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Chapter 7

Abstract Optimum Design
Problem

We have seen in Chaps. 5 and 6 how boundary problems of partial differential
equations are constructed and how they are solved. If we compare them to
the optimum design problems looked at in Chap. 1, they correspond to state
determination problems. From this chapter, we finally start thinking about
optimum design problems targeting the shape or topology of a domain in which
the boundary value problem is defined. In this chapter, we construct an abstract
problem common to both problems, and explore the ways to solve them.

In Chap. 1, the basics of the optimum design problems were looked at. In
those problems considered in the chapter, the linear spaces for design variable
and the state variable were both finite-dimensional vector spaces. In this
chapter, such vector spaces will be extended to function spaces. Moreover,
a state determination problem is replaced by an abstract variation problem.
In this case the following points should be noted. The dual space of a
finite-dimensional vector space was the same finite-dimensional vector space.
Therefore, the derivative of the cost function with respect to a variation of the
design variable is an element of the same finite-dimensional vector space as that
of the design variable. However, if a function space is selected as a vector space,
its dual space generally becomes a different vector space. In this chapter, there
is a need to be careful of this. However, other than this, the same results as the
conditions satisfied by the optimal solution in Chap. 1 should be attainable.

Furthermore, with respect to numerical solutions (algorithms), the abstract
gradient method and abstract Newton method are defined by expanding the
gradient method and the Newton method shown in Chap. 3. Using their
solutions, the gradient method and Newton method with respect to constrained
problems can be considered similarly to those shown in Chap. 3. In these
cases, the numerical solutions of an abstract optimum design problem can
be constructed using the algorithms shown in Chap. 3 just by replacing the
corresponding terms.
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Hence, if the content of this chapter is understood, the remaining issue
in the shape or topology optimization problem is specifying the admissible
set or function spaces with respect to these problems within the framework
of an abstract optimum design problem. In this case, clarifying the method
of calculation of the Fréchet derivative with respect to a variation of design
variable, and confirming that the solution with the abstract gradient method
or abstract Newton method using them is included in the admissible set of
the design variable become the focal points. These will be looked at for each
problem in Chaps. 8 and 9.

7.1 Linear Spaces of Design Variables

Think about making the optimum design problem abstract by remembering the
optimum design problem seen in Chap. 1. Here, let us use the mean compliance
minimization problem (Problem 1.1.4) of the stepped one-dimensional linear
elastic body in order to look at its correspondence with the abstract optimum
design problem.

In Problem 1.1.4, the linear space of design variables was set to be X = R?
and the linear space of state variables to be U = R2. In this chapter, X and
U can be also be function spaces. In this case, if the element of X is given,
we assume that a state determination problem can be constructed, the state
variables can be determined as an element of U, and cost function (functional)
defined on X x U can also be calculated. Here, if solutions using the gradient
or Hessian such as those looked at in Chap. 3 are considered, there is a need for
X and U to be a function space in which the Fréchet derivative can be defined.
Furthermore, if solutions via the abstract gradient method (Problem 7.6.1) or
abstract Newton method (Problem 7.6.4) to be shown later are to be considered,
X needs to be a real Hilbert space. Hence, in this chapter, we will assume X
in the following way.

In the optimization problems shown in Chaps. 8 and 9, the domains over
which the boundary problems of partial differential equations are defined are
the scope of the design. In this case, as shown in Chap. 5, in order for the
boundary problem of a partial differential equation to be defined, the domain
needs to have at least a Lipschitz boundary (Section A.5). In Chaps. 8 and
9, the functions representing the density or domain variation are chosen to be
the design variables. In this case, if the Lipschitz boundary is to be defined
using these functions, the function space Y for the functions needs to be of
class C%'. Moreover, to show the existence of the optimum solution in Sect.
7.4, Y needs to be compactly embedded in X (D € X). In fact, in Chap.
8, for the d € {2,3}-dimensional bounded domain D, the function spaces X
and Y will be chosen as H! (D;R) and H? (D;R) N C%! (D;R), respectively.
Similarly, in Chap. 9, for a bounded domain D C R%, X and Y will be defined
as H' (D;Rd) and H? (D;Rd) nCot (D;Rd), respectively. In relation to this,
Y € X is guaranteed by the Rellich-Kondrachov compact embedding theorem
(Theorem 4.4.15). Furthermore, the admissible set D of the design variables
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will be defined as sets satisfying additional conditions.

Hence, in this chapter, we shall denote the design variable as ¢, which is an
element of D C Y € X. Furthermore, since the bounded conditions correspond
to the side constraint in Chap. 1, after this chapter, we assume that ¢ is an
interior point of D (¢ € D°) when considering a gradient method or Newton
method. When some of the side constraints are activated, we include them in
the inequality constraints. Moreover, we will assume a variation of the design
variable as ¢ € X (¢ € Y in Chap. 9) and define the Fréchet derivatives of
functions or functionals with respect to an arbitrary ¢ € X as an element in
the dual space X’ of X (Definition 4.4.5).

7.2 State Determination Problem

In the optimum design problem of Problem 1.1.4, the state variable was defined
by u and constructed so that it can be uniquely determined as a solution of the
state determination problem (Problem 1.1.3) when a € D is given. The linear
space containing u was U = R?.

In this chapter, the state variable is written as v and uniquely determined as
a solution to the state determination problem given by an abstract variational
problem as shown later when the design variable ¢ € D is given. This problem
is the same as Problem 5.2.3 but from the fact that the bilinear form a and the
linear form ! depend on ¢, they are rewritten as a (¢) and [ (¢) respectively. U
is a real Hilbert space as per Problem 5.2.3.

Problem 7.2.1 (Abstract variational problem for ¢) Let ¢ € D and
define a(¢) : U x U — R as a bounded and coercive bilinear form on U
and I (@) =1(¢)(-) = {l(¢), -) € U'". In this case, find u € U such that

a(9) (u,v) =1(¢) (v)
for every v € U. O

Let us write Problem 7.2.1 in the following way. Let 7 (¢) : U — U’ be the
isomorphism given by the Lax—Milgram theorem (Theorem 5.2.4) for a given
bounded and coercive bilinear form a (¢) (-, -) and known term [ (¢) € U’. In
this case, find u € U which satisfies

s(¢,u) =1(¢) = 7(¢)u=0pr. (7.2.1)

Moreover, as shown in Exercise 5.2.5 in Chap. 5, a non-homogeneous Dirichlet
problem is contained in an abstract variational problem by replacing with u € U
in Eq. (7.2.1) by @« = v —up € U. Here, [ (¢) can be replaced by [(¢) =
1(¢) — 7 (¢) up and becomes

s(¢, ) =1(¢) —7(d) i = Opr. (7.2.2)

For simplicity, in this chapter, we use Eq. (7.2.1).



6 Chapter 7 Abstract Optimum Design Problem

Moreover, as shown in Remark 7.6.3 later, in order to define the Fréchet
derivative of cost function with respect to a variation of the design variable,
the solution u of Problem 7.2.1 needs to be an element of the admissible set of
state variables § C U. In order for this to be satisfied, the known term [ (¢) or
the regularity of domain need to be appropriately set. Their conditions will be
shown in Chaps. 8 and 9 depending on the specific optimum design problems.
Here, the design variable u is assumed to be obtained as an element of S.

Under this type of setting, in a similar manner to the state determination
problem (Problem 1.1.3) in Chap. 1, v € U is taken to be an adjoint variable
(or a Lagrange multiplier) and

Zs (¢, u,v) = —a (@) (u,v) +1(¢) (v) (7.2.3)

is referred to as the Lagrange function for the state determination problem.
Here, u is not necessarily the solution of Problem 7.2.1. However, the element
u € U which satisfies

Zs ((b’ Uu, 1}) =0 (724)

with respect to an arbitrary v € U is equivalent to the weak-form solution of
Problem 7.2.1.

7.3 Abstract Optimum Design Problem

In Problem 1.1.4, the cost functions fy and f; were defined as a function of the
design variable and the state variable. Here, the functionals fy,..., f,, defined
on the admissible set D C X of the design variables defined in Sect. 7.1 and
the admissible set S C U of the state variables defined in Sect. 7.2 are set to
be cost functions and used in an abstract optimum design problem as follows.

Problem 7.3.1 (Abstract optimum design problem) For (¢,u) € D x S,
if fo,..., fm : D xS — R is given, obtain ¢ which satisfies

(¢7$égxs{fo (o,u) | f1(,u) <O0,..., fm(d,u) <0, Problem 7.2.1}.

O

Problem 7.3.1 can be thought of in the following way by using Figs. 2.1.1
and 2.1.3. Even if X becomes a real Hilbert space, there is no need to change
the image of the plane within the diagrams. Furthermore, if D only imposes
constraint conditions such as smoothness on an element in X with no constraint
conditions imposed using the norm of X directly, it again becomes a similar
plane image as X. However, the plane in this case can be thought to be a plane
made of only elements satisfying constraint conditions such as smoothness, just
like the set of rational numbers in the real numbers. Moreover, the set S of
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Eq. (2.1.1) called the admissible set of design variables in Chap. 2 can be
replaced by

S = {(¢7u(¢)) EDxS | fl (¢au(¢)) S 07 5fm(¢7u(¢)) SO?
s (¢, u) = 0pr } (7.3.1)

in this chapter. This set is an image of the sets on a plane satisfying f; < 0 and
f2 <0in Figs. 2.1.1 and 2.1.3.

We shall now look at the Fréchet derivatives of the cost functions and KKT
conditions with respect to Problem 7.3.1. In this case, the notation of the
Lagrange function is used in several ways. Here, in order to avoid confusion,
let us summarize these relationships. Let the Lagrange function with respect to
Problem 7.3.1 be

L (P, u, 00,01, -+, Um) = Lo (P, u,v9) + Z N (byu,v;) . (7.3.2)

ie{l,...,m}

Here, A = {\q,..., )\m}‘r is a Lagrange multiplier with respect to f; <0, ...,
fm < 0. Furthermore, if the cost function f; is given as a functional of the
solution u of a state determination problem (Problem 7.2.1),

ag/ﬂi ((ba Uu, Ui) = fi ((ba u) + 'i/ﬂs (¢a U, Ui) (733>

is referred to as the Lagrange function with respect to f; (¢,u). Here, %5 is
the Lagrange function with respect to Problem 7.2.1 defined by Eq. (7.2.3).
Moreover, v; is a Lagrange multiplier defined with respect to f;. If f; contains

boundary integrals on the Dirichlet boundary, for example vp; 0y u dy with

I'p
respect to a Poisson problem, 9; = v; — vp; is assumed to be an element of U.
Details are shown in Chaps. 8 and 9. Hereinafter, boundary integrals on the
Dirichlet boundary are not included in f; and v; is an element of U.

7.4 Existence of an Optimum Solution

The abstract optimum design problem was defined in Problem 7.3.1. In this
section, we will confirm the existence of an optimum solution. To do this,
Weierstrass’s theorem (Theorem 2.3.2) shown in Chap. 2 becomes a basic
principle. Here, we will consider a corresponding theorem for the abstract
optimum design problem. The concept used here are explained precisely in [2,
Section 2.3, p. 38, Section 2.4, p. 45].

In the optimization problems considered in Chap. 2, the cost functions were
defined only for the design variables. In contrast, in the case of optimum design
problems, the cost functions are defined as functions of the design variable ¢
and state variable u (¢) which is determined with ¢. Hence, the assumption
of Theorem 2.3.2 in Chap. 2 that an admissible set of design variables is a
bounded closed subset is replaced with that the admissible set for (¢, u (¢)), or
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its subset S defined in Eq. (7.3.1), is compact on X x U in the case of abstract
optimum design problems. Since u (¢) is continuously determined from ¢ € D,
the admissible set of (¢, u (¢)) is given by the graph of u (¢) with respect to ¢
defined as

F ={(¢,u(¢)) € D x S| Problem 7.2.1}. (7.4.1)

Then, we need to show that F is compact on X x U in the abstract optimum
design problem (Problem 7.3.1). To do it, we form the following assumption in
addition to the hypothesis shown in the abstract variational problem (Problem
7.2.1).

Hypothesis 7.4.1 (Continuity of a (¢) and [ (¢)) Let a(¢) and I1(¢)
defined in Problem 7.2.1 be continuous with respect to ¢ € D, that is,
a(¢n) — a(¢) and [ (édn) — 1(¢) hold with respect to an arbitrary Cauchy
sequence ¢,, — ¢ on X which is uniformly convergent in D. O

The compactness of F can be shown as follows [2, Lemma 2.1, p. 14, Lemma
2.12, p. 39].

Lemma 7.4.2 (Compactness of F) In addition to the hypothesis in
Problem 7.2.1, let Hypothesis 7.4.1 be satisfied. With respect to an arbitrary
Cauchy sequence ¢,, — ¢ on X which is uniformly convergent in D and the
solutions u, = u (¢,) € U (n — o0) of Problem 7.2.1, the convergence

Uy — u  strongly in U
holds, and u = u (¢) € U solves Problem 7.2.1. O
Proof  With respect to the solution u,, of Problem 7.2.1 for ¢,,

an [unllfy < a(én) (un,un) = 1(én) (un) < 1 (n) g llunlly

holds. Here, ., is a positive constant used in the definition of coerciveness for a (¢n).
When ¢,, — ¢ is uniformly convergent in D, a., can be replaced by a positive constant
a not depending on n. From the equation, it can be confirmed that {un}, .y is
bounded. Then, there exists a subsequence such that u, — u weakly in U.

Next, we will show that v is the solution of Problem 7.2.1 for ¢. From the definition
of Problem 7.2.1,

Tim a(6n) (un,0) = Tim 1(6n) (v) (7.4.2)

holds with respect to an arbitrary v € U. Using Hypothesis 7.4.1, the right-hand side
of Eq. (7.4.2) becomes

lim 1(62) (v) = (&) (0). (7.4.3)
The left-hand side of Eq. (7.4.2) becomes

lim a(¢n) (un,v) = a () (u,v). (7.4.4)

n—oo
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Indeed, we have Eq. (7.4.4) from

la (¢n) (un,v) — a () (u,v)]
<la(¢n) (un,v) = a (@) (un,v)| + la (@) (un,v) — a(e) (u,v)|
<lla(¢n) = a (D)l owwvr lunlly 0y +la (@) (un —u,v)]
and by using Hypothesis 7.4.1 and u, — u weakly in U. Substituting Eq. (7.4.3) and
Eq. (7.4.4) in Eq. (7.4.2), it is confirmed that u is the solution of Problem 7.2.1 for ¢.

Since the weak convergence was shown, then to prove the strong convergence of
{tn},en to u, it is sufficient to show that

[unlly = llully  (n = 0). (7.4.5)

Indeed, when using

olll = (7 (#) v, v)

as a norm on U, we have

lunlll = (T (@) un, un) = (T (¢) — T (Pn)) Un, Un) + (T (Sn) Un, un)
= <(7' (@) — 7 (én)) Un, un) +1(Pn) (un)
= 1(8) (u) = [Jul] (n— oc0). (7.4.6)

Then, u, — u strongly in U is proved. O

We assume that u (¢) belongs to S is guaranteed in the setting of Problem
7.2.1.

On the other hand, we form the following hypothesis for the objective
function.

Hypothesis 7.4.3 (Continuity of fy) Let fy be lower semi-continuous on S
defined in Eq. (7.3.1). That is, with respect to an arbitrary Cauchy sequence
¢n — ¢ on X which is uniformly convergent in D, by which we determine a
Cauchy sequence u (¢r,) = w (@) (dn,u (¢n)), (P, u(p)) € S), it holds that

T inf fo (¢n, u(dn)) = fo (¢, u(9)).
O

Using the hypotheses and the previous lemma above, we have the following
result for the existence of a solution to the abstract optimum design problem
(Problem 7.3.1) [2, Theorem 2.1, p. 16, Theorem 2.8, p. 41].

Theorem 7.4.4 (Existence of an optimum solution) In addition to the
hypothesis in Problem 7.2.1, suppose Hypothesis 7.4.1 is satisfied. Let S in
Eq. (7.3.1) not be empty and compact in X x U. Moreover, fy is lower
semi-continuous (Hypothesis 7.4.3) on S. Then, there exists a minimum point
in Problem 7.3.1. O
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Proof Let {¢n},y (¢n € D) be a minimizing sequence in Problem 7.3.1, and

¢=, b Jo(du(@) = lim fo(¢nu(dn))- (7.4.7)

Since D is compact, there exists a subsequence which we still denote by {¢n}neN and
¢* € D such that

on — ¢*  strongly in X. (7.4.8)
From Lemma 7.4.2, we have
u (¢dn) = u (") strongly in U, (7.4.9)

where u (¢n) and u (¢*) are the solutions of Problem 7.2.1 with respect to ¢, and ¢,
respectively. Using Eq. (7.4.8), Eq. (7.4.9), Eq. (7.4.7) and the lower semi-continuity
of fo on S, we conclude that the limit

q = liminf fo (¢n, u(¢n)) = fo (6", u(4"))

holds. It means that (¢*,u (¢*)) € S is a minimum point in Problem 7.3.1. O

7.5 Derivatives of Cost Functions

From this point onward, assuming that the conditions for the existence
of a solution of the abstract optimum design problem (Problem 7.3.1) are
satisfied, we shall examine a solution to an optimization problem with equality
constraints. In this book, we focus on an approach based on the gradient
method, so next let us think about the way to seek the Fréchet derivative
of a cost function f; with respect to a variation of ¢ on X. Here, there is
a need to seek the Fréchet derivative on X when the equality constraints of
the abstract variational problem (Problem 7.2.1) are satisfied. With respect
to the equality-constrained problems on a finite-dimensional vector space, the
Lagrange multiple method described in Section 2.6.2 (or adjoint variable method
described in Section 2.6.5) was used. This principle is based on Theorem 2.6.4.
Here, let us think about expanding this into the function space.

Let us expand Problem 2.6.1 to a problem defined on X x U. Let us consider
an optimization problem with equality constraint such as the following. Here,
let f; be a cost function for i € {1,...,m}.

Problem 7.5.1 (Optimization problem with equality constraint) Let
(p,u) e X xU. If f; - X x U — R is given, find (¢, u) which satisfies

min {f; (¢, u) | s(¢,u) =00},

(pu)eX XU

where s (¢, u) is defined by Eq. (7.2.1). O
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In this chapter, an arbitrary variation of (¢, u) will be denoted by (p,w) €
X x U and the Fréchet derivative of s and f; will be written as

fz/ (¢7 u) [(»07 ’LU] = fi¢ (¢7 u) [80] + fiu (¢7 ’LL) [U}}

s' (6, u) [p,w] = 54 (&, u) [¢] + 5u (¢, u) [w]
=gnlel = 7(9)w, (7.5.2)

respectively. We shall use these notations to show the result of Theorem 2.6.4
being expanded.

Theorem 7.5.2 (1st necessary condition for a minimizer) Let f; and s
of Problem 7.5.1 be elements of C! (X x U;R) and C! (X x U;U’), respectively.
Let the Fréchet derivatives of f; and s with respect to an arbitrary ¢ € X be
given by Eq. (7.5.1) and Eq. (7.5.2), respectively. In this case, if (¢, u) is the
minimal point of Problem 7.5.1, there exists a v; € U which satisfies

(1(¢) =T (P)u,w) =0 (7.5.4)

for an arbitrary (p,w) € X x U. Here, 7* (¢) : U — 4 is the adjoint operator
of 7 (). O

Proof From the fact that we assume s € C' (X x U;U’) and there is a unique
solution u which satisfies s (¢, u) = Oy, s satisfies the following assumptions for the
implicit function theorem (Theorem A.4.2) in neighborhood Bx X By C X x U of
(¢p,u) e X x U:

(1) S(¢’u) = 0y,
(2) s € C°(Bx x By;U"),

(3) s(¢,-) € C*(By;U’) with respect to an arbitrary y = (¢, w) € Bx x By and
Su (¢,u) = —7 : U — U’ is continuous at (¢, u),

(4) (su(¢p,u))"" = —=771:U’ = U is bounded and linear.

Hence, from the implicit function theorem, there exist some neighborhood Ux x Uy C
Bx x By and continuous mapping v : Ux — Uy (v is the Greek letter upsilon), and
s(¢,u) = 0ys can be written as

u=uv(¢). (7.5.5)

Therefore, y (¢) = (¢,v (¢)) € C" (D; X x U) can be defined.

Hence, write f; (¢) = fi (¢,v (¢)) = fi (y (¢)). Since f; € C* (X x U;R), when ¢
is a local minimizer,

FL@) &) =y" (#) 0 gi(6,0(8)) [¢] =0 (7.5.6)
holds with respect to an arbitrary ¢ € X. Here,

9i (6,0 () = fi(¢,v(9) € L(X; X' xU') = L(X;L(X x U;R)),
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Y () € L(X;X xU), y " (¢)el(X xU;X").

L (X;U) represents the bounded linear operator X — U. o represents a composition
operator. We rewrite the relationship of Eq. (7.5.6) as follows.
Firstly, let us write the admissible set of (¢, u) as

S={(¢u) € X x U | 5(¢u) =0y }. (7.5.7)
For y (¢) = (¢,u) € S, we denote the kernel of s’ (¢,u) € £ (X x U;U’) by

Ts (9.u) = {(,8) € X x U | &' (¢,u) [, 0] = 0y } (75.8)
and the space orthogonal to Ts (¢, u) as

T (¢, u)

= {(w,w) €X' 'xU [{(p,0), (@, w)) =0 for all (p,0) € Ts (d),u)}.
(7.5.9)

Moreover, the relationship between Ts (¢, u) and the Fréchet derivative vy’ (¢) of
y (¢) can be obtained in the following way. If we take the Fréchet derivative on both
sides of s (¢, u) = Oy with respect to an arbitrary ¢ € X, we get

s (¢,u) oy (9) [¢] = 0ur. (7.5.10)
Here, the invertibility of 7 (¢) was used. This relationship shows that the image space

Imy’ (¢) of y' (¢) is actually the kernel space Ker s’ (¢, u) of s’ (¢, u). In other words,
the following is established:

Ts (¢,u) = Imy' (¢). (7.5.11)

We use the relationship above to rewrite Eq. (7.5.6). When ¢ is a local minimizer,
gi (¢, v (¢)) needs to be orthogonal to an arbitrary (p,v;) € Ts (¢, u). Hence,

Here, from the theorem relating to the orthogonal complement space of the image
space and the kernel space and Eq. (7.5.11),

T4 (¢,u) = (Ts (¢, u)) " = (Kers' (¢,u))" =Ims"™ (¢, u)

is established. Here, s (¢,u) € L (U; X’ x U’). Therefore, Eq. (7.5.12) is equivalent
that there exists some v; € U and

fio (&,u) [@] + fiu (&, 1) [w] + (50 (¢, u) [] , vi) + (su (&, u) [w] , vi)
= <gfi7¢> + <gh [90] >U’i> + <fw (¢> u) -7 (d’) vi7w> =0

holds with respect to an arbitrary (¢, w) € X x U. In other words, Eq. (7.5.3) is
established. Moreover, Eq. (7.5.4) holds if u is the solution of Eq. (7.2.1). O
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7.5.1 Adjoint Variable Method

Let us define the adjoint variable method in the following way based on Theorem
7.5.2. v; € U is called an adjoint problem with respect to f;, and is determined
so that the second term on the left-hand side of Eq. (7.5.3) becomes zero. In
other words, let it be the solution of the following problem.

Problem 7.5.3 (Adjoint problem with respect to f;) When ¢ € X and
the solution u € U of Eq. (7.2.1) in this case as well as fi, (¢,u) € U’ are given,
obtain a function v; € U which satisfies

fiu (@) — 77 (@) vi = Oy (7.5.13)
Here, 7 (¢) is the same as Eq. (7.2.1). O

If the solution v; of Problem 7.5.3 is used, Eq. (7.5.3) can be written as

(97, 0) + {gn ], vi) = (g5, ) = 0. (7.5.14)

When w is the solution of Eq. (7.2.1) and (¢, u) is the minimal point of Problem
7.5.1, Eq. (7.5.14) holds by Theorem 7.5.2.

The g; in this case is the gradient of the Fréchet derivative of f; with respect
to ¢ € X when u continues to be the solution of the state determination problem
(Problem 7.2.1), even when the design variable varies with an arbitrary ¢ € X.
Here, if v (¢) of Eq. (7.5.5) defined in the proof of Theorem 7.5.2 is used, the
following can be written with respect to f; (¢) = fi (¢, v (¢)):

FL(9) ] = (g1, ). (7.5.15)

7.5.2 Lagrange Multiplier Method

The gradient g; of the Fréchet derivative of the cost function f; with respect to
an arbitrary variation ¢ € X of design variable can also be obtained from the
Lagrange multiplier method shown next. This method is used in Chaps. 8 and
9 because the process is explicit.

As defined in Problem 2.6.5, the Lagrange multiplier method is a method
for finding candidates for solutions by replacing optimization problems with
equality constraints with stationary conditions of Lagrange functions. Hence,
set the Lagrange function of Problem 7.5.1 to be

% (Qba uvvi) = fi (¢a 'LL) + <8 (¢v u) 7vi> = fi (d)v u) +Zs (¢7uvvi) . (7516)

Here, % (¢, u,v;) is a Lagrange function of the state determination problem
(Problem 7.2.1). The function u is not necessary for the solution of Problem
7.2.1. wv; is the Lagrange multiplier with respect to the state determination
problem prepared for f; and assumed to be an element of U, similarly to
Theorem 7.5.2. In this case, the Fréchet derivative of % (¢, u,v;) with respect
to an arbitrary variation (¢, 4,?;) € X x U x U of (¢,u,v;) becomes

"E’ﬂi/ ((b’ Uu, Ui) [‘Pa u, "Afi}
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= Lip (0, u,0;) [p] + Liw (&, u,v;) [0] + L, (&, u,v7) [05] - (7.5.17)

The following can be obtained with respect to the third term on the right-hand
side of Eq. (7.5.17):

Ly (,u,07) [03] = L5 (&, u,D:) . (7.5.18)

The right-hand side of Eq. (7.5.18) is the Lagrange function of the state
determination problem (Problem 7.2.1). In this case, if u is a solution of the state
determination problem, the third term on the right-hand side of Eq. (7.5.17)
becomes zero. Moreover, the following equation holds:

Liu ((b’ U, Ui) [’a] = fz'u (d)a U) [’a] + Zsu (d’v U, Ui) [ﬁ]
= (fiu (Pyu) = 7" (¢) v, @) . (7.5.19)

The conditions under which Eq. (7.5.19) becomes zero with respect to an
arbitrary 4 € U is the same as the weak-form equation of the adjoint problem
(Problem 7.5.3). Hence, if the weak solution of the adjoint problem is set to be
v;, the second term on the right-hand side of Eq. (7.5.17) becomes zero.
Furthermore, the first term on the right-hand side of Eq. (7.5.17) becomes

Zig (0, u,v:) [0] = (g7, 0) + (gn [],vi) = (gi, ) - (7.5.20)

The g¢; of Eq. (7.5.20) matches the g; of Eq. (7.5.14).

This relationship is an expression which is an abstract format of Eq. (1.1.37)
in Chap. 1. In Chaps. 8 and 9, the stationary conditions of a Lagrange function
with respect to f; will be used to seek g; as shown here.

7.5.3 Second-Order Fréchet Derivatives of Cost functions

Furthermore, let us think about the second-order derivatives of the cost
functions with respect to a variation of design variable based on the definition
of a Fréchet derivative (Definition 4.5.4).

In Section 1.1.6, the second-order derivative of mean compliance with respect
to a variation of design variables when a stepped one-dimensional linear elastic
problem is set to be a state determination problem was sought by using the
second-order derivative of the Lagrange function .%;. In this regard, it was
crucial to substitute for the variation @ of the state variable u with the variation
u which satisfies the equality constraints of the state determination problem
based on Theorems 2.6.6 and 2.6.7. Here, let us think about something similar
with respect to an abstract optimum design problem (Problem 7.5.1) with
equality constraints.

With respect to .%; defined by Eq. (7.5.16), (¢, u) is thought of as a design
variable based on the definitions in Chap. 2. In this case, the second-order
Fréchet derivative of .%; with respect to arbitrary variations (pi1,41) and
(p2,02) € Ts (P, u) of (¢,u) € S becomes

Liguy o) (@5 u,0:) [(p1,11) , (02, U2)]
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= (Zip (¢, u,vi) [p1] + L (¢, 4, v3) [1])  [102]
+ (ZLig (6w, v7) [p1] + Lo (&, 1, v5) []),, [12]
= ZLige (6, u,v;) [01, p2] + Liug (&, u,v:) [, 2]
+ Zipu (0,4, 0;) [p1, G2] + Liww (0, u, ;) [U1, To] - (7.5.21)

Using it, we have the following result corresponding to Theorem 2.6.6.

Theorem 7.5.4 (The second-order necessary condition) Let f; and s be
elements of C? (X x U;R) and C? (X x U;U’), respectively. If (¢,u) is a local

minimizer of Problem 7.5.1,

Ligu) (@) (8 1,0:) [(9,0), (¢,0)] 2 0 (7.5.22)
holds with respect to an arbitrary (p,0) € Ts (¢, u). O

Proof In the proof of Theorem 7.5.2, the assumption s (¢, -) € C* (By; U’) for the
implicit function theorem is replaced by s(¢, -) € C? (By;U’), and then using v (¢)
in Eq. (7.5.5), y(¢) = (¢,v(¢)) € C?(D; X x U) is determined. From Eq. (7.5.10),

we have

s" (¢, u) [y (0) [¢], ¥ (¢) l¢]] = Our (7.5.23)

with respect to ¥’ (¢) [p] € Ts (¢,u). Hence, if (¢,u) is a local minimizer of Problem
7.5.1,

Ziow e (@000 [ (@) [e], 0 (@) [el] = f' (8) [p, ] 2 0 (7.5.24)
holds with respect to 3’ (¢) [¢] € Ts (¢, u). O

Moreover, corresponding to Theorem 2.6.7, we obtain the following result.

Theorem 7.5.5 (The second-order sufficient condition) Under the
assumptions of Theorem 7.5.4, if Eq. (7.5.3) and Eq. (7.5.4) are satisfied at
(¢,u,v;) € X x U? and Eq. (7.5.22) replacing > with > holds, then (¢, u) is a
local minimizer of Problem 7.5.1. O

Proof When (¢,u,v;) € X x U? is a stationary point of . in S, with respect to an
arbitrary point y (¢ + ¢) = y(¢) + z (¢) in a neighborhood B C S of y (¢) = (¢, u),
there exists a 6 € (0, 1) satisfying

Folo+0) = F(60) = 3 Zomriom (6+0p,u(6+00),03) [£(9) .2 (9)

for all y (¢) + 2 (¢) € B. From the assumption, since the right-hand side is greater
than or equal to zero, f; (¢) < fi (¢ + ¢) holds. O

In view of Theorems 7.5.4 and 7.5.5, since the left-hand side of Eq. (7.5.24)
is the Hessian of f; with respect to an arbitrary variation ¢ € X of ¢, we write
it as h; (¢, u,v;) € L2 (X x X;R) (Definition 4.5.4). h; is calculated as

hi (¢? u, Ui) [Wla 4102]
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= (ZLip (6, u,vi) (1] + Lo (d, 1w, 03) [01]) 4 [p2]
+ (Lip (6, u,vi) [p1] + Lo (6, u, vi) [01]),, [02]
= Liop (0, u,v;) [p1,92] + Liug (&, u, v;) [01, 2]
+ Ligu (6,4, i) [1, V2] + Liww (¢, u, vi) [01, D] (7.5.25)

where, in order that (¢;, ;) € Ts (¢, u) for j € {1,2}, 0; = ' (¢) [¢;] has to be
determined using the equation

"%S(Zﬁu (¢7 u, U) [‘pjﬁ @j] =0 (7526)

for all ¢; € X. These specific results of h; are shown in Chaps. 8 and 9.

7.5.4 Second-Order Fréchet Derivative of Cost Function
Using Lagrange Multiplier Method

The application of the Lagrange multiplier method in obtaining the second-order
Fréchet derivative of a cost function is described as follows. Recalling the
definition of the second-order Fréchet derivative (Definition 4.5.4), and that
u and v; are the solutions of the state determination and adjoint problems,
respectively, we fix 1 and define the Lagrange function with respect to (g;, ©1)
in Eq. (7.5.20) by

9%7; (¢7 U, Vi, Wy, Zl) = <g7,7 @1) + 'i’ﬂs (¢7 u, wl) + gAi (¢a Vi, Z’L) ) (7527)

where % is defined by Eq. (7.2.3). #£a; is the Lagrange function of the adjoint
problem (Problem 7.5.3) with respect to f; defined by

Lai (6,005 21) = Lo (0, u,03) 2] = (fiu (P5u) =T () vi, 21),  (7.5.28)

where %, (¢, u,v;) [2;] is given by Eq. (7.5.19). w; € U and z; € U are the
adjoint variables provided for v and v; in g;.

With respect to arbitrary variations (ypg,,9;,%;, %) € X x U* of
(¢, u,v;, w;, z;), the derivative of Z3; is written as

L (b, u,vi,wi, i) (@2, U, 0;y Wi, 2]
= Lig (0, u, vi, Wi, 2;) [02] + L (0, 4, v, Wi, ;) []
+ Liv, (0,4, vi, Wi, 25) [03] + L, (0,0, v, Wy, 25) [14]
+ Lz, (&, u,v5, w4, 2;) [24] - (7.5.29)

The fourth term on the right-hand side of Eq. (7.5.29) vanishes if u is the solution
of the state determination problem. If v; can be determined as the solution of
the adjoint problem, the fifth term of Eq. (7.5.29) also vanishes.

The condition that the second term on the right-hand side of Eq. (7.5.29)
satisfies

ﬁiu (¢a U, Vg, Wi, Zi) [’EL] =0 (7530)
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with respect to arbitrary variation of & € U gives the adjoint problem with
respect to (g;, 1) to determine w;. The condition that the third term on the
right-hand side of Eq. (7.5.29) satisfies

Liv, (0, u,v5, w4, ;) [05] = 0 (7.5.31)

with respect to arbitrary variation of v; € U gives the adjoint problem with
respect to (g;, p1) to determine z;.

Here, u, v;, w; (1) and z; (p1) are assumed to be the weak solutions of
Problems 7.2.1, 7.5.3, Eq. (7.5.30) and Eq. (7.5.31), respectively. If we denote
fi (¢,u) by fi (¢), then we can write

"%IW (¢a U, Vg, Wy (501) ) % (901)) [802] = fll/ (¢) [Qﬁl, (,02]
= gui (¢, ¢1) [p2] - (7.5.32)

In this book, gm; (¢, v1) [p2] is called the Hesse gradient.

7.6 Descent Directions of Cost Functions

In Sect. 7.5, it became apparent that the first and second-order Fréchet
derivative of cost functions fg, ey fm with respect to a variation of design
variable can be obtained. Hence, let us think about making the solution to the
optimization problem shown in Chap. 3 abstract.

7.6.1 Abstract Gradient Method

Let us make the gradient method abstract. From now on, let us go with the
notation in Chap. 3 to write f; (¢) as f;(¢). Here, let us assume that the
Fréchet derivative of f; (¢) can be calculated and think about obtaining the
minimum point of f; (¢).

In the gradient method on a finite-dimensional vector space seen in Section
3.3 (Problem 3.3.1), when X = R?, the bilinear form ax (-, ) = (-)- (A(+))
using the positive definite symmetric matrix A was an operator X x X —
R which is coercive (Definition 5.2.1), bounded and symmetric. Focusing on
these characteristics, an abstract gradient method such as the one below can be
thought of.

Problem 7.6.1 (Abstract gradient method) Let X 3 D be a real Hilbert
space. Let ax : X x X — R be a coercive and bounded bilinear form on X. In
other words, with respect to an arbitrary ¢, € X, there exists some «, 8 > 0
and

ax (p,0) Z allely s lax (e, 9) < Bllellx 1 x (7.6.1)

is taken to form. With respect to f; € C! (X;R) (Definition 4.5.4), let g; (¢r) €
X’ be the Fréchet derivative at ¢y € D° which is not a local minimizer. In this
case, obtain a ¢g; € X which satisfies

ax (¢gisp) = —(9i (Pk) , @) (7.6.2)
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with respect to an arbitrary ¢ € X. O

In Problem 7.6.1, the symmetry ax (¢,v) = ax (¥,) of ax was not
assumed. This is because the desired result can be obtained later in Theorem
7.6.2 without using symmetry. In reality, it is possible to think of a
non-symmetric example among coercive and bounded linear forms in a real
Hilbert space. For example, with respect to an arbitrary u,v € X defined on
X = Hj (4 R),

a (u,v) :/Q <VU~VU—|—§:11}> dz

is a coercive and bounded bilinear form even though it is asymmetric.! However,
when considering the numerical solution, it is desirable to assume the symmetry
of ax. Specific provisions are shown in response to the problems in Chaps. 8
and 9.

The following result is obtained with respect to Problem 7.6.1.

Theorem 7.6.2 (Abstract gradient method) The solution ¢,4; of Problem
7.6.1 exists uniquely in X and the inequality

Jaillx < = s (80)]x (763)

is established. Here, « is a positive constant used in Eq. (7.6.1). Furthermore,
©gi is the descent direction of f; at ¢. O

Proof  The unique existence and Eq. (7.6.3) can be seen from the Lax—Milgram
theorem. Furthermore, ¢g4; satisfies Eq. (7.6.2), hence

[i (¢ + &pgi) — fi (¢) = €(gi, pgi) + 0 (|&]) = —€ax (pgi, pgi) + o (|€])
< —éa|lpgillx + o (&)

holds with respect to a positive constant €. d

Even among the abstract gradient methods, let us refer to the case when a
function space of H'-class is chosen in X as the H' gradient method.

Theorem 7.6.2 shows that the solution of the abstract gradient method
(Problem 7.6.1) ¢g4; is in X. However, there is no guarantee that ¢g; is in
D. Hence, there is a need to note the following.

Remark 7.6.3 (Solution of abstract gradient method) In order to use
the solution ¢g; of the abstract gradient method (Problem 7.6.1) in the solution
for the abstract optimum design problem (Problem 7.3.1), ¢4 should be
obtained as an element of D. The following needs to be noted to satisfy the
condition:

IThis a appears in the weak form of the problem in which a convective term is added to
the homogeneous Poisson problem [F. Kikuchi, personal communication].



7.6 Descent Directions of Cost Functions 19

(1) In order for the solution ¢4, of the abstract gradient method (Problem
7.6.1) to be included in D, g; needs to be included within a set of functions
with appropriate regularity. For this result, the known term I (¢) and
boundary regularities need to be set appropriately in order for the solution
u of the state determination problem (Problem 7.2.1) to be included in
an appropriate set S of functions. Furthermore, f;, (¢,u) needs to be
appropriately set so that the solution v; of the adjoint problem (Problem
7.5.3) is in the appropriate function set S. Details of these are shown in
Chaps. 8 and 9.

(2) When this is not possible (for example when there are special constraint
conditions imposed on D), in seeking ¢4, or after it is been sought,
there is a need to add extra procedures to satisfy the necessary constraint
conditions under D.

d

7.6.2 Abstract Newton Method

Next let us make the Newton method abstract. Here, let us assume that
the Fréchet derivative (g; (¢x), @) of f; (¢) and second-order Fréchet derivative
hi (¢r) [@1, p2] can be calculated, and think about obtaining the minimum point

of fi (¢)
As seen in Section 3.5, the bilinear form ax (-, ) = () - (A(-)) used in
the gradient method was replaced by h (zg) [, -] = (+) - (H (zx) (- )) using the

Hessian matrix H in the Newton method (Problem 3.5.1). In a real Hilbert
space X, the abstract Newton method such as the following can be thought of.

Problem 7.6.4 (Abstract Newton method) Let X 3 D be a real Hilbert
space. With respect to f; € C? (X;R) (Definition 4.5.4), the gradient of the
Fréchet derivative and Hessian of f; at a non-local minimum point ¢ € D° are
denoted as g; (¢r) € X’ and h; (¢r) € L2 (X x X;R), respectively. Moreover,
ax : X x X — R is a coercive and bounded bilinear form on X. Here, obtain a
pgi € X which satisfies

hi (¢k) l@gir @l + ax (@gir ) = = (9i (Pk) ) (7.6.4)
with respect to an arbitrary ¢ € X. O

In Problem 7.6.4, the ax was introduced in order to compensate for the
lack of coerciveness and boundedness of the left-hand side of Eq. (7.6.4) and to
ensure the regularity of ¢g;. Even among the abstract Newton methods, the
case when function space of H'-class is chosen in X is called the H' Newton
method. In Problem 7.6.4, as in Theorem 3.5.2, when ¢y, is sufficiently close to
the local minimum, it is hoped that the point sequence generated by the abstract
Newton method would have quadratic convergence to the local minimum point.
Moreover, Remark 7.6.3 with respect to the solution to the abstract gradient
method is valid here too.
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Furthermore, in the case of the abstract Newton method when the
second-order Fréchet derivative of f; (¢) is given by the Hesse gradient, Problem
7.6.4 is replaced with the following problem.

Problem 7.6.5 (Abstract Newton method using Hesse gradient)
Under the assumption of Problem 7.6.4, the gradient of the Fréchet derivative
of f;, search vector and Hesse gradient of f; at a non-local minimum point
¢r € D° are denoted by g; (¢r) € X', ¢g € X and gu; (¢, @gi) € X,
respectively. Given a coercive and bounded bilinear form ax : X x X — R on
X, find a ¢4 € X which satisfies

ax (pgi» ) = — ((9i (¢r) + gni (Pk, Pgi)) , #) (7.6.5)

with respect to an arbitrary ¢ € X. O

The solution ¢4; of Problem 7.6.5 accords with the solution of the abstract
Newton method if @g; = @g;.

7.7 Solution of Abstract Optimum Design
Problem

Now that the abstract gradient method and abstract Newton method have been
defined, let us think about the solution of the abstract optimum design problem
(Problem 7.3.1) here.

7.7.1 Gradient Method for Constrained Problems

Firstly, let us bear in mind what was learned in Section 3.7 and think about
the gradient method with respect to a constrained problem. Here, the gradients
9o, - -+, gm € X' of the Fréchet derivatives of the cost functions fy, ..., fm are
assumed to be calculable using the method shown in Sect. 7.5.

Here, let us show the KKT conditions with respect to Problem 7.3.1. The
content shown here is an expansion of the KKT conditions Eq. (1.1.51) to
Eq. (1.1.54) with respect to Problem 1.1.4 in Chap. 1. In Problem 1.1.4,
X =R? and U = R?. In contrast, in Problem 7.3.1, X and U were assumed to
be real Hilbert spaces. The Fréchet derivatives of cost functions with respect
to an arbitrary variation of design variable are included in the dual space X' of
X. If this relationship is remembered, the following result can be obtained.

Let the Lagrange function with respect to Problem 7.3.1 be

LN =f@)+ D Nfi(9). (7.7.1)

i€{1,.m}

Here, A = (A\q,..., )\m)T € R™ is a Lagrange multiplier with respect to f1 (¢) <
0, ..., fm (¢) < 0.
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In this case, the KKT conditions with respect to Problem 7.3.1 are given by

Q@)+ Y. Xigi(e)=0x, (7.7.2)
ie{l,...,m}

fi(¢) <0 forie{l,...,m}, (7.7.3)

Aifi () =0 forie{l,...,m}, (7.7.4)

A >0 forie{l,...,m}. (7.7.5)

Let us think about the solution to the abstract optimum design problem
(Problem 7.3.1) based on this condition following the gradient method with
respect to the constrained problem shown in Section 3.7. With respect to k €
{0,1,2,...}, the trial point ¢, is assumed to be an element of admissible set
S defined by Eq. (7.3.1). Denote the set of suffixes with respect to active
constraints with respect to ¢y as

In(on) ={ic{1l,...om} | fi(¢x) >0} = {ir, .. ijry } - (7.7.6)

If there is no confusion, denote I (¢x) as In. Moreover, the size of the search
vector (step size) is adjusted by the size of a positive constant ¢,. In this
case, the problem seeking the search vector ¢, € X satisfying the inequalities
constraint with respect to the cost functions around ¢ is constructed in the
following way.

Problem 7.7.1 (Gradient method for constrained problems) Suppose
that for a trial point ¢ € D of Problem 7.3.1 satisfying the inequality
constraints, fo (¢x), fi, (0x) = 0, ...y fi, | (dx) = 0 and go (dx), gir (¢1),

5 i (¢r) € X' are given. Let ax : X x X — R be a coercive and bounded

bilinear form on X. Moreover, ¢, is taken to be a positive constant. Obtain
br+1 = bk + 4 which satisfies

00 = min{a(0) = Fox (00) + o0 (00). ) |

£ (60) + (91 (60) ) < 0 for i € In <¢k>}.

O

Similarly to Problem 3.7.1, Problem 7.7.1 is a convex optimization problem.
In this regard, ¢, satisfying the KKT conditions becomes the local minimizer
of Problem 7.7.1. Let us consider the solution for Problem 7.3.1 by focusing on
this. The method below is an abstract version of the method shown in Section
3.7.

Let the Lagrange function of Problem 7.7.1 be

2o (pg, A) = q(pg) + Z Ai (fi (D) +(9i (¥k) , ©g)) -

1€IA (k)
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Here, A = (Aq,.. .,)\m)T € R™ is a Lagrange multiplier with respect to the
inequality constraint conditions. The KKT conditions with respect to the
minimum point ¢, of Problem 7.7.1 are that the following hold with respect
to an arbitrary ¢ € X:

Catx (90, ) + (90 (98) )+ D Xilgi (¢r),9) =0, (7.7.7)
i€l (¢k)

fi(#r) +(gi (Pr), pg) <0 fori € Ia (é%) (7.7.8)

Mew1i (fi (1) + (i (1), %)) =0 fori € I (¢y), (7.7.9)

Mex1: >0 fori e In (dp). (7.7.10)

(©gy Akr1) € X x RlZal gatisfying these can be obtained as follows.
Let ©g0, Qirs --- 5 @i be the solution of the abstract gradient method
N

(Problem 7.6.1). Here, Eq. (7.6.2) is changed to

catx (Pgis ) = —(9i,¥) (7.7.11)
with respect to an arbitrary ¢ € X. In this case,
g =g (Akt1i) = g0 + Z Ak+1i Pgi (7.7.12)
i€1a (oK)

satisfies Eq. (7.7.7). On the other hand, Eq. (7.7.8) becomes

(Girs Pgin) T <9i1 1 Pgiyp | > Aet1iy

<gi‘1A‘a4pgi1> <gi|1A‘7¢gi|1A‘> k+11|1A‘

fil + <g’Ll bl SDQO>

fi‘IA| + <gi‘IA|a90gO>
This equation is written as
(<gia‘pgj>)(¢,j)g[§ ()‘k+1j)j61A =—(fi + {9, ‘P90>)iejA : (7.7.13)

In Eq. (7.7.13), the matrix (<gi7<p9j>)(i,j)eli is symmetric because (g;, ¢gj) =
ax (@gi,Pgi)- If g1,...,9m are linearly independent, Eq. (7.7.13) is solvable
about Agi11. Moreover, if the active constraint functions f;,, ..., fi|1A| all
have the value zero, from the fact that they hold even when an arbitrary real
number is multiplied all of ¢4, ... , Poifry) it becomes possible to obtain
Art1 even when the step size [|py]| is not appropriately set. In addition, as
adapted in Chap. 3, Eq. (7.7.13) is solved possibly several times, removing
each time the constraints where the associated Lagrange multiplier is negative
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(active set method), although if we set appropriate constraint functions which
have trade-off property with respect to an objective function, the Lagrange
multipliers become always positive.

Using the definitions so far, a simple Algorithm 3.7.2 shown in Section 3.7.1
can be applied. In this case, the following changes can be made:

1) Replace the design variable « and its variation y as ¢ and ¢ respectively.

(1)
(2) Replace Eq. (3.7.10) with Eq. (7.7.11).
(3) Replace Eq. (3.7.11) with Eq. (7.7.12).
(4) Replace Eq. (3.7.12) with Eq. (7.7.13).

Furthermore, when considering a complicated Algorithm 3.7.6 with
parameter adjustments shown in Section 3.7.2, the following needs to be taken
into consideration:

(i) Functionality for determining c,, so that the initial step size becomes
[lgll = €4 with a given value ¢,.

(i) When the design variable is updated to ¢gy1, the functionality of
amending Ax1 = (Akt14)ier, (g ,) 50 that [fi (Pe41)| < € and Agyri >0
with respect to ¢ € Ia (¢r41) are satisfied.

(iii) The functionality to make suitable the admissible values €, ... , €, of
the constraint functions fy, ... , f,, with respect to the convergence
determination value €y of the objective function fy.

(iv) Functionality for adjusting the step size ||¢,]|| so that global convergence
is guaranteed.

With respect to the aforementioned (i), the content shown in Section 3.7.2
will hold as it is by replacing y by ¢.

The same is true for (ii) above. In other words, Algorithm 3.7.6 can
be used exactly by replacing the update of Api1 using Eq. (3.7.21) of the
Newton—Raphson method by

(6Xj) jer, = — (95 Ak+110) , 0g; (Ak+1l)>)(;,lj)eli (fi Mkr10))ser, -
(7.7.14)

Moreover, with respect to (iii) above, the method for replacing €; so that
Eq. (3.7.25) is satisfied has already been incorporated into Algorithm 3.7.6.

Furthermore, with respect to (iv) above, the following type of replacement
would allow Algorithm 3.7.6 to be used as it is. The Lagrange function with
respect to the abstract optimum design problem (Problem 7.3.1) is given by
Z (¢, ) of Eq. (7.7.1). In this case, the Armijo criterion becomes

L (O + 0g: Ait1) — L (r, Ak)
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S f <90 d)k Z )\kzgz ¢k > (7715)

i€1a (¢k)

with respect to a £ € (0,1). The Wolfe criterion is given with respect to a
(0<€&<p<l) by

<go G+ Y Akigi (Pr), >

1€1A (k)

< <go (Pr + pg) + Z Aet149i (x4 ©g) ,sog> : (7.7.16)

1€EIA(Prt1)

Using these replacements, Algorithm 3.7.6 can be applied with respect to the
abstract optimum design problem (Problem 7.3.1). In this case, the following
changes are made in addition to (1) to (4) above:

(5) Replace the Armijo criterion Eq. (3.7.26) with Eq. (7.7.15).
(6) Replace the Wolfe criterion Eq. (3.7.27) with Eq. (7.7.16).

(7) Replace Eq. (3.7.21) by Eq. (7.7.14) to update A by the Newton—Raphson
method.

In order for this algorithm to function well, there is a need for the points
made in Remark 7.6.3 to be satisfied. If these are not satisfied, there is a
possibility of numerical instability arising. In order to prevent these situations,
there is a need to ensure that the new design variable is always included within
the admissible set D by adding an appropriate process after the design variable
is updated.

7.7.2 Newton Method for Constrained Problems

If the second-order Fréchet derivatives of the cost functions can be obtained, it
is possible to change the gradient method with respect to a constrained problem
to a Newton method with respect to a constrained problem. Here, let us use
the abstract Newton method (Problem 7.6.4) in order to make Problem 3.8.1 in
Chap. 3 abstract.

Problem 7.7.2 (Newton method for constrained problems) At a trial
point ¢ € D of Problem 7.3.1 satisfying the inequality constraints, the Lagrange
multiplier A, € RI/Al is assumed to satisfy Eq. (7.7.8) to Eq. (7.7.10) (where
k4 1 is viewed as k). Moreover, fo(¢r), fi, (Px) = 0, ..., fi‘IAl (¢r) = 0

and go (dr)s gis (Dr)s -5 gif,, (0) € X' as well as ho (¢k), hiy (Px), -
(¢r) € L2 (X x X;R) are taken to be known and

’II \

ha ($1) = ho (k) + > Aiwhi (¢%)- (7.7.17)

1€1A (Pr)
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Moreover, let ax : X x X — R be a coercive and bounded bilinear form on X.
In this case, obtain ¢r41 = ¢r + ¢4 which satisfies

o) =i a(6) = 5 (hz (00) [ + ax () + (o0 (00).)

+ fo (é) ‘ fi(#r) + (g (Px) , ) <0 fori € Ip (¢k)}-

O

In Problem 7.7.2, the ax was introduced in order to compensate for the lack
of coerciveness and boundedness of hy (¢r) on X and to ensure the regularity
of Pgi-

Problem 7.7.2 is classified to be a second-order optimization problem. When
hao (é1) [¢, ]+ax (v, ) is a coercive and bounded bilinear form on X, Problem
7.7.2 becomes a convex optimization problem. It is not necessarily the case.
However, a ¢4 satisfying the KKT conditions shown next is a candidate for the
minimum point with respect to Problem 7.7.2. Focusing on this, let us look at
what has been learned in Section 3.8 in order to think of the solution to Problem
7.7.2.

It is assumed that KKT conditions at the minimum point ¢, of Problem
7.7.2 hold. In other words, the following holds with respect to an arbitrary
Y e X:

hf ((bk) [(P, 1/1] +ax ((pv ¢) + <gO (¢k) 7¢>
+ Z Aet1i (9i (Dr) ,¥) = 0, (7.7.18)

i€la (o)
fi (Dkr1) = fi (dn) + (i (k) ,pg) <O fori € In (¢r), (7.7.19)

Met1i (fi (n) 4 (9i (1), 0g)) =0 forie In(dr), (7.7.20)
>\k+1i >0 forielp ((bk) . (7721)

(0gs Akr1) € X x RUAl gatisfying these can be obtained as follows.

In the gradient method (Sect. 7.7.1) with constraints, @g0, @iy, .- . Pi, |
were taken to be the solution for the abstract gradient method. Here, these
are replaced by the solution of the abstract Newton method. Problem 7.6.4 is
rewritten as follows. “Let the known functions in Problem 7.7.2 be given. Find
pgi € X which satisfy the following with respect to an arbitrary ¢ € X:

he (¢x) [pgir Pl + ax (@gir ) = = (9i (Pr) ) 7 (7.7.22)

Here, ¢, defined by Eq. (7.7.12) satisfies Eq. (7.7.18). On the other hand,
Eq. (7.7.19) becomes Eq. (7.7.13). Hence, if Eq. (7.7.13) is used to obtain Ag11,
Eq. (7.7.19) is established and the KKT conditions at the minimal point ¢, of
Problem 7.7.2 hold. In this case, Eq. (7.7.20) and Eq. (7.7.21) are satisfied by
choosing I (¢r+1) appropriately in the algorithm using the active set method.

Using the definitions so far, Algorithm 3.8.4 shown in Section 3.8.1 can be
applied. In this case, it will be changed in the following way:
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(1) Replace the design variable  and its fluctuation y by ¢ and ¢ respectively.
(2) Replace Eq. (3.8.9) with Eq. (7.7.22).
(3) Replace Eq. (3.7.11) with Eq. (7.7.12).
(4) Replace Eq. (3.7.12) with Eq. (7.7.13).

Furthermore, the abstract Newton method when the second-order Fréchet
derivative of f; (¢) is obtained as a Hesse gradient can be illustrated as follows.
Equations (7.7.17) and (7.7.22) are replaced with

gz (Br: @g) = g0 (D, Bg) + > Nikgui (dk, Pg) » (7.7.23)
iEIA(¢k)
ax (¢gis ) = —{(9i (d) + gz (r, @g)) 1 ¢) (7.7.24)

respectively. Using the definitions, the following step is added:
(5) Replace Eq. (3.8.11) with Eq. (7.7.24).

In this way, the difference between the gradient method with respect to
a constrained problem and the Newton method is just that ax (-, -) of the
abstract gradient method is replaced with h; (ér) [+, -]+ ax (-, -) or g; (¢r) is
replaced with g; (¢x) + gui (¢, @g). However, with this method, a second-order
derivative of a cost function is used. Hence, it is hoped that the characteristics of
the Newton method mentioned in Remark 3.5.4 will hold. However, as explained
in Remark 3.8.2, because the constraint condition is approximated to be up to
first-order derivative, there is a need to be careful with the step size when the
non-linearity of the constraint functions is strong.

Furthermore, with respect to the methods for achieving coerciveness of
the bilinear form and adding the functionality for adjusting the step size, the
explanation provided in Section 3.8.2 is still valid here.

Whether such a Newton method can be used or not depends on whether the
calculation h; (¢x)[-, -] or gmi (¢r, @y) is possible or not. Let us look at the
specific calculation methods of these in Chaps. 8 and 9.

7.8 Summary

In Chap. 7, abstract problems, which may be common to the optimum design
problems targeting the topology and shape with respect to domain of a boundary
value problem of partial differential equation such as shown in Chaps. 8 and 9,
were constructed and their solutions were looked at. The following are the key
points:

(1) Real Hilbert spaces are chosen for the linear spaces of a design variable and
state variable (Sect. 7.1). This is because the abstract gradient method
is defined on a Hilbert space.
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(2) An abstract optimum design problem was defined with an abstract
variational problem as a state determination problem (Sect. 7.2) and
using cost functions defined via functionals of the design variable (Sect.
7.3) and the state variable (solution of state determination problem).

(3) With respect to an abstract optimum design problem, the derivative of
a cost function can be obtained via the adjoint variable method (Sect.
7.5.1) or the Lagrange multiplier method (Sect. 7.5.2). Moreover, the
second-order derivative of a cost function can be obtained by substituting
the derivative of the solution of the state determination problem when the
equality constraints of the state determination problem are satisfied in the
second-order derivative of the Lagrange function (Sect. 7.5.3).

(4) The abstract gradient method is defined on a real Hilbert space (Sect.
7.6.1). The unique existence of the solution of the abstract gradient
method is shown by the Lax—Milgram theorem. Moreover, the solution is
on the downward slope of the cost function (Theorem 7.6.2). Furthermore,
the abstract Newton method is defined as a method in which the bilinear
form in the abstract gradient method is replaced by the sum of a
second-order derivative of the cost function and a bilinear form which
compensates for the coerciveness and boundedness of the second-order
derivative (Sect. 7.6.2).

(5) The solution to the abstract optimum design problem is constructed with
the same framework as the gradient method and Newton method with
respect to constrained problems shown in Chap. 3 (Sect. 7.7.1 and Sect.
7.7.2).

Let us mention a few books which are useful references for this chapter.
Chap. 5 of [3] is useful in relation to the Lagrange multiplier method on a
function space. The paper [1] and Section 4.4 of [4] are useful with respect to
the gradient method on function spaces.
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