.

2. Problem formulation.

2.1. Preliminaries. In this section we introduce notations and review some
classical results regarding the Navier-Stokes equations. We use standard notation
for the Sobolev spaces H™ () and for their vector-valued counterparts we use the
boldface notation. We denote by H~™(Q) the dual (with respect to L2-inner product)
of H™(Q) N Hj(Q) and define Q = L§(Q) = {p € L*(Q) : [,pdx = 0}, X = H{(Q),
and V = {v € H}(Q) : (divw,q) =0, Vg € Q}. Throughout this paper we write (-, -)
for the inner product in L?(2) or L%(Q), according to context, if there is no risk of
misunderstanding. The H™ () or H™(2)-norm will be denoted by || - ||, while || - ||
denotes the L?(Q) or L?(2)-norm. Furthermore, define the norm in V' by

[ullv: = sup (u,9)/[[V].
eV\{0}

To define the weak formulation of (2), we introduce the bilinear forms

2
(3) aly,6) = v(Vy, Vo) = vy /Q Vyi Voidn V6 € X,
=1
(4) b<<z>,p>:—/pdiv¢d:c Vé € X,Vpe Q,
Q

and the trilinear form

(5) c(y;0,0) = ((y- V), ¥) Yy, 0,9 € HY(Q).

A weak formulation of the Navier-Stokes equations is given by:
Given u € H™Y(Q), find (y,p) € X x Q satisfying

a(y, ) + c(y; v, ) +b(o,p) = (u, ) Vo € X,
b(y,q) =0 Vg € Q,

where (-,-) denotes the duality pairing between H}(Q2) and H™1(Q). Following [16],
the system (6) can be written equivalently as:
Find y € V that satisfies

(7) a(y,¢) +c(y;y,0) = (u, ) Yo eV.

We recall here a standard result regarding the existence of solution of (6) and
uniqueness for small data, see e.g. [8, 16]. For H? regularity see [4].

(6)
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THEOREM 1. Let Q C R? be a bounded domain with Lipschitz continuous bound-
ary. Then for any v > 0 and u € H™Y(Q) there exists at least one solution (y,p) €
V x Q of the stationary Navier-Stokes problem (6) that satisfies the estimate

(8) IVyll < v ullv-.

Moreover, the solution is unique if the data satisfies the smallness condition

_ ‘ &, X)|
9 Mu=2ully: < 1, with M = sup o .
®) Iellv L T

If Q is convex and polygonal, and u € L2(Q), then y € H2(Q), p € HY(Q) and

(10) lyll2 + [l < C(1+ [|u]?).

Throughout this paper we will assume €2 to be convex, so that the H?-regularity of the
Navier-Stokes problem is ensured. We state here some well-known results concerning
the trilinear form defined in (5), that will be needed in the sequel [3, 8, 13].

LEMMA 2. The trilinear form c(y; ¢,v) defined in (5) has the following properties:

c(y;0.0) = —c(y;h,¢) Yy € V,Vo, v € H'(),
c(y;0,0) =0 VyeV,¢cH(Q),

c(y;0.0) = (Vo) v, y) Yy, 6,0 € H(Q),

le(y; 0, 0)| < llylllléllallvlls Yy, ¢, €V,

le(y; &, )| < MIIVYI[IVEIIVYI Yy, ¢, € X,
(y;6,90)| < Cllullllolillvl Yy, 0,9 € H'(),
(y;0,0) < Cllyllllollllelly Yy, v € X, ¢ € H* (),
(y;6,9)| < Clyllllgllzllel Yy, € X, ¢ € H*(Q),

with M given in (9) and C independent of y, ¢, .

Proof. While the others are standard, we prove here only the last estimate. Using
Hélder’s inequality and the embedding H!(2) — L*(Q2), we have

le(y; 0, 0) = [((y - V), V)| < [WlleayIVolla ¥l ) < Cllyllilioll2ll]]. T

When discretizing (6) using finite elements, in order to preserve the antisymmetry
in the last two arguments of the trilinear form ¢ on the finite element spaces, it is
standard to introduce a modified trilinear form [12, 16]

c

c

C

1
(12) c(y; 0,9) = Sle(y; 0,9) — ey, 9)} Yy, 0,9 € X,
that has the following properties:

(y;0,9) = cy; 6,0) Yy eV,o,9 € X,

c(y; 9,0) = —C(y;9,9) Yy, ¢,0 € X,

c(ysh,p) =0 Vy, ¢ € X,

1e(y; @, )| < M VylllIVOIIVYl Yy, ¢, € X,

for the same M = M(Q) as in (9). Thus, another variational formulation of (6) is:

o

(13)



Given v € H™Y(Q), find (y,p) € X X Q satisfying

a(y,¢) +¢c(y;y, ¢) +b(@,p) = (u,¢) Yo € X,
b(y,q) =0 Vg € Q.

We define the set of admissible controls U = {u : L2(Q) : ||jul| < v?/(Mk)}, with
M defined in (9) and  the embedding constant of L2(2) into V’. By Theorem 1,
the Navier-Stokes equations have a unique solution for each v € U on the right hand
side of (6). We introduce the control-to-state operators Y : U — V|, P : U — @ that
assign to each u € U C L?(Q2) the corresponding Navier-Stokes velocity y = Y (u) and
pressure p = P(u), and rewrite problem (1) in reduced form as

(14)

A _ Yy _ 2, Tp . 2 é 2
(15) min J(u) = ¥ () — yall® + 2P~ pal® + 5l

Throughout this paper we will assume that the target velocity field y4 is from H!(Q)
and the target pressure pq is from Q.
We note that for all pairs (y(u),u) with u € U, we have

: |c(v;y,v)]
16 v > M(y), ith M = sup ———5—,
(16) (y), w (v) SUp IR

which ensures the ellipticity of the linearized equations about y.

LEMMA 3. Let wu € U and y = Y(u) € V. Then for every g € V' there exists a
unique weak solution (w,r) € X x Q of the linearized Navier-Stokes system

—vAw+ (w-V)y+ (y-VYw+Vr=g inQ,

(17) divw =0 inQ,
w=0 ondQN,
and
2
(18) 17wl < gl

If Q is a convex and polygonal, and g € L*(Q), then w € H2(Q), r € H(Q), and

(19) [wl2 < CW)llgll-

Proof. Existence and uniqueness follows from the Lax-Milgram lemma, using (16)
to prove the ellipticity of the associated bilinear form. For the proof of (18) see [19],
Corollary 3.7. To prove (19), we note that for g € L%(Q), we have (w - V)y, (y - V)w
€ L2(Q) (see estimates below); thus by rewriting (17) as

—VvAw+Vr=g—(w-V)y—(y- V)w,
we can use standard regularity results for the Stokes equations to obtain
(20) [VVw[| < CLE)(lgll + [[(w - V)yll + lI(y - V)wl]).
We have

(w- D)y = /Q [(w - V)y|2dz < /Q w2V 2z < w240 V1200,



which implies
(21) [(w - )yl < Cllwll1[[Vyllr < Cr(y)llgll;
since H'(Q) < L*(Q). Similarly, it can be shown that
I(y - V)wl| < Cllylh | Vewllws @) < Co)[|[ Vw2V Vw||'/2,
where we used Ladyzhenskaya’s inequality,
IVwlLs@) < ClIVwlY2[VVuwl'/2,

Finally, using Young’s inequality we obtain

Iy~ V)l < Caly) (5o ) )|V + )

1
20 (y)C1(2)
1

I
= §C2 (y)C1(Q)||Vw| + m”vvwﬂ'

Substituting in (20) gives
1 1
< Q —C3 Q —
1l < C(@) (sl + G sl + 5O Tul + 31T Vul)
from which (19) follows immediately. d

We recall here the following results from [5] regarding the differentiability of the
solution operators Y, P.

THEOREM 4. Let uw € U and y = Y (u). The control-to-state operators Y, P are
twice Fréchet differentiable at u and their derivatives w = Y'(u)g, r = P'(u)g and
A =Y"(w)|g1,92], o = P"(w)]g1,92] are given by the unique weak solutions of the
systems:

—vAw+ (w-V)y+(y-VYw+Vr=g inQ,
(22) divw =0 inQ,
w=0 on 09,
and
—VAN+ (y - VIAN+ A V)y+Vu=—Y"(u)g1 - V)Y (u)go
= (Y'(u)g2 - V)Y (u)gr in Q,
divi=0 inQ,
A=0 on 09,

(23)

respectively.

LEMMA 5. Let w € U, y = Y(u), and Y'(u)* be the adjoint of Y'(u). Then
z=Y'(u)*g is the first component of the unique weak solution (z,p) of the system

—vAz—(y-V)z+ (Vy)T2+Vp=9g inQ,
(24) dive=0 1nQ,
z=0 on 0N.

If Q C R? is a convex polygonal domain then z € H?(Q), p € H(Q) and

(25) Izll2 < CW)llgll-
Proof. See [19, Theorem 3.10] and Lemma 3. d



2.2. Optimality conditions. We derive next the first-order necessary optimal-
ity conditions associated with the optimal control problem (15). For g € L?(Q),

J'(w)g = vy (Y (u) — ya,Y'(u)g) + 7 (P(w) — pa, P'(u)g) + B(u, g),

therefore

(26) VI (u) = 7Y ()" (Y (u) = ya) + 7P (u)* (P(w) = pa) + Pu.
Thus, the optimal control u is the solution of the non-linear equation
(27) WY (W) (Y (u) = ya) + 1P (u)"(P(u) = pa) + Bu = 0.

The reduced Hessian is computed using the second variation of J: if g, go € L2()

J"(W)[g1, go] = vy (Y (w)go, Y (u)g1) + vy (Y (u) — ya, Y () [g2, 91])
+ (P’ (u)ga, P'(u)g1) + vp(P(u) — pa, P" (u)[g2, 91]) + B(g1, 92)-

We use different approaches in proving the main multigrid results, depending on
whether the pressure term is present in the cost functional (1) or not, therefore we
will derive the reduced Hessian for the two cases separately.

(28)

2.2.1. Velocity control only. We consider first the case of velocity control
only, i.e., 7y = 1,7, = 0. In this case the second variation of J becomes

(29)  J"(u)[g1,92) = (Y (w)ga, Y (w)g1) + (Y (u) — ya, Y (u)[g2, 61]) + B(g1, g2)-

We denote by L and M the solution operators of (22), such that Lg = Y'(u)g,
Mg = P’(u)g. Although L, M depend on y = y(u) in (22), we use the notation L,
M instead of L(u), M(u), for simplicity, when there is no risk of misunderstanding.
Cf. Theorem 4, A = Y"(u)[g1, g2] is the solution of

a(A, @) + c(y; A, @) + c(X;y, ) + b(¢, )
(30) = —c(Lg1; Lga; ¢) — c¢(Lg2; Lgr, ) V¢ € X,
b(A,q) =0 Vg € Q.
Similarly, we let z = L*(Y (u) — y4). Note that is the solution of

a(z, ) + c(y; ¢, 2) + c(d;y,2) +0(d,p) = (y — ya, ¢) Yo € X,

31

Y b(z,q) =0 Vg € Q.
By taking ¢ = z in (30) and ¢ = X in (31) we obtain

(32) —c(Lg1; Lge; z) — ¢(Lga; L1, z) = (Y (u) — ya, A).

Using this in (29) we get
J"(u)[g1, g2] = (Lg1, Lga) — ¢(Lg1; Lga, 2) — e(Lga; Lg1, 2) + B(g1, 92)

= (Lg1, Lg2) + ((Lgr - V)2, Lg2) = ((VLg1)" 2, Lg2) + B(g1, g2)-
The Hessian operator associated with .J, defined by (Hg(u)v,g) = J” (u)[v, g], is
(33) Hg(u)v = Bv+ L*Lv + L*((Lv - V) — (VLv)T)L* (y — ya).
To simplify the presentation we introduce the notation

A(u)v = L*Lv, C(u)v = L*((Lv - V) — (VLv)")L* (Y (u) — ya),

that we will use throughout the paper. Note that
(34) (C(u)v,v) = =2¢(Lw; Lv, L* (Y (u) — yaq))-
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2.2.2. Mixed/pressure control. Here we consider the general case of mixed
velocity /pressure control or pressure control only, i.e, 7y, # 0.
Let (Z, ) be the solution of the problem

(35) a(Z,¢) +c(y; 0,2) + c(d5y, 2) +b(0,p) = vy (y — ya, ¢) Vo € X,
b(Z,q) =7 —pa,q) Vg€ Q,

which is the weak form of the problem

—vAZ—(y-V)Z+ (Vy) 2+ Vp=,(y —ya) inQ,
(36) divzZ = y,(pa —p) inQ,
z2=0 on 0f).

By taking ¢ = X in (35), ¢ = Z in (30), and using b(X, p) = 0, b(Z, ) = Yp(p — pa, 1)
we obtain

V(Y = ya, A) + (P = pa, p) = —c(Lgn; Ly, 2) — ¢(Lga; Lga, 2).
Thus, the second variation of the reduced cost functional (28) becomes

J"(W)lg1, g2 = 7 (Y () g2, Y (u)g1) + (P’ (w)ga, P'(u)g1) + B(g1, g2)

(37) 3 N
— ¢(Lgy; Lg2, Z) — ¢(Lga; Lg1, Z) + (91, 92)

and the reduced Hessian is given by

(38) Hg(u)v = Bv+ v, L*Lv + y,M*Mv + L*((Lv - V)Z — (VLv)' 2).

We introduce the notation

(39) Clu)v = L*((Lv - V)z — (VLv)T3)

and note that

(40) (C(u)v,v) = —2¢(Lw; Lo, 2).

Note that if we take v, = 1, 7, = 0 in (35), then (35) is the adjoint linearized
Navier-Stokes system and in this case (38) reduces to (29).

3. Discretization and approximation results. The strategy we adopt is to
first discretize the Navier-Stokes system, then optimize the cost functional J in (1)
subject to the resulting discrete constraints.

3.1. Finite element approximation. In this section we collect several approx-
imation results pertaining to the finite element approximation of the Navier-Stokes
equations and the linearized/adjoint linearized Navier-Stokes equations.

We consider a shape regular quasi-uniform quadrilateral mesh .7, of ), and we
assume that the mesh 7, results from a coarser regular mesh 7 from one uniform
refinement. We use the Taylor-Hood Q2 — Q; finite elements to discretize the state
equation. The velocity field y is approximated in the space X? = X; NH{(2), where

Xy ={v, € O(Q)Q Duplr € QQ(T)2 for T € 7}
and the pressure p is approximated in the space

Qn={qn€C(Q)N Lg(ﬂ) sqn|lr € Qi(T) for T € 9},
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where Qg (7T) is the space of polynomials of degree less than or equal to k in each vari-
able [2]. The control variable w is approximated by continuous piecewise biquadratic
polynomial vector functions from Xj,. We also introduce the space

(41) Vi, = {’Uh S Xl(z) : (diV’U}“qh) =0 th c Qh}
and note that Vj, £ V.

REMARK 1. The choice to work with quadrilateral Qo — Q1 Taylor-Hood elements
was made for convenience and clarity of exposition; our analysis can be extended to
triangular Po — Py elements as well as other stable mized finite elements.

For a given control u, € X,NU, the solution (yp, pn) of the discrete state equation
is given by
a(yn: &) + E(Yn; Yn, on) + b(dn, o) = (un, dn) Von € XJ,,
b(Yn,qn) =0 Van € Qn.

Let Y}, and P, be the solution mappings of the discretized state equation, defined anal-
ogously to their continuous counterparts. The discretized, reduced optimal control
problem reads

(42)

- \ B
(43)  minJa(un) = 2Ya(un) = yil2 + 1P n) = P2+ 5 llun

where yg,p(’} are the L2-projections of the data onto X}, respectively Q.
We denote by Ly, M} the solution operators of the discretized linearized Navier-
Stokes equations (about yy), i.e., Lpg = wp, Mpg = r, where

a(wn, én) + E(Yn; wn, én) + (wn; Yn, dn) + b(dn, rn)
(44) = (ga¢h) V¢h € Xfom
b(wn,qn) =0 Vg, € Qn,

We remark that, as in the continuous case, z, = Lj g satisfies

a(2n, dn) + E(Yn; Gny zn) + &(Pn; Yn, 2n) + b(dn, pn)
(45) = (9,¢n) Von € Xy,
b(zn,qn) =0 Vg € Qp.
3.2. A priori estimates.

LEMMA 6. Let m, be the L%-orthogonal projection onto Xj,. The following ap-
proximation properties hold:

(46) (7 = 7n)vllgg-r () < CRE[loll Yo € L2(Q), k=12,

(47) (T = 7n)ullg-1(q) < CRP|lull Vu € HY(Q),
with C independent of h.

Proof. The estimate (46) is a standard result (e.g., see [6]). For (47), let I, :
H'(Q) — X, be the interpolant introduced by Scott and Zhang in [18]. We have

(u — mpu,v) (u — Tpu,v — Ipv)
P T L) B
R : o]l ; [[o]]
veHF(2)\{0} 1 vEHG(2)\{0} 1
— .y
ey emmadlo—tel

vEH}(Q)\{0} [v]l1



where we have used ||v — Inv|| < Chljv||1 (see [18, (4.6)]). Moreover,
lu = mpull < Jlu— Thul| < chlully,

which combined with the previous estimate leads to (47). O

THEOREM 7. Letu € U and y =Y (u) € VN H?(Q) (so that v > M(y)), and L,
M be the velocity/pressure operators of the linearized Navier-Stokes equations about
y, and Ly, My, their discrete counterparts. There exists constants C, C; = Ci(y),
Cy = Co(y), and C5 = Cs(y) such that the following hold:
(a) smoothing:
(48) IZv]| < Cillvllg-20y Vv € L*(9),

(49) |Mo]| < Collvllggr gy Vv e LA(Q).

(b) approzimation:
(50) 1Y (u) = Yn(u)|| < Ch?|lull Vu e,
(51) |Lv — Lyv|l; < Cih|v|| Yo € L3(Q
(52) |[Lv — Lpv| < Cih?|jv]| Yo € L3(Q
(53) | Mv — Myv|| < Cohl|jv| Yo € L3(Q),
(54) IL* — Lyvll < Cshllv]l - Vv € L*(9),
(55) IL* = Lyoll < Csh?|Jvll - Vv € L*(9),

);
)

)

(c) stability:

(56) Ya(u)ll < Cllull Vu e,

(57) I Lnoll < Cilloll - Vv € L2(Q),
(58) |Mpoll < Collv]| Vv € L),
(59) ILioll < Csllvll - Vo € L*(9).

Proof. The statement at (a) is similar to the case of the Stokes problem [7].
For (50) in (b) see [9], page 32, and for (51)—(55) see [11]. The stability in (c) follows
from (8), (a), and (b). O

REMARK 2. Theorem 7 and Lemma 6 imply that there is a constant C' > 0 inde-
pendent of h such that

(60) |L(I — mp)v|| < Ch?|jv]| Vo € L3(Q)
and
(61) [M(I —mp)v]| < Chllv]| Vo e L2(Q).

For a polygonal domain  C R?, the weighted Sobolev space WO1 ’O(Q) is defined
to be the class of functions for which the following norm is finite:

el 0., = / VulPdz + / 5(z) 2wz,
wol@ 0

where §(z) = min{dist(x, P) : P a vertex of Q}.
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THEOREM 8. Let Q C R? be a conver polygonal domain, u €U,y
and f € L2(Q), g € Wol’O(Q), fQ gdx = 0. Furthermore, let Z = L(f,g),
be the weak solution of

—VAZ—(y-V)E+ (V) 2+ Vp=f inQ,
(62) divz=g inQ,
Z=0 on 0f.

Then z € H2(Q), p € HY(Q) and there exists a constant C = C(Q,y) > 0 such that

(63) 2]z @) + IVl < CUIfllLz@) + 9llwro@)-

Moreover, if Zy, is the velocity of the corresponding discrete problem, then

(64) [1Z = Znlli < Ch(l[fllLo@) + lgllwgo@y)s 12l < CUF o) + 19llwio@)-
Proof. The existence of a unique solution (2, p) € X x @ of (62) and the estimate

(65) 1Zl[e ) + 2l < CULf 11 + llgl),

follow from standard results for saddle point problems [1]. In [14], it is shown that
under the hypotheses of the theorem, the solution of the generalized Stokes system

—vAz+Vp=f inQ,
divz=g¢ in Q,
z=0 on 09,

satisfies z € H?(Q), p € HY(Q) and
[2llm2e0) + Vel < CU -+ llglwe,)-

Using this result together with (65), it is straightforward to show (63) using the same
approach as in Lemma 3. For finite element spaces X, @ that satisfy the inf-sup
condition, we have

Z—Z +|lp — <C( inf |zZ- + inf |[p— ,
I = Zalles oy + 1= pull < CCint 112 = ullwcey + ing 15— anl)

which combined with interpolation estimates yields (64). ad

4. Two-grid preconditioner. We begin with the description of the discrete
Hessian in Section 4.1, followed by the construction and analysis of the two-grid
preconditioner in Section 4.2. The velocity control and mixed/pressure control are
treated separately, as the form of the Hessian differs significantly in the two cases.

4.1. The discrete Hessian. As in the continuous case, the discrete Hessian
operator at u € U N X}, is defined by the equality

(66) (Hj(u)v,g) = Jj (W)[v, g], Vv,9 € Xp.
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4.1.1. Velocity control. As in the continuous case, when v, = 0 we have
(67) Vin(u) = Yi(w)* (Ya(u) — yh) + Bu, weUnNXp,
with the second variation of the discrete cost functional being given by

(68)  Ji(w)lgr, g2] = (Vi (w)gz, Yy (w)g1) + (Ya(w) — yit, Y2 (w)g2, 91]) + B9, 92).

The second variation A, =Y} (u)[g1, g2] € X} is the solution of

a(An, &) + E(Yn; A, On) + E(Ani Yn, én) + b(dn, pin)
(69) = =&Y} (w)g1; Yy (w)g2, o) — €Yy (u)g2; Yy (u)gr, dn)  Von € Xy,
b(An;qn) =0 Van € Qp.

The discrete adjoint z;, = Y} (u)*(yn, — ) = L} (Yi(u) — y%) is the solution of

a(2n, &n) + E(Yn; Pns zn) + &(Pn; Yn, 2n) + b(dn, pn)
(70) = (yn — Y, ) Von € X},
b(zn,qn) =0 Van € Qp.

Using the same approach as in the continuous case, we obtain
—&(Lngy; Lnga, zn) — (Lngz; Lngy, 2n) = (yn — vl An)
and
JH(w)lgr, g2) = (Lng1, Lngz) — &(Lng1; Lnga, zn) — &(Lnga; Lug1, zn) + B(g1, g2)-

Hence, the discrete Hessian is given by

(71) Hg(u)v =PBv+ Ly Lpv + Cp(u)v = Bv + Ap(u)v + Cp(u)v,
where
(72) (Ch(u)v,v) = —2¢(Lpv; Lpv, zp).

4.1.2. Mixed/pressure control. Similarly with the derivation in Section 2.2.2,
in the case of mixed/pressure control, the discrete Hessian takes the form

(73) Hg(u)v = Bv+ vy, L L, + vpMj My, + éh(u)v,
where
(74) (Ch(w)v,v) = —2&(Lyv; Lyv, )

and Z, is the solution of the discrete problem (35).

4.2. Two-grid preconditioner for discrete Hessian. In this section, we con-
struct and analyze a two-grid preconditioner for the discrete Hessian H g (u) defined
in (71) and (73). The construction is a natural extension of the technique used for the
optimal control of the Stokes equations in [7], and is the same for both velocity- and
mixed/pressure control. Let X; = Xy, @ Way, be the L?-orthogonal decomposition,
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where we consider on X}, the Hilbert-space structure inhertied from L2(2). Let 7y
be the L2-projector onto Xsj. For u € U N X}, we define the two-grid preconditioner

(75) Tg(u) = th(ﬁghu)ﬂ'gh + 6([ - ’/Tgh).
It is worth noting that
(76) (Tg(u))f1 = (Héh(mhu))*lmh + 87T — map).

We should remark that the difference between the preconditioner in (75) and the one
in [7] is given by the dependence of the Hessian on the control u, which forces us to
choose a coarse-level control u. € Xo;, at which the coarse Hessian th (ue) in (75) is
computed. The natural choice is u. = mopu.

4.2.1. Analysis for the case of velocity control. Cf. (71) and (75),
(77) Té"”(u) = (BI + Aap(mapu) + Cop(manw))man + B(I — man)

LEMMA 9. Letu e UNXy, andy =Y (u), p= P(u), p = P(mapu), § =Y (manu).
Also, let v € Xp, and w = L(u)v, ¢ = M(u)v, @ = L(mepu)v, § = M(mopu)v. Then
there exists a constant K = K(u,v,Q) > 0 such that

(78) ly =9l < Kllu — mopullg-1(q),
(79) Ip = pll < Kh?||ul|1,
and a constant C' independent of h such that

(80) lw =@l < Ch2|lulls]v]],
(81) llg — all < Ch?|lull]Jv]l.

Proof. Since y and g are the solutions of the Navier-Stokes equations with forcing
u, Topu, respectively, we have

a(y,d) +c(y;y,0) = (u, ) Yo eV,
a(y,¢) + c(7; 9, ¢) = (manu, ¢) Vo V.

By taking ¢ = y — ¥ and subtracting the equations we obtain
aly =5y =y +cy—0y,y—§) + By -5y —y) = (u—Tnu,y — 7).
Given that ¢(g;y — 3,y — §) = 0, we obtain
vy —gl7 = (u—monu,y — §) — ey — ;9,9 — )
< lu = monullg - lly — gl + M(y)ly - 9l3-
Since M(y)) < v and y,7 € X = H}(2), we get
(v = M)y = 4l < lu—monullg-1lly =gl < Cllu = monullg—ly —7h,

which implies (78). From the weak formulations of the Navier-Stokes equations in X,
with forcing wu, mopu respectively, we have

b(¢ap - ]3) = (u — T2pU, ¢) - a(y - ga ¢) + C(g, g? ¢) - C(y’ Y, QS)
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Thus for ¢ € X
b(¢,p = D)| < llu—m2null-1ll¢ll + vily — gllaldll + [e(T:y — 7, 6) + c(§ — y3y, )]
< llu = mapull-1llolly + vily — gl ldll + Iy — gllllel (17l + lyll)-

Then, from the inf-sup condition

82 —ql < LS SR
(82) B*lg — gl < Oiggx Nz

combined with (78), (47), we obtain
lp — Bl < C (v, u, )02 ||ul]:.

Recall that (w,q) (resp. (w,q)) satisfy the linearized Navier-Stokes equations (22)
about y (resp. §) with with forcing v, whose weak form in V read:

(83) a(w, ¢) + c(w;y, d) + c(y;w, ¢) = (v,¢) VoV,
(84) a(w, d) + c(w; 7§, ¢) + c(F;w,0) = (v,¢) Vo V.

By taking ¢ = w — w in the equations above and subtracting we obtain

—a(w — 0, w — W) =c(w; y;w — W) + c(y; w, w — )

85

(85) —c(w; g, w —w) — ¢(g; W, w — ).

We have
C(m;yw—@)—c(@;gj,w—w) :c(w,y y7w_w)+c(w_w>y7w_w>
c(y,w,wfﬁ)) 7C(g7w;w7w) :C(yfg;w,w w)a

where we used ¢(7; w — w,w — @) = 0 (see Lemma 2). Using these in (85), we obtain
viw —o|? = |e(y — §; w;w — ) + c(w;y — G, w — ) + c(w — ;G w — 0)].
From the continuity of the trilinear form ¢ and (16) we get
viw =i <M (ly = ghlwhlw - @1 + lwlily - Fhlw - @) + M@)w - 0|7
which leads to
(v = M@)lw — 5 < 2Mwlly - Fllw - .
Since [|mopull < ||lul|, T2ru € U, and so v — M(g) > 0; hence we obtain

):(7

- - ),(47),(78)
(86) lw =)y <Cly =ghlwly < CP7Julli]lv].

with C' depending on v, y, k, M, but not on h. To prove (81), we consider the weak
formulations of (83) and (84) in X

a(w, ¢) + c(w;y, @) + c(y;w, ¢) + b(g, ¢) = (v,0) Vo € X,
a(w, §) + c(w; §, ¢) + c(J; 0, 9) + b(q,¢) = (v,0) V¢ € X,
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from which we obtain

= —G/(U}—’IIJ7¢) _C(w7y_g7¢) —C(’U}—QI},?,Q&) _c(va_wad))
—cly—yw,9), VoeEX.
Thus, V¢ € X

(g = ,9)| < Cloh (Jw — @y + [w — @1 (Jyly +[511) + [y — gh(jw]s + [@]1)) .
Using the inf-sup condition (82) we obtain
lg = qll < Clw —wly + |y = gh(jwl + [@h) + |w — @[ [yl + [7]1))
< Oy~ gl + s (1 + s +1910)

s
<Cly=ghllll < CAZ{lulflv]- 0

LEMMA 10. Let u e UN Xy, and y =Y (u), § = Y(mapu). Also, let v € X}, and
z=L*(y—ya), 2= L*(g—ya). Then there exists a constant C = C(u,yq) independent
of h such that

(87) Iz = 2|l < Ch?|ju])s.
Proof. Recall that z and Z are solutions of

a(z, ) + c(y; ¢, 2) +c(diy,2) = (Y —ya, ¢) VeV
a(z,¢) + c(y; ¢, 2) + c(¢:9,2) = (Y — Ya,¢) VP EV.

By taking ¢ = z — Z in the previous equations and subtracting them we obtain
vz —z3
<y —9,z2=2) +lcly—4:2=2,2)| + ez = Zy = 7, 2)[ + |e(z - 9,2 — 2]
< Cilly = glla-11z = 2l + ly = gl Iz = 2l (12l + ll2lh) + M(@)]= - 213,

which gives
(v = M@)|z = 27 < |z = 2[1(Cully = gll + lly = gl (2]l + [1]]1)-
Hence,

(78),(47)
|z =zl < ly = gl (C1+ Cally —wal + Csllg —wall) < Clu,ya)h®|lull1.

from which (87) follows immediately. d

LEMMA 11. Letu e UNXy, y =Y (u), yp = Yn(u). Also, let z = L*(y —yq) and
zn = Li(yn — yh). Then there exists C' = C(u,yq) independent of h so that

(88) lyn — vl < Cllull + lyally),
(89) Iz = znllx < CR*F|lull, k=0,1.
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Proof. We have
h ny &9 h
1yn = yall < lyall + llyall + llya = yall < Cllull + llyall + lya — yall
< Cllull + llyall + llya = Inyall < C(Nlull + llyall + 2llyally)-

For h < 1 this leads to (88). To prove (89), recall that z and zp, satisfy (31) and (70),
respectively. Let (Zy, pr) be the solution of

a(Zn, dn) + E(Yn; ns 2n) + E(Pn; Yn, Zn) + b(dn, pr)
(90) = (y — Yd, ¢h) v¢h S X}Oz,a
b(Zn,qn) =0 Van € Qp.

From (54)-(55), we have
(91) Iz = Zullk < Ch* *ly —yall, k=0,1.
By taking ¢, = z5, — zp, in (70) and (90) and subtracting the equations we obtain
vlzn = Znl3 + &(yn; 20 — Zn, 20 — Z1) + E(zn — 20 Yns 20 — Zn) + b(2h — Zn, pn — Pr)
= (y = yn> 20 — 2n) — (Ya — Yij, 20 — 2n),
which, by using (12) and (yq — y%, 2, — z,) = 0, simplifies to
v|zn — 2|} + &(zh — 203 Yn, 20 — Zn) = (Y — Yns 20 — Zn)-
Thus,
vizn = 2nl1 < ly — ynllllzn — 2]l + M(yn)l2n — 2.

Since v — M(yp) > 0, we obtain

(50)
lzn = znlle < Clly — ynll < Ch*|lull,

which combined with (91) proves the lemma. d

THEOREM 12. Given u € U N Xy, there exists a constant C = C(Q, u,yq) such
that

(92) I(Ef () = T (w))v]| < CR?|Joll Vo € X
Proof. Cf. (71) and (77),
Té’(u) — Hg(u) = Aop(mopu)map — Ap(u) + Cop (manu)map, — Cp(uw).
We first estimate

Agp(mopu)mon — Ap(u) = [Agp(manu) — A(mapu)]mon + A(mepu)(mon — 1)

93
(93) + A(mapu) — A(u) + A(u) — Ap(u).
For any v € X}, we have

|(A(u) = Ap(uw)v,v)| = [(L*Lv — Ly Lyv,v)| = [[|Lo]]* = [[ Lol
< = Lol (ILoll + (| Luol)) < CR?|jo]l?,
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which implies
1(A(u) = Ap(u))o]| < Ch2|lv]],
since A(u) — Ap(u) is symmetric on X},. Similarly, it can be shown that
1(Azn (m2nu) — A(mapu))manv]| < CR?||u].

For the second term in (93) we have

(60)
| A(manu) (wan — ol = [|IL* (monu) L(wanu) (man — Dov|| < Ch?|Jo]].
Finally, we have
[(A(mopu)v — A(u)v,v)| = [(L* (mapu) L(mapu)v — L* (u) L(u)v,v)]
= || L(mnu)v||> = | L(w)o|?| < |(L(ranu)v — L(w)o|| (| L(rznu)oll + || L(u)v]))
O
< Ch*||ull1][v]],

which implies
[(A(manu) — A(u))o|| < Ch|v]].

Combining this with the previous estimates we obtain
(94) 1(Azn (manu) — Ap(u))] < Ch?|jv]].
Next, we estimate

Cop(mapu)map, — Cp(u) = (Cop(manu) — C(mapu))map + C(mapu) (mwop — I)
+ C(mapu) — C(u) + C(u) — Cp(u).

We begin by estimating the term [|[C(u)v — Cp(u)v||. Let y = Y(u), yn = Ya(u),
2= L*(y — ya), 2n = Lj(yn — y)- CE. (34) and (72),

(95)

(C(u)v,v) = —2¢(Lv; Lv, z) and (Cp(u)v,v) = —2¢(Lyv; Lypv, z3).
We have ¢(Lv; Lv, z) = é(Lv; Lv, z) since Lv € V. Therefore,

[(C(uw)v — Cp(w)v,v)| = |2¢(Lv; Lv, 2) — 2¢(Lpv; Lyv, zp)|
< |e(Lw; L, z) — e(Lpv; Ly, z)]
+ |e(Lv; z, Lv) — c(Lpv; zp, Lpv)|.

The first term in the inequality above can be bounded by

|e(Lpv; Lpv, z1) — ¢(Lv; Lo, 2))|
< |e((Lp, — L)v; Ly, zp)| + |e(Lv; Lpv, zp, — 2)| + |e(Lv; z, (Ly, — L)v|,
where we used ¢(Lv; (L, — L)v, z) = —c(Lw; z, (Lp, — L)v), since Lv € V.
We have
le((Ln, — L)v; Lpv, 21|

< e((Ln — L)v; (L, — L)v, 2p)| + [e((Ln — L)v; L, zp)|
< (Ln = L)l [(Ln = L)vllullznlly + |(Ln — L)v[[[[Lol2]| 252

(

|

|
51,62) G L (89 o
< CR7plPflznll < CRZ0|Pllyn — yall < Clu,ya)h”|v]%,

—~
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and

|e(Lv; Lpw, zp — 2)| < |e(Lv; (L, — L)v, zp, — 2)| + |c(Lv; Lo, zp, — 2)|
< Lolll[(Ln = L)ollallzn = zll + CllLo[l1 [ Lo]l2]|zn — 2]
(51),(19),(89) (88)
< OR?|lPllyn —will < Clu,ya)h?|lv]|*.

Combining these estimates with

(25),(52)
le(Lv; z, (L — L)o)| < C[[Lolh ||zl l|(Ln = LYol < C(u,ya)h?|v|%,

we obtain
|c(Lyv; Liv, z1,) — ¢(Lv; L, 2)| < C(u, ya)h?||v|)?.
Similarly,

|c(Lpv; zn, Lpv) — e(Lv; z, Lo)|
< |e((Lyp, — L)v; 2, Lpv)| + |c(Lv; zp, (Lp, — L)v)| + |e(Lv; L, z — zp,)]
< |e((Lp — L)v; zp, — z, Lpv)| + |e((Lp, — L)v; 2, Lpv)]
+ |e(Lv; zp, — 2z, (Lp, — L)v)| + |e(Lv; z, (L, — L)v)| 4 |¢(Lv; Lu, 2 — z,)]
< (L — Dolillzn — 2l Zavlls + Cll (L — Dol Zavll
+ I Lolallzn = 2l I(Zn = Lol + Cll Lol [2]l2]| (Zn = L)v]|
T ot ol

Using the same approach, it can be shown that

+ Ol Lol Lol[2]|z = znll

[(Con (m2n1) — Cmonu)mapo|| < Ch?|lv].
Let z = L*(Y (manu) — yq). The third term in (95) can be bounded as
[(C(mopu)v — C(u)v,v)| = 2|e(Lv; Lv, z) — ¢(Lv; Lv, 2)| = 2|c(Lv; Lv, Z — 2)|
(19)
< CllLollalLollz]|z = 2| < Cllvl*|1z - 2|

(87) 5 5
< Clu, ya) b~ [[ull[[o]]".

Finally let w = (mop, — I)v. With L = L(mpu), we have

[(C(manu)(m2n — T)v, )
=|((Lw-V)z — (VLw) 2, Lv)| < |((Lw - V)Z), Lv)| + |(VLw)" 2z, Lv)|

= |e(Lw; z, Lv)| + |e(Lv; Lw, Z)| s c(Lw; z, Lv)| + |e(Lv; 2, Lw)|

(11) ) © ) (25) o 1o

< CllLwlll|z]l2l| Lol < CRollllZl2llv]l < C(u, ya)h”[lv]|*. O
To assess the quality of the preconditioner we use the spectral distance introduced
in [6], defined for two symmetric positive definite operators T7,Ts € L(V}) as

(Thw,w)

1
! (Tyw, w)

(96) dp(T1,T5) = sup
weVp\{0}
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COROLLARY 1. Let u € UN Xp,. If Cp(u) is symmetric positive definite then

(07) ﬂHHMJﬁwné%W,
for h < ho(8,Q,L).
Proof.
(M) | _c B2 o] L0
{Ewoo) | = BT+ 511 Lnell? + Ca(wyo,0)) = B

Assuming CB871h2 = a < 1, and 0 < h < hg. Hence Tﬁh(u) is positive definite and

sup |1 (T (W, v) < [In{1l = o) M
p |In— < sup .
veX,\{0} Hg (u)v,v) « vex\{0}| (Hg(w)v,v)
< Mg}ﬂ < ghQ,
a B B

where we also used that for o € (0,1), x € [1 — o, 1 + & we have

[In(1 — )

In(1+ «) ||1—x\ 0
— .

1—2| <|lnz| <

4.2.2. Analysis for the case of mixed/pressure control. Recall from (73)
that in the case of mixed/pressure control, the discrete Hessian takes the form

Hg(u)v = Bv + v, Apv + vpBrv + éh(u)v,

where By, = M} M}, and A, = L} L, as in (71). Following the definition in (75), the
two-grid preconditioner takes the form

(98) T[}(u) = (BI + 7y Aap (mant) + vp Ban (manu) + Cop (manw))man + B(I — Tap).

LEMMA 13. Letu € UNXy andy =Y (u), p = P(u), y = Y (manu), p = P(manu).
Also, let v € Xp, and 2 = L(vy(y — ya), ¥p(Pa — p)), £ = L(vy(¥ — Ya), Y (pa — D)),
with L defined in Theorem 8. Then there exists a constant C = C(u,Yd, Pd, Yy, Vp)
independent of h such that

(99) I1Z = 21 < Chljul) /2.

Proof. Recall that (Z, p) is the solution of (35), and (2, p) satisfies

(100) a(2,0) +c(y; ¢, 2) + c(¢; Y, 2) + b(d, p) = V(U — ya, ) Yo € X,
b(2,q9) = (P —pa-q) Vg€ Q,

By subtracting (100) from (35) we obtain
a(g_éaé) +C(y7¢?2_2) + C(¢7y72_2) +b(¢7ﬁ_ﬁ) =
YWy —9) + e -y, 2) + c(d59 — v, 2)
b(gf an) = Vp(pfp)a V(rb S Xaq S Qa
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which represents the weak form of

~VAE=2) = (y-V)(E=2)+ (V) (F=2) + V(5= p) = (y — ) (( y)-V)2
(

Using (65), we get
(101) Iz = 2]l < Cloylly = 7l +wllp = Bl + 1y = 7) - VI2I + [(V(y = 7)) " 2]).
From (21), we have

8, (47),(69)
Iy —9)- V)2 < Clly — gl HVZH Ch2 (w17 = yall + 717 = pall)-

Of the four terms in the right hand side of (101), only the last is of order one in h:

1V — )72 < IV(y — D) lusoEl @) < CIV Y — D121V — a)172)14]h
(10),(78),(47),(65)
< Cuhlluly (15 — yal + 1P — pal))-

Using these estimates together with (78), (79), (47) in (101) we obtain
. 1/2 _ _
12 = 2l < C@hlluly* (v 117 = all + 115 — pal)- 0

THEOREM 14. Let u € UN X}, be so that p = P(u) € Wa2(Q). If pg € Wy ' ()N
Q, then there exists a constant C' = C(Q,u,Yd, Pd, Yy, Vp) Such that

Proof. For any u € U N X}, we have

(Hg(u) - Tg(u))vH < Ch|lv|| Vv € Xp,.

Th (u) — Hp(u) = v, (Aon (manu)mon — Ap(u)) + vp(Ban(m2nu)mon — Bn(u))
+ ézh(ﬂghu)ﬂ'zh — éh(u)

We use the same approach as in the case of velocity control only. We have already
shown in (94) that the first term is O(h?||v||). The second term is estimated similarly:

(102) Bop(manu)mo, — By(u) = [Ban(mopu) — B(mopu)]men + B(mapu)(mon — 1)
+ B(thu) — B('LL) + B(U) — Bh(u)
For any v € X}, we have

|(B(u) = Br(w))v,v)| = [(M*Mv — My Myv,v)| = |[[Mv][* || Myl
< [Mv — Myo||(| M| + | Myol]) < Chljv|l?,

where we used (53) and (58). Similarly, it can be shown

| (Bap (manu) — B(mapu))v|| < Ch|v||?, Vv € Xp.
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The second term in (102) can be bounded as

(61)
(103) | B(manu)(man — Do = [|M* (m2nu) M (monu)(mon — Dol < Chllv|.
Finally, we have

(B(m2nu)v — B(u)v,v)| = [(M" (manu) M (manu)v — M* (u) M (u)v, v)]
= |IM (mapu)v]|* — || M (w)v]|?|

< (M (manu)v — M (w)ol|([| M (wanu)v]| + | M (u)ov]]) b Ch2||ul1 ][],

which gives
(104) I(B(manu) — B(u)v|| < Ch?|full1[Jv]|-
Next, we estimate

[égh(ﬂghu) — CN(ﬂghu)]ﬂgh + é(ﬂ'ghu) (mon, — 1)

Cop (manu)map, — Cp(u) =
+ C(manu) — C(u) + C(u) — Cp(u).

(105)

We first estimate the term ||C(u)v — Cp,(u)v||, and recall that

(C(u)v,v) = —2¢(Lv; Lu, Z) and (Cp(u)v,v) = —2&(Lyv; Lyv, 2),

with 2 = L(vy(y = ya), %(pa — P)); Zn = Ln(vy(yn — y), 7 (0} — pn)), with the
operators L and Ly, as defined in Theorem 8. Thus,
|(C(u)v — Ch(u)v,v)| = |2&(Lv; Lv, 2) — 2&(Lyv; Lyv, 21)|
< |e(Lwv; Lw, 2) — ¢(Lpv; Lyv, 23|
+ |e(Lw; 2, Lv) — ¢(Lpv; 2, Lpw)|.

The first term in the inequality above can be bounded by

|e(Lpv; Ly, 2R) — e(Lv; Lv, 2)| < |e((Ly, — L)v; Lpv, 2,)| + |e(Lv; Lpv, 2 — 2)|
+ |e(Lw; 2, (Ly, — L)v|,

where we used ¢(Lv; Lpv — Lv, 2) = —c¢(Lw; z, Lyv — Lv) since Lv € V. Thus, we have

|e(Lpv; Lpv, Z) — ¢(Lv; Lo, 2)|
< C(|Lv = Lpolu[ILavll | Zlly + [[Loflu [ Lavll[[Za = Zll0 + [|Lo]l1 |2l | Lav — Lolly)
(51),(64) 5

< Chlloll"(wlly = yall + wllp = pallypo)-

Note that we have used (64) also for ||Lpv||; < C||v||, since Lpv = Ly (v,0). Also,

|e(Lpv; Zp, Lpv) — c(Lw; 2, Lv)| < |e((Ly, — L)v; Zx, Lpv)| + |e(Lv; 2, (Ly, — L)v)|
+ |c¢(Lv; Lv, Z — Z)|
< Lnv = Lollu|[Znll [ Lavll + [ ZolalZn 1] Lav = Lofly
+ ILolal[Lolll[Z = Znlls < Chllvll(wlly = yall +vpllp — pallyy0)-
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Similarly, it can be shown that || (Con(manu) — C(mapu)mapv|| < Ch|jv||. To estimate
the third term in (105), let Z = L(v, (Y (m2nt) — ya), Yp(pa — P(marw))). Then

|(C(manu)v — C(u)v,v)| = 2|e(Lv; Lv, 2) — ¢(Lv; Lv, 2)| = 2|c¢(Lv; Lv, 2 — Z)|

R () o9
< OlLolillz =zl < CllolPllZ = 2l < Clu, ya, pa; vy W) hllv]I*.

Finally, let w = (map, — I)v. With L = L(mapu) we have (see (39))

< |((Lw - V)Z), Lv)| + |(VLw)T z, Lv)| = |e(Lw; Z, Lv)| + |¢(Lv; Lw, )|
= |e(Lw; 2, Lv)| + |e(Lv; 2, Lw)| < C||Lw|[|[Z]]2]| Lv]|

©0) _ - (62) .
< Ch|wlllzllzlloll < C(u,ya, pas vy, vp)R7[l0]|

|(C(manu)(man — v, v)| = |((Lw - V)Z — (VLw)Tz, Lv)|
|
|

which combined with the other estimates yields the conclusion. ]

COROLLARY 2. Let u € U N Xy, If Cp(u) is symmetric positive definite then

(106) d(Hf (u), Tf (u)) <

| Q

h,

for h < ho(B,9Q,L, M, L).

REMARK 3. The two-grid preconditioner can be extended to a multigrid precondi-
tioner following essentially the same strategy as in [7], and the analysis is extended in
a similar fashion to show that the multigrid preconditioner satisfies the estimates (97)
and (106). Suffice it to say that the correct multigrid preconditioner has a W-cycle
structure, while the associated V -cycle gives suboptimal results; furthemore, the coars-
est level has to be sufficiently fine in order for the optimal quality to be preserved.

5. Numerical results. We present a set of numerical results to showcase the
behavior of our multigrid preconditioner in the Newton iteration of (43) on Q = (0,1)2.
We consider uniform rectangular grids with mesh sizes h = 1/32,1/64,1/128,1/256,
and we use Taylor-Hood Q32-Q; elements for velocity-pressure and Qs elements for
the controls. The data is given by y? = Y, (up), p% = Pu(up), with uj, being the
interpolant of the target control u(x,y) = [103(sign(y — 0.9) + 1)(y — 0.9)%,0] (see
Figure 1); the velocity field resembles one obtained from a lid-driven cavity flow. The
Newton iteration is stopped when HthHoo < 10719 On the coarsest grid at h = 1/32
we use a zero-initial guess for the Newton solve, while for subsequent grids we start
the iteration using the solution from the coarser problem. The linear systems at each
iteration are solved in two ways: first we use conjugate gradient preconditioned by the
multigrid preconditioner (MGCG) (see Remark 3), with base cases hy = 1/32 or 1/64,
depending on necessity. Second, we solve the same systems using unpreconditioned
conjugate gradient (CG). The reduced Hessian is applied matrix-free using (71)—(73).
Obviously, the Hessian-vector multiplication (matvec) is the most expensive operation,
as it essentially requires solving the linearized Navier-Stokes system twice. The goal
is to show that, as a result of multigrid preconditioning, the number of matvecs at
the highest resolution is relatively low compared to the unpreconditioned case.

We present in Table 1 results for low and in Table 2 for moderate Reynolds
numbers, and we compare velocity control (v, = 0) with mixed velocity-pressure

control with varying ratios of the two terms in J; (v, =1, v, = 1074,1073). As for
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the regularization parameter we let 3 = 10~%,107°. For each of the twelve parameter
choices and for each h = 1/64,1/128,1/256 we report the number of iterations of the
MGCG/CG-based solves for each Newton iteration as well as the total (added) wall-
clock time of the linear solves. For example, in the top left compartment of Table 2,
we show the case v = 0.01, v, = 1,7, = 0 (velocity control only), 8 = 10~* with
resolutions 1/64,1/128,1/256. At resolution h = 1/256 two Newton iterations were
required with CG necessitating 382 and 274 iterations, with a total time of linear
solves of 11.4 hours, while the four-grid MGCG needed 6 and 4 iterations for a total
of 0.58 hours, meaning almost twenty times faster. Note that at the coarsest level
we actually build the Hessian at each Newton iteration and invert it using direct
methods, the time of this operation being included in the reported wall-clock time.
The relative tolerance for both CG and MGCG is set at 1078.

The tables indicate a behavior that is standard for the multigrid preconditioner
presented in this work, and which is consistent with the analysis. First we notice that
unpreconditioned CG is scalable, in the sense that for each case the number of CG
iterations is bounded with respect to mesh-size (the wall-clock times suffer due to the
fact that we used direct solvers for the linearized Navier-Stoles solves in the matvec).
The MGCG instead shows an efficiency that increases over CG with decreasing h,
measured both in terms of number of iterations and wall-clock time, and this can
be seen for all the velocity control cases, and for the mixed control cases with base
case hg = 1/64 at v = 0.1 (see Table 1). As usual with these types of algorithms,
the lower order of approximation for the mixed/pressure control case leads not only
to a slightly higher number of MGCG iterations, but also requires a finer base case;
for all the mixed velocity-pressure control problems, the four-grid preconditioner at
resolution h = 1/256 (base case hg = 1/32) led to a divergent iteration. However,
the base case choice hy = 1/64 appears to be sufficient when v = 0.1. However, for
the higher Reynolds number case, while we did not encounter divergence with base
case hg = 1/64, it is conceivable that it may still be too coarse, that is, it will lead to
divergence at higher resolutions. We should point out that we purposefully selected
a set of parameters that exhibit a variety of behaviors expected from these types of
algorithms. Yet we find it remarkable that whenever MGCG converges, it does so
significantly faster than unpreconditioned CG, with significant wall-clock savings.

6. Conclusions. We have developed and analyzed a two-grid preconditioner to
be used in the Newton iteration for the optimal control of the stationary Navier-Stokes
equations. Under the natural assumption that the iteration starts sufficiently close
to the solution it is shown that the preconditioner has a behavior that is similar to
the optimal control of the stationary Stokes equations [7]. While the extension to
multigrid is not explicitly discussed due to the similarity with the Stokes-control case,
numerical results confirm that the behavior is consistent with the analysis, and can
lead to significant savings over unpreconditioned CG-based solves.
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