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Abstract

This article aims at analyzing the observability properties of time-
discrete approximation schemes of abstract parabolic equations 2z + Az =
0, where A is a self-adjoint positive definite operator with dense domain
and compact resolvent. We analyze the observability properties of these
diffusive systems for an observation operator B € £(D(A"), Y) with v <
1/2. Assuming that the continuous system is observable, we prove uni-
form observability results for suitable time-discretization schemes within
the class of conveniently filtered data. We also propose a HUM type al-
gorithm to compute discrete approximations of the exact controls. Our
approach also applies to sequences of operators which are uniformly ob-
servable. In particular, our results can be combined with the existing ones
on the observability of space semi-discrete systems, yielding observability
properties for fully discrete approximation schemes.

Keywords: Time discretization, Observability, Controllability, Parabolic equa-
tions, Filtering techniques.

Mathematics Subject Classifications: 35K05, 93B05, 93B07, 93B40, 93C55.

1 Introduction

Let X be a Hilbert space endowed with the norm |-||, and let A : D(A) —
X be a positive definite self-adjoint operator with dense domain and compact
resolvent.

We consider the following abstract system:

A+ Az(t) =0, te[0,T], 2(0)= z. (1.1)
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Here and henceforth, a dot (*) denotes differentiation with respect to the time
t. The element zy € X is called the initial state, and z = z(t) is the state of the
system.

Such equations are often used as models for diffusive systems and especially
heat equations.

Assume that Y is another Hilbert space equipped with the norm ||-||,.. We
denote by £(X,Y") the space of bounded linear operators from X to Y, endowed
with the classical operator norm. Let B € £(D(AY),Y), with v < 1/2, be an
observation operator, and define the output function

y(t) = Bz(t). (1.2)

To give a sense to (1.2]), we will assume that B is an admissible observation
operator, i.e. for every T > 0 there exists a constant Kp > 0 such that any
solution of system (1.1) with initial data zy € D(A) satisfies

T
2 2
/O B2 dt < Kr 2% - (1.3)

Under this assumption, the output function y in is well-defined as a func-
tion in L2((0,T);Y) for any solution of with initial data zy € X.
Actually, this property is automatically satisfied when B € £(D(AY),Y)
with v < 1/2 (see, e.g., [25] and Theorem below), which we will always
assume in the following.
The exact observability property for system — can be formulated as
follows:

Definition 1.1. System (L.1)-(L.2) is exactly observable in time T* if there
exists k. > 0 such that any solution of system (1.1) with initial data zy € X
satisfies

.
b (T % < / B2 ()| dt. (1.4)

Moreover, system (1.1)-(1.2)) is said to be exactly observable if it is exactly ob-

servable in some time T* > 0.

Inequalities and are relevant in controllability theory due to the
duality argument given by the Hilbert Uniqueness Method (HUM in short), see
[18] and Section

In the following, we assume that holds for the continuous system. Such
results have been proved, often by means of Carleman estimates, for various
models including the heat equation [10, 12, [16], the Stokes equations [9], and
some other singular models such as [3] [7} 20, 24].

This article aims at studying the admissibility and observability properties
for time-discrete approximation schemes of (1.1)-(1.2]), and corresponding con-
trollability properties.



To be more precise, we consider a linear time-discretization of (1.1))-(1.2)),
which takes the general form

_p.k
R y" = B2", (1.5)

{ ZF1 = TAtZk, ke N, k
where At > 0 is the time-discretization parameter, z* is an approximation of z
at time kAt, and Ta¢ is an approximation of exp(—(At)A), in a sense we will
make precise below.

Since we assume A to be a positive definite self-adjoint operator with com-
pact resolvent, its spectrum is explicitly given by an increasing sequence (£t;)jeN
of positive real numbers with lim y1; = 400 and corresponding eigenvectors (®,);

J

such that
A@j = [J,jq)j.

Besides, one can further impose the sequence (®,);en to be an orthonormal
basis of X.

We can now present more precisely the assumptions on T ;. We shall assume
that the discrete operators T o preserve the eigenvectors, and that there exists
a function f : [0, R) — R, such that, for any At > 0,

TAt(Dj = eXp(—(At)Aj,At)(bj,

1.6
where Aj At = Aitf((At):“j)a 0

Vj e N, s.t. < —
J y S g AL

or, in a more concise form, Ta; = exp(—f((At)A)). Such assumptions are
of a very general nature and are satisfied for many time-discrete approxima-
tion schemes, for instance the Euler implicit and explicit methods, the Crank-
Nicolson scheme, the 6-methods, the Runge-Kutta discretizations... see, e.g.,
the textbook [4] and the examples presented in Subsection In other words,
the function f describes the action of a given numerical method, and R corre-
sponds to the limit of stability for the numerical method.
We also assume that f is smooth (actually C? is sufficient), and that

lim M

=1 and Vne (0,R), f(n)>0. (1.7)
n—0 7

The first assumption is equivalent to the consistency of the scheme. The second
one ensures that the numerical scheme damps out every frequency, which is
needed for numerical stability.

In the following, we assume that the discrete operators Ta; satisfy these
conditions.

We investigate the admissibility and observability properties which are needed
for controllability purposes (see [I8] and [27] 2§]).
o Uniform admissibility: To find positive constants T" and K7 such that for all
At > 0, any solution z of with initial data zy in an appropriate class X



satisfies
[T/ A4

At By < Krlzollk (1)
k=0

Note that, using that k& — ||zk||§( decays, one easily checks that, if holds
for some (T, K7), it holds as well for any time T, taking K7 = K4(1 + T/T).

e Uniform observability: To find positive constants T and k., such that for all
At > 0, any solution z of with initial data 2y in an appropriate class X,

satisfies
[T/ At]

« 2 2
s Her /AﬂHX <At > ||BF (1.9)

Of course, our interest is to make the class X as big as possible. However,
Xat = X is out of reach in general, even when R = oo (see [26]). But at least
we want XAy —a¢0 X in some sense, in order to recover the admissibility and
observability properties and (|1.4)) of the continuous system when At — 0.

We emphasize that inequalities 1} shall hold uniformly in At. In-
deed, this is needed for controllability issues to ensure the convergence of the
discrete controls (see [28] and the examples therein). Precise statements will be
given in Section [

It is by now well-known that discretization processes may create high fre-
quency spurious solutions which might lead to non-uniform observability prop-
erties.

For time semi-discrete approximations of parabolic systems, the only work
we are aware of is [26], which is based on the spectral estimates proved in |16}, [17].
Using a standard duality argument, one can easily check that the results in [26]
read as an observability inequality similar to in a class of filtered data
in the special case where the operator A = —Ap is the Laplace operator with
Dirichlet boundary conditions in some smooth bounded domain 2 and B is
the restriction operator to w. In [26], we emphasize that it is also proved that
filtering the initial data is needed to obtain uniform observability results for
time semi-discrete heat equations.

Let us also mention that the space semi-discrete heat equation in 1-d has
been studied in [I9] using, as in [8], Miintz Széasz type theorem. In this case, ob-
servability properties hold uniformly with respect to the space mesh-size [19]. A
more general result has been derived in [I4], which provides a weak observabil-
ity inequality in a very general setting inspired by [I5]. The weak observability
property in [I4] suffices to derive an explicit numerical method for computing
approximations of exact controls for the continuous system. We will actually
follow the methodology in [I4] and derive weak forms of for time semi-
discrete systems, which still are relevant for the exact controllability problem.

Note however that the results presented below and in [I4] are more precise
than the ones in [I5] (see also [I]). These references are indeed dealing with
the linear quadratic regulator (LQR) problem, which rather corresponds to an
optimal control approach (in particular, the final point is not fix).



Note that the counterexample of Kavian in [28] also emphasizes the need of
filtering the initial data to obtain uniform observability results for space semi-
discrete approximations of the heat equation in the 2-d square.

Let us also mention that several works have been devoted to analyze ob-
servability and controllability properties for space semi-discrete wave equations
[13, 28]. In the context of time semi-discrete and fully discrete conservative
equations, we refer to [6], which deals with very general time-approximation
schemes for conservative linear systems, and closely related to the question ad-
dressed here.

Let us now introduce, for s € Ry, the following filtered space:
C(s) = span {(I>j : the corresponding p; satisfies p; < s} (1.10)

We are now in position to state the main result of our paper:

Theorem 1.2. Let A be a self-adjoint positive definite operator with dense
domain and compact resolvent, and B € £(D(AY),Y), with v < 1/2. Let Ty
be a numerical scheme satisfying (L.6) and (L.7). Also assume that system

(1.1)-(1.2) is exactly observable in some time T*. Set
8 =min{2,1 — 2v}. (1.11)

Then, given any 6 € (0, R), there exist positive constants Ks, ks and Cys such
that, for all At > 0, any solution z* of with initial data zg € C(d/At)
satisfies

) (77 /58] , . .
‘X <A Y |[B5 + Cs (A0 [1z0ll% < K llzol% - (1.12)

ks HZrT*/Aﬂ

The admissibility inequality in can be derived as in the continuous
case, see Theorem 2.2 We will also explain in Remark 23] why filtering the
data are needed when looking at the admissibility properties of .

Note that the observability inequality in is a weak form of ([1.9)), due
to the presence of the term (At)? ||ZO||§( We will explain in Subsectio why
such a term is needed in our general setting, even after filtering the initial data.

However the weak observability inequality is sufficient to derive an
efficient computational technique for controllability problems. This method is
inspired by previous works on space semi-discrete heat equations [I4] and on
Tychonov regularization techniques for wave equations |5, [TT] 28§].

One of the interesting features of our approach is that it can be applied
to families of operator which are uniformly observable. In particular, we can
derive uniform (in both space and time-discretization parameters) observability
properties for fully discrete approximation schemes under the condition that
the space semi-discrete approximation schemes are uniformly observable with
respect to the space discretization parameter.



We will present such applications derived for the finite difference 1-d heat
equation, for which observability properties hold uniformly with respect to the
space mesh size (see [I9]). We will also exhibit an example of application of
our results to the observability properties of fully discrete schemes derived from
the finite element method, for which, to our knowledge, only weak observability
properties have been proved so far in a general setting, see [14].

This article is organized as follows. In Section [2| we present some examples
of time-discrete schemes, which fit the abstract framework presented above, and
we state a discrete admissibility result. In Section [3} we prove Theorem [I.2] In
Section [l we show that Theorem [I.2] can be applied to derive controllability
properties. In Section [5] we present applications of Theorem to the study
of the observability properties of fully discrete approximation schemes of —
(1.2). Finally, we end up with some further comments.

2 Preliminaries

We will first present several well-known schemes which fit the abstract frame-
work proposed here. Second, we will derive some basic estimates on A; ¢, which
will be useful all along the paper. Third, we will focus on the admissibility in-
equality in the discrete setting and prove a precise admissibility result.

2.1 Examples of numerical schemes

This subsection presents several time-discrete approximation schemes (see for
instance [4] for the analysis of their convergence properties) which enter in the
abstract framework presented above in —. Routines computations are
left to the reader.

e The 0-methods: Set 0 € [0, 1]. The 6-method is given by

k41 _ Lk

At

& =A@+ (1-0)2F), keN, 20=z.

This is a generalization of the Crank-Nicolson method (6 = 1/2) and the Euler
methods (§ = 0 for the explicit Euler method and 6 = 1 for the implicit Euler
method).

The operator Ty is then given by

Tar = (I+0(A)A) (I — (1—0)(At)A).

Thus, the function fy is defined by

1 1+6n 1
lo,— ) =R n(—" " = ).
welitg) me e (2a) (R )

In particular, for implicit Euler method, § = 1 and Ry = co.



e The Runge-Kutta methods: Assume q¢ € N*. The Runge-Kutta time-discrete
schemes take the form of

q
2= 2R At Z bik; with k; = —A | 2% + AtZaijnj , Vie{l,..,q},

1<i<q Jj=1

with appropriate real numbers (b;)1<;<q and (a;j)1<i,j<q, verifying > ¢, b; = 1.
For instance, we can consider the (explicit) fourth-order Runge-Kutta method
given by ¢ =4, b=(1/6,2/6,2/6,1/6) and

0 0 0 O
1
s 0 0 0
(aij)i,j = (2) % 0 0
0 01 0
In this case, the operator T is defined by
(A1) o (AP 5 (A
Tar=1—(A1)A A° — A A
o (A0A+ = 6 & T 4
and the function f simply is
2 3 4
n n n
f[0,a] = Ry, 77'—>—hl<1—7]+2—6+24), (R=a),

where « is solution of 1 — § + %2 — g—z =0.
We refer to [4] for more examples of explicit and implicit Runge-Kutta meth-
ods.

2.2 Rough estimates on \j a;

We shall state some basic estimates:

Proposition 2.1. Given any ¢ € (0, R), there exist positive constants mg, Ms
and Ss such that for all 0 < p; < §/At, the estimates

Aj At

< Ms, ‘Aj,m — W

ms < < (At) S5, (2.1)

Hj
hold uniformly in At.

Proof. The first inequality is a consequence of assumption . Indeed,
guarantees the continuity of the function n — f(n)/n on (0, 6] extended by 1 at
n = 0, and this function does not vanish on [0, §].

The second inequality in is a consequence of Taylor’s formula. Indeed,
assumption (1.7) implies f(0) =0 and f/(0) = 1 and therefore

1 15 (At)
Njae =l = 25 () — St < sup {[f(O=5—
¢€[0,4]



2.3 Admissibility

For convenience, we introduce the Hilbert spaces X, = D(A®) for s > 0 and
Xy = X*, for s < 0, endowed, respectively, with the norms ||-||, defined, for

z= Zajq)j, by
J
2
213 = la;Pu3e
J

Note that, for s =0, Xo = X and [.|, = ||.|| x-
We now prove the following theorem, which in particular implies the admis-
sibility property stated in Theorem [T1.2]

Theorem 2.2. Assume that B € £(D(AY),Y), with v < 1/2. Then there
exists a positive constant Ky such that any solution of (1.1 with initial data
20 € X, _1/2 satisfies

/0 1B2(8)]2 < Ko llz0l>_1 - (2.2)

Besides, given any § € (0, R), there exists a positive constant K, which only
depends on ||B||£(D(AV) vy, [ and 8, such that for any A\t > 0, any solution z

of (L.5) with initial data zo € C(6/At) satisfies

(o)
DY (| B3 < Ko llzoll}—y 2 - (2.3)
k=0

Proof. The continuous case is classical and is left to the reader. It may also be
deduced from our result in the discrete setting.

Let z be a solution of (1.5)) with initial data zo = Z a;®; € C(§/At). Then
J

2k = Z a; exp(—(At)kXj at) P
wi <8/ At

In particular, for all £ € N, z* belongs to D(AY) since it is a finite combination
of eigenvectors of A. Thus

2 2 v
HBZkHy < Bllgpar).y) Z |a; 13" exp(—2(At)kAj ar).
wy<6/At
Therefore, inequality (2.3) holds uniformly in At within the class C(d/At) if,
for j such that p; At <6, the quantity

(At)p;
1 —exp(—2(At)Aj at)

At Z 1 exp(—2(At)kAj ar) =
k=0

is bounded uniformly in At (recall that, from (1.7)), for u; < §/At, X\j a¢ > 0).
This is indeed the case since the function n — n/(1—exp(—2f(n))) is continuous
on (0,4] and can be extended continuously by 1/2 in n = 0 due to (1.7). O



Remark 2.3. When R < oo, it is natural to consider only initial data in the
class C(8/At) for 6 < R. But, when R = oo, for instance for the Euler implicit
method, this condition might seem too restrictive. This is actually not the case.
For instance, if B = A2, then the continuous system li is admissible.
However, for the solution 2* = exp(—\; atkN)®; of (L.5), we have

, [T/ At] ok 2 1— 672T}\j’At
lz0]% =1 and At kzo HA P HX = (OO T3

But, with the Euler implicit method, (At)A; a¢ = In(1 + (At)p;), and then, if
it ~ 6, we have (At)Aj ar =~ In(1+6) and

[T/t , 5
At |avzH| = .
kZ:O lx a0 To /T 1002 60 70

This indicates that filtering processes are meeded in general to ensure uniform
admissibility properties, even in the case R = 0.

3 Observability

In this section, we prove the observability estimate in Theorem the admis-
sibility one being a consequence of Theorem Below, we present the proof of
Theorem using two lemmas whose proofs are postponed to Subsections
and [3:2 We will also comment our observability result in Subsection [3.3]

In the following, we shall make explicit all the dependences on the time
discretization parameter At, and then the constants will always be independent
of At.

Proof of Theorem[I.Z First, we introduce the linear operator Ax; defined by
Apt®; =X APy, Vi eN st At <R,
which satisfies the following property: for any zg € C(R/At),
exp(—(At)kAat)z0 = TR, 20. (3.1)

The first step of our proof establishes a link between the (time continuous)
semi-groups generated by —Aa; and —A.

Lemma 3.1. Assume that B € L(D(A”),Y) with v < 1/2.

Then, given any 6 € (0,R) and any T > 0, there exists a positive constant
Cs.1, which only depends on 6, T, f and ”B”E(D(AV),Y)’ such that for any
At >0, for any zo € C(6/At), the following estimates hold:

le 420205 < 2 le” T2 + Com (802 20l -
4 —tA_ ||? r —tApn, 2 1—2v 2 (3:2)
| Be onydtS 2 [ ||Be ZOHYdt—I—Cg,T(At) 2ol -
0 0



In a second step, we need to evaluate precisely the difference between the
continuous integral in (3.2)) and the discrete integral in ([1.12)).

Lemma 3.2. Assume that B € L(D(A”),Y) with v < 1/2.

Then, given any ¢ € (0, R) and T > 0, there exists a positive constant Cs ,
which only depends on 6, T, [ and ”B”E(D(AV),Y)? such that for any At > 0,
for any zp € C(0/At), the following estimate holds:

[T/At]

T
/ |Be-tAais |2 di <2at S |[BTh w02 +Csr (A [|2]% . (33)
0 k=0

The proof of Theorem [I.2] then follows directly from the combination of
Lemmas and and the observability property (1.4) for system ([1.1])-(1.2)
in time 7' = T™*. Indeed, if (1.4) holds, i.e. if there exists a positive constant k.
such that

2 T B 9
L= et

then, applying Lemmas and [3:2) with 7' = T*, we obtain the existence of
positive constants ks and Cs such that ((1.12) holds. O

ko lle”T Azo

3.1 Proof of Lemma [3.1]

Proof of Lemma[3d] In this subsection, we work under the assumptions of
Lemma [3.1] and 6 € (0, R) is fixed.
Expand zy € C(0/At) as zg = ZMAK& a;®;. Then for any ¢ > 0,

etz = g ajef”jtq)j, e sty = E ajef)‘jvmtfbj.
YA [YANAS)

Therefore, using the inequality
V(a,b) € R?p ‘e—a — e—b‘ <la— b|e—inf{a,b}7

and the estimates (2.1), we obtain, for any s € R,

2 2
‘ <e—tA . e’tAA’)zo < Z |aj|2N?s (e*tuj _ eft/\j,m)
S

YA
= Z |aj|2M?St2|“j_>‘j,At|2€_2ti“f{)‘j,maw}
VNS
< SE(At)? Z |aj|2'u?s+4t2672tp,jinf{m(s,l}' (3.4)
py A<

In particular, this implies

_ _ 2 o
|e™ "4 20 — e T A2 5| SS?(N)QTQHZoHiMSXtIL {u;*e 2uy mf{mé’l}}.
J

10



Since 1 +— n*e=2"*, with a > 0, is bounded on R, it follows that there exists
a constant C' such that

_ _ 2
e 420 — e T2 05| < CLAL)? |20l (3.5)
from which we deduce the first estimate in (3.2)).

To study the second estimate in (3.2]), we use B € £(D(A"),Y):

2 2
et < -

v

, t>0.

Hence, from (3.4) we deduce that

T 2
/ HB(e_tA — e_tAN)zOH dt
0 Y

T
< ||B||2£(D(Ay)’y)5§(ﬂt)2 Z |aj|2M?l/+4/ (t2€—2t,ug lnf{ma,l}) dt.
VNE) 0

But, for a > 0,

T 2
0< / et gy < =
0 a?

Therefore we obtain

T 2
[ o), a
0 Y
S3

2 12 2 2u+1
SIIBls(D(Av>,y>WM§<6|%| (At)*pi". (3.6)
J >

But, when (At)p; <6, ,u?”“(At)2 < §FLH(AL)72Y ) and then (3.6 implies
that there exists a constant C' such that

/ HB(e‘tA - e—tAm)zOH dt < C(AD) ||z % . (3.7)
0 Y
The second estimate in (3.2)) follows. O

3.2 Proof of Lemma [3.2

Proof of Lemma[3.3 First, let us recall the following classical estimates on Rie-
mann sums for a function g € W11(0,7T):

[T/At] [T/At]

/0 gtydt — At Y gkt < > // X{s<t}|9(s)| dsdt

k=0 k=0 pat, (k1) A82

T
< At/ 191 dt. (3.8)
0

11



Therefore, for any zg € C(§/At), taking the smooth function
9(t) = | Bexp(—tAns)zo|l3
in (3.8]), we obtain

T (T/Aﬂ ,
‘/ HBe*MNon2 dt — At HB@”“(A”ANZOH ’
v Y
0 k=0
T
< 2At/ ‘ (Be™ 5tz Be M8t A 20)y ‘ dt
0
T T
< %/(; ||B€_tAAt’ZOH3/ dt + Q(At)QA HBe_tAAtAAtZOHiv dt. (39)

But, according to Proposition for any z =}, a;®; € C(6/At),

2 2 ” H£ D(A ),Y)
|Bzlly < HB”):(D(Au),y) Z |aj|2N§V < Z‘ J‘ >\] At
J
It follows that the operator B is continuous from the space D(A%,) N C(d/At)
endowed with the norm HAVN . H to Y and its corresponding operator norm
X

is uniformly bounded with respect to At.
Therefore, from Theorem [2.2] there exists a constant K, such that

T
_ 2 y
(At)Z/ ||6 tAAtAAtZOHYdtS Ko(At)Z Z |a3| )\] Atl/z))\J A
0 i At<6
< KoM PN An? Y e Pecvt, (3.10)
i A<6

where we again used (21). Since v < 1/2, p3" 1 (At)? < 52 FH(AL) 2, esti-
mate (3.9) implies the existence of a constant Cs such that

1 T —tAn; 2
3 | Bt a
fT/Aﬂ
< At HBe_k(At)Amon + O (A ||zl% . (3.11)
k=0
and the proof of Lemma is complete, due to the remark in (3.1). O

3.3 Comments

On the necessity of the remaining term. An interesting case to be considered
corresponds to the case B = exp(—A). This operator B obviously is a smoothing
operator: for all v < 0, B € £(D(A4"), X).

12



In this case, the continuous model (1.1)) is exactly observable in any time
T* > 1, since

2
HeiTA(Zaj(DO Hx = _laPe™2mT,
4 7AJ7tA r g€ M —ou,T
/0 He e ( Ej ajq)j)HX dt = E la;| 20 (1—e ).

But in the discrete case, this is more intricate:

2
e (B as®s )| = Slaservert,
- X -
J J

T/At )
o8 o (S
r= g ) 205,0¢T
1 —e™tae
_ 2 —2u;
- Z |a "™ (At) (1 — ezAj,At(At)) '
j

Hence, when considering for instance the Euler implicit method, and p; At ~ ¢,
which corresponds to A\j a¢At >~ In(1 4+ §), we have

- 2 2
e TAAf,(I)jHX ~ exp <AtT1n(1 + 6)) )

T/At )
. 20 (At)
A_—k(A)A H - w0y Ay
At ];:O He e D, exp( t) T=1/a 10

Therefore, in that case, cannot be satisfied uniformly with respect to At
in the class C(6/At) for any 6, T such that § > T1In(1 + §). These explicit
computations actually show that, in this case, there exist positive constants Cs,
Cy,s and ks such that, for zgVC(5/At),

) [T /A1) ) )
LSO YT [IBFy 4 Coem o Az

ks || 1T/ A0

whereas our results yield a remaining term of the form (At)?2 ||zo||§(
To sum up, this example shows that, in general, a remaining term in (1.12)
cannot be avoided.

The case R = oo and B € £(X,Y). In that case, if we further assume that
lims_, o, f(d) = 400, we can prove that holds uniformly with respect to
the time discretization parameter At > 0 for any solution of without any
filtering condition. Under this assumption, the admissibility property in
is obvious since B is continuous on X.

Let us now deal with the observability inequality in (1.12)). Choose first
0 =1 and apply Theorem Then, consider a solution z* of (1.5 with initial

13



data zo € X. Define m,, as the orthogonal projection in X on C(1/At). Then
(1.12) applies to Wl/AtZk. But
[T/ At ) [T/ At ) [T /At )
pt Y [Bryetl <200 Y [|BHEv200 Y |BU-mpe)
k=0 k=0 k=0

and then we only have to check that there exists a constant C' such that

[T/ At]
" 2 2
max |1 =m0y 00 ™2 a0 S BU = mya) b < G0 2ol

(3.12)
Writing zg = Zj a;®;,

[0 =myanetly = 32 lafPe?anner

piAt>1

But, since Emf = +oo and f is strictly positive on R, inf[; ) f = ¢ > 0 and
o0

then

2 _ _
1T =m0y < D0 a7k < e |20l ,
p,jAtZI

which easily implies (3.12)).

4 Controllability

In this section, we apply Theorem[I.2)to derive controllability properties for time
semi-discrete schemes. We first recall briefly how to obtain controllability results
from — in the continuous setting. Then we modify the methodology in
the continuous case to deal with the time semi-discrete one.

4.1 The continuous setting

Let us consider the following controllability problem: Given uy € X, to find a
control function v € L?((0,T);Y) such that the solution of

u+ Au= B*v, te(0,T), u(0) =up € X, (4.1)

satisfies

u(T) =0. (4.2)
This problem might be solved for several v € L?((0,T);Y), and it is then natural
to try to find, among all possible controls, the one of minimal L?((0,7);Y)-

norm. This control is the so-called HUM-control vy, (see [18]), and can be
computed as follows. Consider the functional, defined for ¥»r € X by

1

Jr(Yr) = 3

T
/0 IBY@IZ dt + ((0), o) (4.3)

14



where 1(¢) is the solution of the adjoint (backward) equation

Y—Ap=0, te(0,T), (T)=1vr. (4.4)

When estimates (1.3)-(1.4) hold, the functional Jr is well-defined, continu-
ous, strictly convex and coercive with respect to the norm

T
ol = [ 1BOI d.
0

We thus define X as the completion of X for [|-|| ,,. On X, using the ad-
missibility inequality and the density of X in X, we can define a map
©: X — L2((0,7T);Y) which coincides on X with the map 7 — B (t). Com-
bined with the observability inequality which guarantees that the map
which associates 17 € X to ¢(0) is continuous, we can thus consider the func-

tional Jr in (4.3) on X.

Now, the functional J7 is coercive on X and thus the existence of a minimizer
pr € X for Jp is guaranteed. The HUM-control is then explicitly given by

Vrua(t) = Opr. (4.5)

Note that, when pr € X, the HUM control is then simply given by v () =
Bp(t), where ¢ is the corresponding solution of (4.4)).

4.2 The time semi-discrete setting: Results

In this subsection, we propose a numerical method which computes a discrete
approximation of an exact control for the continuous system . For this
purpose, it is natural to consider the controllability properties for the semi-
discrete problem:

uFtl = T A + (At)m;/AtB*vatl7 0<kAt<T, ul = uo,At,  (4.6)

where § € (0,R), the operator 75/, is the orthogonal projection in X on
C(d/At) and ug a¢ € C(6/At) is an approximation of ug € X. In the following,
6 € (0, R) is fixed.

Assume that the system — is exactly observable in some time 7.
In the following, we fix T = T™.

Following the methodology of the continuous setting, we introduce, in the
same spirit as in [14], the functional Jp Ay, defined for ¢p € C(6/At) by

LY

Trawr) =50 S0 [BEI + 5008 el + (90 u0ne)y (47)
k=1

where ( is as in ((1.11)) and ¥* denotes the solution of the backward problem
O =Ta" o<k < (T/AL, WA =y, (4.8)

Then the following proposition is an easy consequence of Theorem

15



Proposition 4.1. For each At > 0, the functional Jr a; defined in has
a unique minimizer or ay € C(6/At).

Moreover, setting ok, the corresponding solution of and v, = Bok,,
the solution of @ satisfies

ul /8 = 75 ) 188 = —(At)P o s (4.9)

Besides, there ezists a positive constant C' such that for all At > 0,

At Ry 2 1
> 2 IBeklly + 5807 leradiy < € lluo.adlk - (4.10)
k=1

This proposition gives an approximate controllability result for the discrete
schemes. But the size of the error done on the final state (the target state here is
0) is of order (At)%/2, and goes to zero when the time discretization parameter
At > 0 goes to zero.

The proof of Proposition is based on the HUM duality process, and will
be described in the next subsection.

It is natural to think that, if the continuous system — is exactly
observable and if ug a; converges to ug in X, then the sequence of discrete
controls va; given by Proposition converges to a control for (4.1). We will
prove that this is indeed the case, up to extractions.

To state our results properly, we need to introduce the classical extension
operators Ea; which extend discrete functions fa; = (f*)o<kar<r as piecewise
affine continuous functions on [0, T':

fk+1 _ fk i
Ene(far)(t) = (At) (t — kAE) + f7, Vit e kAt (k4 1)At].
Theorem 4.2. Assume that B € L(D(AY),Y) with v < 1/2 and that system
- is exactly observable in some time T. Consider ug € X and (uo,a¢)
a sequence of elements of X such that ug ny € C(6/At) for all At > 0, and
(up,at) — ug in X as At — 0. For At > 0, let var be the discrete control
computed in Proposition [{.1]

Then the sequence (Eatvag) is bounded in L?((0,T);Y) and any weak ac-
cumulation point v in L*((0,T);Y) of the sequence (Eaivat) is a control for
. Besides, the corresponding solutions (uat) of (@ converge in the fol-
lowing sense:

Enrunt A:)() u, in C([0,TT; X—1/2),
Entupy — u, in L=((0,T); X) — ws,
At—0

where u satisfies (4.1)) and (4.2)).
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4.3 Proof of Proposition 4.1

Proof of Proposition[{.1 For any At > 0, the functional Jr s+ defined in
is obviously strictly convex from (1.12). Moreover, from Theorem Jr. At
is coercive, and therefore has a unique minimizer ¢ a¢ in the closed (finite
dimensional) vector space C(6/At).

To get the uniform bound , we use that

JT,At(SOT,At) < JT,At(O) =0,

which obviously implies due to Theoremand the uniform observability
inequality .

Since @p a¢ is the minimizer of Jp a; in C(6/At), the Fréchet derivative of
Jr a¢ vanishes at ¢ ;. This implies that any solution of with initial data
Y € C(§/At) satisfies:

[T/t

0=At Y (Bek, BYF), + (A1) (r,oran)x + (0 u0,a0) 5 - (411)
k=1

Now, let us consider a solution u of (4.6). Then for all 1, we have

LT/ At

<w[T/Aﬂ7u[T/Aﬂ> o <wo,uo> _ Z <wk+1,uk+1> _ <wk’uk>
| T/ At =
= Z <wk+1, TAtuk + (At)?T(;/AtB*UkA—;1> — <wk, uk>
L;/:AOtJ [T/At]
= > (Ta" =k )+ AL DT vk, Brsad), -
k=0 k=1

In particular, when ¢ is a solution of (4.8)) with ¢ € C(§/At), one has

[T/At

(wr,ulT/AT) = (60,00) + 0 3 (vk, BUF),, (4.12)
k=1
Choosing vgt = BcpkAt, identities (4.11) and (4.12)) give (4.9)). O
Also note that, due to the choice of vay, (4.10) implies that
[T/Af] , ,
At Z HthHY < Cluo,aelly - (4.13)
k=1

This estimate will be crucial next.
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4.4 Convergence results

Proof of Theorem[{.4 Inequality (4.13) implies that the sequence (Eaivat) is
uniformly bounded in L?((0,7);Y), and therefore there exists v € L%((0,T);Y)
such that, up to a subsequence, Exva; — v in L2((0,T);Y) as At — 0. It
follows that ExyB*va; — B*vin L2((0,T); X_,) as /At — 0. Using the density

of finite linear combination of eigenfunctions in X, we easily see that
Epnems)aeB*oas — B*v, in L*((0,T); X_,). (4.14)

At—0

Besides, inequality (4.10) implies that (At)?/2¢p a; is bounded in X, and
thus, by (4.9) and (4.10

[T/At]

H”é/mu i C(A)P2 [Jug, aell 5 — O (4.15)

Therefore Theorem [£.2] mainly deals with convergence properties of the dis-
crete solutions of (4.6)) toward the solution of the continuous system (4.1)).
We thus need the following lemma:

Lemma 4.3 (Convergence). Assume that ug ne € C(6/At) strongly converges
to ug € X as At — 0, and that Eaignas € LZ((O,T);X,l/g) weakly converges
to g in LQ((O,T);X,l/g) as At — 0.

Then, if for all At > 0, uay denotes the solution of

U = Tad® + (At)ms/aeghtt, 0 < kAL T, u® =g ne,  (4.16)
the following convergence results hold:

Entung A?OH in C([07T];X—1/2)7

Epnpupe — uin L((0,T); X) — wx, (4.17)
At—0
where u satisfies

Indeed, assuming Lemma [£.3] which will be proved hereafter, Theorem [4.2]
easily follows since the convergences in (4.17) and (4.15) imply w(T) =0. O

Proof. The proof of Lemma [£.3]is classical. The main idea is to derive some a
priori estimates on the discrete solution, and then pass to the limit.

We first show that (Eatuas) is uniformly bounded in L*°((0,7T); X). Taking
the inner product in X of , we obtain

2
k+1 _ k(12 k k+1
Hum ‘X = HTAt“AtHx + 2/t <TAtum, 5/ AtI Ay >

X

2
+ (A2 Hm/mggl ‘X . (4.19)
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Note then that

2

[Tarb]y =

I—-T
UkAt EAY < AtAt) “Zt
X
2 I—Tat
k|2 — 2 <ugt, (m) ugt>x (4.20)

L—Tar\ 2
At At x

+(At)?

But, due to the explicit expression of (I — Ta;)/At on the basis ®;, one can
check that (I — Ta¢)/At defines a self-adjoint positive definite operator which
commutes with A.

Below, we show

ITacdally < bl - At (4.21)

2
I—Tx\ Y2 "
At At

X

To verify this, since u%, belongs to C(5/At), and due to the orthogonality
properties of the eigenvectors, it is sufficient to prove that estimate (4.21)) holds

for any eigenvector ®; with p; At <6,
2
2 2 I-Ta\"?
Tl < Iyl - ot (£5024) o,

X

Moreover,

) I—TAt ) 2 I_TAt )
SN (5 P [T S M

= _2(1 _ e*)\j,At(Af)) + (1 _ efz\j,m(At))z.

2

Since \j ar(At) >0,

2
_QAt<<I>j, (I_AE“) <I>j> + (At)?
X

I—-Ta
@.
(),

I—Ta\ ! /2 o
Nt /
which leads to (4.21)), in view of (4.20]).
For the second term in (4.19]), we use Cauchy’s inequality: for any a > 0,

2
< =At

)

X

2

2 1
‘ZAt <']I‘Atukm, 7r5/mglzgl>x‘ < a?At HA1/2']I‘AtukAt . + ﬁﬂt HglKng

172"
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Moreover, as u%, belongs to C(5/At), there exists a positive constant Cs such

that for all £ € N,
5 I—Tp, 1/2
oo | < x| () o .

Indeed, for ®; such that pu; At < 6:

1 — e~ (B At
At ’

2 _ , I—Ta\"?
HAl/zTAt@jHX 2Bt H(At> o,

X

and the quantity

( (At) g )672(&))\_,,“
1— e—(At)Aj,At

is bounded by a constant which depends only on the filtering parameter § > 0.

Thus we obtain
2
I—Tx, Uiﬁ
At At

‘2At <']I‘Atukm7 ﬂg/AtgkAtlﬂ < Q?CsAt

b'e
1 2
— ot |gks 4.22
+ az t gAt _1/27 ( )
for any o > 0.
For the last term in (4.19)), we notice that for all ¢ € C(6/At),
(A2 [lel% < (A8 [lell /o - (4.23)

Again, this can be deduced directly from the properties of the eigenvectors ®;
satisfying p1; At < 8, since [|®;%, , = 1/p; and [|@;]5 = 1.
Therefore, combining (4.21]), (4.22)), (4.23) and (4.19), we obtain, for any

a >0,
[T\ 2 0
At At

2

2 2
st ]| = ekl + o

X
2
I—Ta\"? 1 2
2 At Kk k+1
ga%At<zN) %”X+Qﬂ+0Aw%th'
By choosing « such that o>Cjs = 1/2, we thus obtain
ket|® ||k 1/2 2

Upy " UAL ¥ 1 I —Ta; E < 1 ny H k1 ‘2

At 2 At Yot . a2 Ine 172
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It then follows that there exists a constant C' independent of At > 0 such that

) TT/Aﬂ

bl < kel + 00t > ok ‘ Ly OSEALST,

k=0 (4.24)
AN Y2 , [T/t )
— k 0 k+1
Ny ( ~ ) ki, g [ud|3 + Ot Y Hgm ‘_1/2.
k=0 k=0

But (u},) is bounded in X and (Emgm) is bounded in L?((0,7); X_12). Thus
we deduce from ) that (Eatunae) is bounded in L°((0,7); X) and that

At

1/2
Eny ((I_T“) ukAt) is bounded in L2((0,T); X).

We now prove that (% (Eatuat)) is uniformly bounded in L?((0,T); X_1 2).

To prove this, recall that ua; is solution of 1) and that (Wé/Athtl) is
bounded in Lz((07T);X_1/2). We now prove that %Emu&t, which equals
(TAA”;I> uk, —|—7T(;/Atgztl on (kAt, (k+1)At), is bounded in L2((0,T); X_1/2)-
If z = Z aj(Pj S C((S/At),

i At<o

H(I M) ‘2 LY e[l L
—1/2 11y AE<S At Hj
Z | |2 (1 — eAJ‘,At(N)) (1 _ ef(uj(At))>
1y AE<S At IOIA;

IN

2
{ (1 —e S I ']I‘At)
sup T z
n€[0,d] n ¥
1/2
Thus, since Em(([_gtm) um) is bounded in L?((0,7); X) from (4.24)),
Em(( At )um> is bounded in L2((0,T); X_12).

Since 4 (Eatuat) and Eaguay are bounded in the spaces L*((0,7); X_/2)
and L>((0,T'); X) respectively, and since the embedding X C X_; /5 is compact,
we obtain (see [23]) that Eazuas converges to u in C([0,T], X_q /) as At — 0.

We can then compute u(0). On one hand, Easua:(0) — u(0) in X_; /5 as
At — 0. But we also have Eagung(0) = up.atr — up in X as At — 0, and then
u(0) = up.

Since & (Eaquay) is bounded in L*((0,T); X_1/2), we can also conclude
that 4 (Easung) — @ in L2((0,T); X_q/2) as At — 0.

Besides, since, for ¢ € Xo, (%) 75 ntp — —Ap strongly in X as At —

0, we obtain by duality that (T“ ) EAtuAt( ) — —Au(t) in L2((0,7); X_2)

as At — 0. Then, passing to the limit in , the limit function u satisfies
(14.18)). O
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Remark 4.4. When R = oo, that is when the time-discrete scheme under
consideration is unconditionnally stable, as in [26]], one can consider, instead of
(@, the semi-discrete problem

Pt = Taulk + (At) B

The HUM duality process is then the same as before, and Theorem[].2 can easily
be adapted to this case.

5 Fully discrete schemes

5.1 General setting

In this section, we consider time-discrete approximation schemes for families of
operators (A, B). In particular, the operators A and B can depend on an extra
parameter, which may correspond to a space discretization parameter.

It will then be convenient to denote by C(§/At)[A] the filtered class C(5/At)
corresponding to the operator A.

To state our results, we introduce the following class of operators:

Definition 5.1. For any (v, Kp,T*,k.) € (—00,1/2) X (Ri)s, we define the
class F(v, Kp,T*, ki) of operators (A, B) satisfying:

e The operator A is self-adjoint, positive definite with dense domain and compact
resolvent.

e The operator B belongs to L(D(A");Y) with || Bl|zp(ary.yy < KB-

o The pair of operators (A, B) satisfies the observability inequality in time
T* with positive constant k, > 0.

In this class, Theorem applies and provides uniform admissibility and
observability results for any of the time semi-discrete approximation schemes
described by . Indeed, all the constants in Theorem are explicit and
only depend on v, Kg, T%, k,, f and §. We can then state:

Theorem 5.2. Set (v, Kg,T*,k.) € (—00,1/2) x (Ri)B. Let (A;, B)icr be
a family of operators in F(v, Kp,T* k.). Set (8 as in . Then, for any
0 € (0,R), there exist positive constants Ky, ks and Cs such that, for any
At >0 and i € I, any solution z* of (L.5), with initial data zo € C(5/At)[A;]
satisfies i, where (] corresponds to system with Tay = Tats =
exp(—f((At)A;)) and (L.12), corresponds to with B = B;.

We now explain how Theorem can be used when dealing with fully-
discrete approximation schemes of (|1.1)-(1.2). First, we introduce the space

semi-discrete approximation scheme of (1.1])-(1.2). For h > 0, the approximation
space is a finite dimensional subspace X}, endowed with the norm |||, on which

the continuous model (1.1)-(1.2) is approximated by
Zht+ Apzn =0, 0<t<T, 2z,(0)=2zn0€ Xn, yn(t)=DBpzn(t), (5.1)
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where A; and By, are approximations of A and B in the discrete setting. In the
following, we denote by Cp(§/At) the filtered class C(6/At)[Ap].

Thus, if one wants to study fully discrete approximation schemes of —
deduced from and their admissibility and observability properties,
Theorem [5.2] suggests the following two-steps strategy:

1. Study the time continuous system (5.1) for every mesh-size h and prove
the existence of (v, Kp,T*, k) € (—00,1/2) X (Rj_)g such that for all A > 0,
(An, By) € F(v,Kp,T*, k) uniformly. In particular, one shall have, for all
h > 0 and any solution of (5.1),

-~
1\ (12 2
ke (T < / | Brznll2 dt. (5.2)

2. Apply then Theorem to obtain admissibility and observability results for
the following fully discrete schemes

T = Tanzl, 0<k<|T/At], 20 =zh0€ Xy, (5.3)

where Ta¢n = exp(—f((At)Ap)): setting 8 as in (1.11), for any ¢ € (0, R),
there exist positive constants K5, ks and Cjs such that, for any At > 0 and
h > 0, any solution 2} of (5.3) with initial data 2,0 € X} N Cp,(6/At) satisfies

[T/ At]
2 k1|2 B 2 2
C< ot Y |1Busklly, +Cs(a0) llznolly < Ks llanoll;

ks HZ}ET*/AH

Note that, if [|[Apllz(x,) < 6/At, then X; N Cp(6/At) = X, and no filtering
condition is required. This corresponds to a CFL type condition since || Ay, || L(Xp)
usually is of the form C/h® for some positive a.

In the following, we give some precise examples of applications.

5.2 The 1-d heat equation

Consider the following system

Opz(z,t) — 02, 2(x,t) = 0, O<z<l1,t>0,
2(0,1) = 2(1,t) = 0, t>0, (5.4)
z(x,0) = zo(x), 0<z<l

Equation (5.4) obviously has the form (1.1)) by taking A = —92, with Dirichlet
boundary conditions, of domain D(A) = H{(0,1) N H2(0,1) on X = L?(0,1).
For (a,b) a subset of (0,1), we define the output function by

y(t) = Z|(a,b) (t)a Vi >0,

where 2|(q,5) means the restriction of z to the interval (a,b). This obviously
defines a continuous observation operator B from X = L?(0,1) to Y = L?(a,b).
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It is classical that this system is observable in any time T* > 0, see for
instance [22].

Now, we consider the space semi-discrete approximation scheme of
derived by the finite-difference method. More precisely, for N € N* given and
h=1/(N + 1), we consider the following scheme:

Zj+1 — 22j + Zj1

% — z =0, O0<t<T,j=1,...N,

" (5.5)
20 = ZN+1 =0, 0<t<T, '
zj(0) = zj.0, j=1,...,N.

Here, zj(t) denotes the approximation of the solution z of at the point

System is a system of IV linear differential equations. Moreover, if we
denote the unknown zp(t) = (2;(t)){<, <y, the system can be rewritten in
vector form as with A, € My (R). This matrix A} can be easily deduced
from (5.5)), and is self-adjoint and positive definite. The approximation space is
then X;, = RY, with corresponding norm

N
2
[EAEE B E
j=1
As a discretization of the output, we choose

Bhrzn = (2j)je{(a/h),....[b/h1}-
The rank of the operator By, is the space Y, = RI?/*—Lle/h] with the norm
[b/h]

2
lznlly, =h > |zl

j=la/h]

Following [19] (which was dealing with a boundary observability rather than
a distributed one), one can indeed prove the following discrete observability
inequality in any time T™: there exists k. > 0 independent of h > 0 such that,
for any h > 0, any solution z; of satisfies

-
1\ 12 2
kw%@nusA |Buan2, d. (5.6)

Consequently, for any T* > 0, there exists k., > 0 such that the pairs
(Ap, By,) belong to F(0,1,T*,k,), and thus applying Theorem we obtain:
for any § € (0, R), there exist positive constants ks and Cjs such that for all
At >0and h >0, any 2,0 € X, NCy(5/At) satisfies

N ) [T/ At] ,
b | TRV, <8¢ Y0 [BaThesenally, +Cs(a)
k=0

where Ta¢p = exp(—f((At)AR)).
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5.3 The finite element method

In the literature, there are very few results concerning exact observability prop-
erties for general space semi-discrete dissipative systems. However, as in our
case, there are results of “weak” observability properties which have been proved
to hold in many situations [14]. We now explain how these weak observability
results can also be combined with our results to derive weak observability prop-
erties for fully discrete schemes.

Let us introduce the finite element method for (|1.1) (see [2I] for more de-
tails). Let (X},)n>0 be a family of finite dimensional spaces, which are embedded
into X by a map pp, : X, — X such that p,(X}) € D(AY?). For h > 0, the
space X, is endowed with the inner product (-,-), = (pn-, pr-) x, induced by pp,.
For h > 0, we define Ay, : X;, — X}, by:

(Anon, Yn)), = <A1/20h<Ph,Al/2phwh>X . V(on,vn) € X (5.7)

This operator Aj, corresponds to the space discrete approximation of A given
by the finite element method and is obviously self-adjoint and positive definite.

Assume now that B : X — Y is continuous, and consider the observation op-
erators By, defined by Bj, = Bpy,. Remark then that || Bp|l¢(x, vy < [|Bllg(x v,
uniformly in A.

We now make precise the assumptions we have on p;,. The embedding py,
describes the finite element approximation we have chosen. In particular we shall
assume that the family of spaces (X},);, approximates D(A'/?) in the following
sense: there exist C' > 0 and 6 > 0 such that

{ I(Tdx = pnpi)ellx < CR* || Agllx Vi € D(A),

* (5.8)
|AY2 (Idx — prp}) <pHX < Ch || A¢|x, V€ D(A).

Note that estimates are, in particular, satisfied for § = 1, when using
regular mesh (in the sense of finite elements) for the Laplace operator with
Dirichlet boundary conditions (see [21] for instance).

For the space semi-discrete approximation schemes

Zht+Apzn =0, 0<t<T, Zh(O) =2zp0 € X, yh(t) = thh(t), (5.9)
the results in [14] yield:

Theorem 5.3. Assume that - 1s exactly observable in some time T*
and B € £(X,Y). Under the condition (@, for all h > 0 small enough, there
exist ke > 0, C > 0 and v > 0 independent of h such that any solution z, of
with initial data zn o satisfies

-
e 1z (T)I S/ 1Buzn (D5 dt + ChY [lznll; - (5.10)
0

Note that [I4] gives more general results under more general assumptions on
A and B. We refer to [I4] for more details.
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Remark that the difference between and is the term h” ||¢h,T||i-
As in Theorem this is sufficient for controllability purposes [14].

As the constants in (5.10]) are independent of h, we can follow the proof of
Theorem|1.2| (see Lemm and Theorem [2.2)) to obtain weak observability
estimates for fully discrete approximations of —.

Theorem 5.4. For any § € (0, R), there exist positive constants Ks, ks and Cs
such that for all At >0 and h > 0, for any zp0 € Xp NCL(0/AL),

[T/ At]
. 2 9
ks HTE,,{AH%OH}L <At Y |BaThynznolls + Cs [(A8) + 87 [lznoll-
k=0

(5.11)
where Tayp = exp(—f((AL)A)).

The estimate (5.11)) is a weak observability inequality due to the presence of

the term Cs[(At) + A7 ||zn,0] z

As a direct application, one can for instance tackle the following problem.
Let d > 1 be an integer, Q2 a smooth bounded convex domain of R?, I' = 99,
¢ € L*(Q) a nonnegative function. Consider the following system

Oz — Az+c(z)z =0, in (0,7) x Q,
2z, t) = 0, on [0,7] x T, (5.12)
2(0,x) = zo(x) in Q,

where zg € L*(Q).

Equation obviously has the form where the self-adjoint operator
A is defined by Az = —Az +c(x)z on D(A) = HE(Q) N H?(Q) and X = L?(Q).
For w a subset of €2, we define the output function by y(t) = z,(t), Vt >0,
where 2|, denotes the restriction of 2 to w. This defines a continuous observation
operator B from X = L?(Q) to Y = L?(w).

It is well-known that system observed by y(t) = z|,,(t) is observable
in any time T* > 0, see [16, [10].

We then consider triangulations 73, of the domain €2 which we assume to be
regular in the sense of [2I]. Roughly speaking, this assumption imposes that the
triangles of (7,) are not too flat. In this case, estimates hold with 6 =1
(see [21]). Estimate is then verified for the solutions of the corresponding
fully discrete schemes, uniformly with respect to both discretization parameters
At and h.

6 Comments
1. In this article, we assumed A to be self-adjoint, positive definite with dense

domain and compact resolvent. Omne can actually weaken the hypothesis of
positivity of A and replace it by the following one: there exists @ € Ry such
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that A + ol is positive definite. Indeed, the admissibility and observability
properties for systems

2+ A2=0, 2(0)=2z, y(t)=Bz(), (6.1)

and
4+ (A+al)z2=0, 2(0)=z, §(t)=DB(t), (6.2)

are linked by the change of variable Z(t) = e~ 2z(t). Since system (6.2) fits
the abstract setting of this article, one can derive immediately admissibility and
observability properties for system (6.1).

2. Note that in [26], the study of the controllability of the heat equation dis-
cretized in time is done for several time-discretization schemes, and yields bet-
ter results than ours, obtaining the discrete observability inequality for
the Euler implicit method with a bounded operator when taking initial data in
C(1/(At)*7¢) (e > 0). Though, the study in [26] is based on a good knowledge
of the spectrum of the Laplace operator, and in particular the spectral inequal-
ity obtained in [I7], which are not proved so far in the space discrete setting.
However, recently, in the 1-d case, this issue has been successfully addressed in
[2] by means of discrete Carleman estimates.

Besides, as shown by the example in Subsection the extra term in
is needed when no further assumptions is available. In this sense, our approach is
more robust: it can be applied directly to any observable parabolic systems (even
Stokes equations), and does not require the explicit knowledge of the eigenvalues
and eigenvectors. This is indeed an interesting feature since it allows to derive
instantaneously uniform observability properties for fully discrete dissipative
systems from the ones of the space semi-discrete (and time continuous) schemes.

3. In this article, we need the assumption B € L(D(A4Y),Y) with v < 1/2.
There are several cases of interests in which this condition is not satisfied, for
instance when considering the classical problem of the observability of the heat

equation by the normal derivative on the boundary. It would then be interesting
to address the case B € L(D(A),Y) with more details.
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