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Chapter 9

Shape Optimization
Problems of Domain
Variation Type

In Chap. 8 we looked at problems for obtaining the optimal topologies of
continua with the densities of continua set to be the design variable. In this
chapter, we shall look at the type of shape optimization problems in which the
boundary of a continuum varies. The key theory of numerical solution shown
in this chapter is published in the paper [3]. In this book, we shall look at the
theory used there by comparing it to the contents shown in Chaps. 1 to 7.

First, let us take an abridged look at the history of research relating to
a shape optimization problem of domain variation type. This type of shape
optimization problem is also referred to as a domain optimization problem
and has been studied since the early 20th century. For example, among
the vast works of Hadamard, there is a description relating to a problem
seeking the boundary shape of a thin membrane such that the fundamental
vibration frequency is maximized. In this description, a notion equivalent to
a Fréchet derivative of the fundamental frequency when a boundary is moved
in the outward normal direction is presented [28,87]. Even after that, Fréchet
derivatives with respect to shape variations of domain variation type have been
referred to as shape derivatives, and many researchers have announced research
results relating to it." To add background to this research, there are works
relating to optimal control theory assuming a function as a control variable by
mathematicians lead by Lions [61].

In this way, theories relating to the calculation methods of shape derivatives
have been developed consistently, but research relating to moving the shapes
using shape derivatives has not always obtained favorable results. In reality, it
is known that if the node coordinates on a boundary of a finite element model

IFor example, refer to [11-13,18-23,25,26,29-32, 35, 65,68, 71-74, 85,87, 100, 101].
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(b) Optimal shape by H' gradient method

Fig. 9.1: Numerical examples with respect to the shape optimization problem
of a linear elastic body (provided by Quint Corporation).

are chosen to be the design variable, and the Fréchet derivatives with respect
to the variation of the design variable are evaluated in order to move the nodes,
a numerically unstable phenomenon in which the boundary becomes rippled
such as shown in Fig. 9.1 (a) appears [40]. Figure 9.1 (a) shows the result of a
numerical analysis with respect to a mean compliance minimization problem
(Problem 9.12.2) of a three-dimensional linear elastic body. The boundary
condition in the state determination problem constrains the displacement on the
back edge, while a uniform downward facing nodal force (external force) on the
horizontal central line of the front edge was assumed. The boundary condition
in the shape variation problem restrains the variation in the normal direction on
the front/back and left/right edges, and the variation on the horizontal central
line on the front /back edge. Numerical analysis of a state determination problem
uses the first-order finite elements. The calculation method of shape derivatives
uses the formula of boundary integration form as shown later.

In order to avoid rippling boundaries such as in this case, there is a method
to define the boundary shape as a B-spline curve, Bezier curve, etc. and choose
its control variables as the design variables [16,17]. There is also a method for
giving the shape variation as the linear sum of the basic deformation modes and
choosing the undetermined multipliers in this case as the design variables (basis
vector method) [14,32,75,90,91]. All these methods have been highlighted and
used in actual optimal designs. However, all the methods used derivatives with
respect to parametric design variables, such as those explained in the Preface
and differ from original shape derivatives.

In this chapter, we will look at a method for evaluating the shape derivatives
of cost functions after having constructed a shape optimization problem of a
domain variation type in which a function expressing the domain variation
defined on an appropriate function space is set to be the design variable based on
the framework of the abstract optimal design problem shown in Chap. 7. As a
result, the shape gradient does not have enough regularity to create the following
domain. This is thought to be one of the factors generating numerical instability.
In this situation, even if such a shape derivative is used, if an appropriate
gradient method is used, there is the possibility that a shape optimization
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problem can be solved without facing numerical instability. In this chapter,
this method will be the focus of our discussion.

Figure 9.1 (b) shows the results obtained via the algorithm shown in Sect.
9.10. Boundary conditions and calculation method of the shape derivative are
the same as in Fig. 9.1 (a). Numerical analysis of the state determination
problem used second-order tetrahedral finite elements. Moreover, in numerical
analysis of the H' gradient method using the Robin condition shown later, the
first-order tetrahedral finite elements were used. Moreover, the validity relating
to the selection of a finite element such as this is shown in Sect. 9.11.

The fundamental idea relating the gradient method on a function space
was presented by Cea [18]. A primitive form of the gradient method can be
found in Pironneau’s monograph [73, p. 48 (17)]. In addition, a method called
asymptotical regularization was proposed by Tautenhahn [89]. In contrast, in
the 1990s, the author [2] proposed a gradient method on a function space which
was referred to as the traction method, based on an engineering principle.
After that, a generalization of the traction method was also introduced [7].
Furthermore, these methods have been applied in various engineering problems.?
Moreover, the interpretation of the traction method in mathematics was also
attempted in an existing report [45]. Here the domain mapping was assumed
to be an element of the set of all continuous functions of some class, and the
traction method was justified using the Gateaux derivative of a cost function
with respect to the variation of the domain mapping. In this chapter, a gradient
method uses the Fréchet derivative of a cost function by defining the variation
of the domain mapping in an appropriate Hilbert space. Based on this gradient
method, it is apparent that the traction method was indeed a concrete example
of that computational procedure.

Furthermore, a different method for constructing a shape optimization
problem of domain variation type is proposed. As thought by Hadamard [2§],
since the next boundary shape can be determined by moving the boundary
to the normal direction, one method is choosing the function that represents
the amount of movement in the normal direction defined on the boundary
as the design variable [64]. This method also uses the gradient method with
the functionality of keeping the regularity equivalent to the gradient method
shown in this chapter. However, if a finite element method is used for numerical
analysis of a state determination problem, after the boundary has been moved by
the gradient method, we have to consider a method for moving the finite element
mesh within the domain along with the new boundary. In addition, methods
using level-set functions for design variables are also being researched [1,92,99].
In these methods, a level-set function which is a continuous function with scalar
value defined on a fixed domain is used to define the boundary with a set of
points in the domain where its value is zero. Using these methods, the topology
of the domain can easily be changed through joining the holes together by
varying the level-set function. However, since the level-set function is defined
using Euler notation (see after Definition 9.1.3), a wider domain is required than

2See, for example, references [4,6,8-10,36-39,41-44, 46-58, 76-84,93-98].
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the actual domain. Moreover, in order to extract a numerical model from the
level set of zero, some processes are required. Furthermore, stronger conditions
with respect to the regularity of the solution for the state determination problem
are required for the aforementioned two methods than for the method shown in
this chapter. The reason for this is that when calculating the Fréchet derivatives
of cost functions, only the formula of boundary integral type can be applicable.

This chapter is structured as follows. In Sections 9.1 to 9.4, the definitions
and formulae relating to functions and functionals defined on a moving domain
are summarized. In Sect. 9.1, the definitions of admissible set of a design
variable (function representing domain variation) and shape derivatives of
functions and functionals are shown. There, attention will be given to the fact
that there are two methods of defining the derivatives of functions defined on a
moving domain with respect to domain variation. In this book, we shall refer
to these notions of derivatives as “shape derivative of a function” and “partial
shape derivative of a function”. Using these definitions, the formulae for shape
derivatives relating to the Jacobi matrix of the domain mapping will be obtained
in Sect. 9.2. Using the formulae, in Sect. 9.3, the propositions relating to shape
derivatives of functions and functionals are shown. Here also, we will focus on
the fact that the formulae using the shape derivatives of functions and partial
shape derivatives of functions can be obtained. Sect. 9.4 defines several rules
for variations of functions with respect to domain variation using the shape
derivative of a function and the partial shape derivative of a function.

In Sections 9.5 to 9.8, we will consider a shape optimization problem when
a Poisson problem is chosen to be the state determination problem and present
the process of computing the shape derivatives of cost functions. In Sect. 9.5, a
state determination problem will be defined using a Poisson problem using the
variation rules for functions shown in Sect. 9.4. The solution to this problem
is used in Sect. 9.6 to define a general cost function which is then used to
define a shape optimization problem. The existence of a solution to the shape
optimization problem of this is shown in Sect. 9.7. In Sect. 9.8, the methods
for obtaining the Fréchet derivatives of cost functions shown in Section 7.4
are followed in order to show the methods to obtain shape derivatives and
second-order derivatives of cost functions with respect to a domain variation.
In this case, we focus on the fact that we can think of two methods: one using
formulae based on the shape derivative of a function, and another using formulae
based on the partial shape derivative of a function. As a result, it becomes clear
that whichever method is used, the shape gradients of the cost functions do not
have enough regularity to be able to define the following domain.

Even if the shape gradients have insufficient regularities, by applying the
abstract gradient method or the abstract Newton method shown in Section 7.5
to the shape optimization problems, a gradient method and Newton method
with the functionality to regularize the shape derivatives of cost functions can
be defined. In Sect. 9.9, their abstract definitions and several methods for
specifying these are introduced. In Sect. 9.10, algorithms will be considered.
However, the basic structures are as per the algorithms shown in Section 3.7.
The error evaluation of the numerical solutions obtained using these algorithms
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Fig. 9.2: Domain variation (displacement) ¢ : D — R4,

is shown in Sect. 9.11. Here, the results from the error estimations of numerical
analyses shown in Section 6.6 will be used.

Once we look at the range of solutions with respect to the shape optimization
problem of a Poisson problem, the shape derivatives of cost functions with
respect to a mean compliance minimization problem of a linear elastic body
will be sought in Sect. 9.12. Furthermore, in Sect. 9.13, the mean flow
resistance minimization problem of a Stokes flow field will be used as an
example to obtain the shape derivatives of the cost functions. The conditions
of optimality using these shape derivatives can be seen matching the conditions
of optimality with respect to the mean compliance minimization problem for
a one-dimensional linear elastic body shown in Section 1.1 and the mean flow
resistance minimization problem for a one-dimensional branched Stokes flow
field shown in Section 1.3. Moreover, in Sections 9.12.5 and 9.13.5, numerical
examples with respect to these simple problems will be shown.

9.1 Set of Domain Variations and Definition of
Shape Derivatives

In order to construct a shape optimization problem of domain variation type, let
us define the admissible set of design variables. Moreover, the Fréchet derivatives
of functions and functionals defined in a moving domain with respect to domain
variation will be referred to as shape derivatives. These definitions will be shown
in this section.

9.1.1 Initial Domain

Referring to Fig. 9.2, Q2 C R? is taken to be a d € {2, 3}-dimensional Lipschitz
domain (Section A.5) representing the initial domain. In this chapter, we will

assume that this boundary 0€) is also H? N C%! class. Here, a boundary
of H*2 0 Ck1 class (K € {0,1,2,...}) is defined as that the function ¢
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To2

T(ar()l)
O

(a) Qo C R? (b) Qo C R®

Fig. 9.3: Set of corner points (when d = 2) or edges (when d = 3) ©p =
OT'g1 N OTg2 on boundary I'g = I'g; U T'go U (6F01 n 8F02) C 09g and outward
facing tangent 7 (0T'g1) and 7 (0T'g2) on d'g; and OT'g2, respectively.

defined in Definition A.5.2 (C* class domain) belongs to H**2 (B (z, a) ; R?) N
CH1 (B (m, o) ;RY) (H¥3/2 (090 N B (z, ) ;RY) N CH (09 N B (z, a) ; RY)
on boundary). Moreover, hereafter, we denote H*+2 (Qo; Rd) nCk1 (Qo; ]Rd) as
HF2 0 Okt (Qo; Rd).

It is assumed that Qg is given. With respect to the boundary 0}y of the
initial domain, I'ng C 9€)g is taken to be a Dirichlet boundary and I'ng = 9% \
I'pp a Neumann boundary. Moreover, the notation for the set (- ) is to represent
a closure. Moreover, in this chapter, homogeneous Neumann boundaries and
inhomogeneous Neumann boundaries will be distinguished from one another,
and the inhomogeneous Neumann boundary of the initial domain will be written
as I'yo C I'yo. Furthermore, we assume that the integrands used in the boundary
integrals in the m 4 1 cost functions fy (object cost function) and fi,..., fin
(constraint cost functions) to be defined by Eq. (9.6.1) later will be denoted as
nni with respect to ¢ € {0,1,...,m} and these will be non-zero on I'y;0 C I'no.
If I'yp and I';;0 are assumed to vary, these boundaries are piecewise H 3Snott,
and when d = 3, boundaries 9L,y or 9I',;o are assumed to be H* N C%! class.
These hypotheses will be needed to guarantee appropriate regularity of shape
derivatives of cost functions obtained on these boundaries. Moreover, when
their boundaries are denoted as 'y (I is an open set excluding dT'y) as shown
in Fig. 9.3, the set of corner points (when d = 2) or edges (when d = 3) on I’y
is denoted as O, and edges included in ©y (when d = 3) are assumed to be
H?NC%! class. For I'(.), the notation ©.y is used.

9.1.2 Sets of Domain Variations

Let us define a domain after g is perturbed. % will represent the identity
mapping. In this case, the domain after )y is perturbed is assumed to be
formed by a continuous bijective mapping i + ¢ : Qo — R? as (i + ¢) (Qp) =
{(@+¢)(x) | € Q}. Inother words, ¢ is to represent the displacement in the
domain mapping. Since the domain (¢ 4 ¢) (£2o) is formed by ¢, it is denoted
by © (¢). Similarly, with respect to an initial domain or boundary (- ), (-) (¢)
represents { (¢ + ¢) (x) | € (- )o}-

When the design variable ¢ is selected as above, even though the domain of
¢ is fixed at €1y, the domain of the solution to a state determination problem
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varies with the domain variation. Such a situation is not expected to occur in a
general function optimization problem. However, from the Calderén extension
theorem (Theorem 4.4.4), if the domain of ¢ is expanded to D C R? large
enough via Theorem 4.4.4, the conditions for ordinary function optimization
problems are satisfied.

Hence, under conditions satisfying the assumption (with respect to p > 1,
¢ € Whp (QO;Rd)) of Theorem 4.4.4, we will expand the domain of ¢ from
Qo to a bounded domain D C R? large enough. Furthermore, since we will be
considering the gradient method on a function space later, the function space
containing the design variable ¢ needs to be a Hilbert space. Hence in this
chapter, the linear space of design variables is defined as

X={¢ecH (D;R) | ¢=0gs on 9D UQc0}, (9.1.1)

where Qco C Qg represents a boundary or closure of the domain in which the
domain variation is constrained by a design demand. In continuing discussions
in this chapter, it will be viewed as Q¢ = @ (in other words, X = H' (D; Rd)).
If it is needed that the measure of Q¢g is assumed to have a certain positive
value, its condition will be clearly presented.

However, when ¢ is taken to be an element of X, there is no guarantee
that Q(¢) is a Lipschitz domain. In order to become a Lipschitz domain, ¢
has to be an element of C*! (D;R?). To repeat domain variations under the
same conditions, the condition (I'po U000 UTpi0 U+ UT im0 \ Qco belongs to
a class of piecewise H® N C11) with respect to 9 needs to be satisfied even
for the perturbed boundary 92 (¢). Furthermore, to guarantee the existence
of an optimum shape as shown in Sect. 9.7, the admissible set for ¢ should be
compact in X. Considering those conditions, one needs to take a linear space
of ¢, in which Fréchet derivatives of functions and functionals with respect to
domain variation can be defined, as

(9.1.2)

y_ X0 H2NC% (D;RY) (o =0 or Ty € Qo)
T\ XNnHANCY (D;RY) (T ¢ Qo) ’

where 'y denotes Fpo UL ULyig U+ ULy after Sect. 9.5 and a piecewise
H? N CY! class boundary before that section, and the admissible set of design
variables as

|¢|CO,1(D;Rd) <o, R ~ B
D=S¢cY {Dlncorpray <B (To=0or 'y CQco),
1Pl ir2ncra ey < B (Lo & Qco)
(9.1.3)

Here, let H¢||H2OCO=1(D;R‘1) be defined as max { ||¢||H2(D;Rd) ) ||¢||CO>1(D;]R‘1)}’ and
o € (0,1) and 3 be positive constants. Norm |-[coa(p.gay = | lcos(pray —
Il - ”C(D;Rd) represents the Lipschitz constant (see Eq. (4.3.2)). The condition
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|¢|CUv1(D;R‘1) < o represents that 4 ¢ and its inverse mapping (¢ + ¢))71 become
Lipschitz mappings (bi-Lipschitz mappings) on o and Q (¢) respectively (cf.
[59, Proposition 1.41, p. 23], [63]). Indeed, if this condition is satisfied, ¢ + ¢ is
a surjective Lipschitz mapping on €2g. Moreover, using

1+ @) (w0) — (£ + &) (Yo)llge = [To — Yollra — [|@ (T0) — & (Yo)lIRa
> (1—=0)llzo — Yollga

for arbitrary xo,y, € Qo, and that when (2 + ¢) (zo) = (¢ + @) (y,), we obtain
that &g = y,, © + ¢ becomes injective. Then, there exists (¢ + ¢)_1 with which

o1 =yl = (1= 0) |G+ 6) 7" (21) = i+ 6) " (w1)]

Rd

holds for arbitrary x1,y; € Q(¢). This inequality shows that (¢ + d))*1 is a
Lipschitz mapping on 2 (¢). On the other hand, that D is a compact set in X
is assured by the Rellich-Kondrachov compact embedding theorem (Theorem
4.4.15).

In future discussions, we assume that ¢ is in the interior of D (¢p € D°),
and a domain perturbed via domain variation ¢ € Y such as in Fig. 9.4 will be
denoted by Q (¢ + ¢). In the condition satisfying ¢ € D, the perturbed domain
will be defined as

(©2(0)) (p) = (i + ) 0 (i + 8)) () ,

where o denotes the composite mapping. However, in future discussions, we
will define the shape derivatives of function and functional as bounded linear
operators of ¢ € X (Definitions 9.1.1, 9.1.3, 9.1.4). In the Fréchet derivatives
of functions and functionals with respect to ¢ € X, (Q2(¢)) () is linearized as
Q (¢ + ). Then, in this chapter, we assume that ¢ is originally an element
of X, check that ¢ obtained by the proposed methods belongs to Y based on
the problem setting and solution used, and confirm that ¢ + e (e is a positive
constant) belongs to D.

9.1.3 Definitions of Shape Derivatives

For problems involving varying domains, the functions and integrals also vary.
Here let us define their shape derivatives.

Let ¢, € D° be given. For ¢ in a neighborhood B C Y of ¢, € D°, let
@ €Y be an arbitrary variation of €2 (¢). When the domain varies from 2 (¢)
to Q (¢ + ), the function defined on it is also assumed to change. In this
case, we write the function at ¢ as u(¢) and the value at a point @ on the
expanded domain D of Q (¢) as u(¢) (). We use this notation to define the
shape derivative of a function in the following way.

Definition 9.1.1 (Shape derivative of a function) For all ¢ in a
neighborhood B C Y of ¢, € D°, consider a function u : B — L? (D;R).
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Fig. 9.4: Domain variation ¢ € Y from Q (¢).

The value of u(¢) at & € D will be written as u (¢) (x). If there exists a
bounded linear operator u’ (¢)[-]: Y — L? (D;R) which satisfies
[u(p+ ) (@ + ¢ (@) —u(d) (@) +u (D) [P (@)l 2pry

0
llelly —0 el x

with respect to an arbitrary ¢ € Y, and v’ (¢)[-] : X — L?(D;R) is also
a bounded linear operator, u’(¢)[¢] is referred to as the shape derivative
at ¢ € B of u. When u'(¢)][p] exists for all ¢ € B and belongs to
C (B;L(X;L?(D;R))), we write u € C§, (B; L? (D;R)). O

In Definition 9.1.1, we remark the following.

Remark 9.1.2 (Shape derivative) In Definition 9.1.1, at the same time that
u' (¢)[-] is a bounded linear operator on Y, it is assumed that it is also a
bounded linear operator in X. When Y is compactly embedded in X, a bounded
linear operator in X is automatically a bounded linear operator in Y (Practice
4.4). The reason to define it in such a way is that, in general, Q2 (¢ + ¢) varied
by an arbitrary ¢ € X is not well-defined. Also, by defining it such a way,
stronger regularity is required than when the shape derivatives are defined as
bounded linear operators in Y. In some types of definitions regarding shape
derivatives shown later, the condition to be a bounded linear operator in X will
be needed for the same reason. O

In continuum mechanics, u (¢ + o) (x + ¢ (z)) in Definition 9.1.1 is called
the Lagrangian description of u(¢) (z) and ' (@) [¢] is called the material
derivative.

Figure 9.5 (a) shows u’ (¢) [¢]. Here, even if u € L? (D;R) is a discontinuous
function, if ¢ is a continuous function, it is apparent that u’ (@) [¢] can be
defined.

Next, let us think about the derivative of u (¢ + ¢) () when a point x is
fixed on the expanded domain D of € (¢) in the case of the perturbed domain.
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> u(@+ )
TP | o

Vu(@)(@s) - p()

T z=x+ p(x) R
Qo)
Qo+ o)
(a) When u (¢) is a discontinuous function.
T sy S— T u(é+e)
T A el
e a y u(9)
Vu($)(z) - p()
r z=x+¢(x) R
Q(9)
Q¢ +¢)

(b) When u (¢) is a continuous function.

Fig. 9.5: The function u (¢) varying with domain.

The Fréchet derivative of u with respect to an arbitrary variation ¢ is called
the partial shape derivative of a function and is defined as follows.

Definition 9.1.3 (Partial shape derivative of a function) For all ¢ in a
neighborhood B C Y of ¢, € D°, consider a function u : B — C%! (D;R).
The value of u (¢) at & € D will be written as u (¢) (x). With respect to an
arbitrary ¢ € Y, when a bounded linear operator u* (¢)[-] : Y — C%! (D;R)
which satisfies that

lule+ ) (@) —u(g) (@) +u" (d) el (#)lcorpm) _

leplly —0 el x

0

for almost every & € D exists and when u* (¢)[-] : X — C%! (D;R) is also
a bounded linear operator, u* (¢)[p] is called the partial shape derivative
of uw at ¢ € B. When u*(¢)][p] exists for all ¢ € B and belongs to
C (B; L (X; co! (D;R))), we write u € Ca. (B; Co1 (D;R)). a

In Definition 9.1.3, u (¢ + ) (x) is called the Euler description of u (¢) ()
in continuum mechanics, and u* (@) [¢] is called the spatial derivative.

Figure 9.5 (b) shows u* (¢) [¢]. Here, it should be noted that since u €
H' (D;R) is a continuous function, the definition of u* (@) [¢] is valid. In reality,
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looking at Fig. 9.5 (a), if u is a discontinuous function, u* (¢) [¢] is not defined
for & such that a discontinuity of u crosses in the domain variation due to ¢.
Moreover, when u € C4. (B; C%! (D;R)),

u(p+¢)(x+ ()
=u(@p+¢) (@) +Vu()-p+o(le(®)x)
=u(9)(x) +u" (9)[¢] (x) + Vu(d) - ¢ +o(le(®)]x)

holds. Then, we have
U (9) [¢] = u" (d) [p] + Vu(e) - . (9.1.4)

with respect to arbitrary ¢ € X. Here (0(-) /x1,...,8(+) /zq) " is denoted as
V () with respect to @ = (i);c(1, 4y € R?. The left-hand side of Eq. (9.1.4)
becomes v (¢) [-]: X — L? (D;R). Then, u € C§, (B; L* (D;R)) holds.
Furthermore, the shape derivative of a functional defined on a perturbed
domain will be defined as follows. In this chapter, we use the notation
V. =(0()/z,...,0(-)/zq)" with respect to z = (¢ + ¢) (x). Moreover,
let v (¢) be the outward unit normal defined on the boundary 0% (¢), 9, (-) =
v(¢)-V(-), pn=(¢+¢)(v) be the outward unit normal on 9 (¢ + ¢), and
Ou(-)=mp-V.(-). Furthermore, the dual space of X is denoted by X".

Definition 9.1.4 (Shape derivative of a functional) For all ¢ in a
neighborhood B C Y of ¢, € D°, let u: B — U = H3> N CH! (D;R) be given,
and hg € C* (R x R%;R) and hy € C* (R x R;R) be defined for (u, Vu,dyu) €

Ux G xGrg (G ={Vu|uel}, Grg = {a,,u|r(¢) ] ueu}) (T (¢) C
090 (¢) is piecewise H> N CH1) as

ho (u, V) , hoy (u, Vu) € L? (D;R),  howe (u, Vu) € L? (D;Rd) ,
hi (u, 0pu) , hiy (u, Opu) , R, (U, dyu) € H! (D;R).

With respect to an arbitrary ¢ € Y, let
[+ u(@d+¢), Vould+e),0u(d+¢))
— [ (@) () V(o o+ ) () ds
Q(d+¢)

+ / hi (u($+ @) (2), (¢ + @) (2)) dC. (9.1.5)
I'(p+¢)

Here, I" (¢p) is taken to be the partial set of 90 (¢) (allowing I' (¢p) = 90 (¢)).
Moreover, dz and d{ represent infinitesimal measures used in domain and
boundary integrals over Q (¢ + ). In this case, if a bounded linear functional

' (d,u(d),Vu(p),d,u(d))[]:Y — R satisfies

f@+pu(@+¢), Vou(d+e),0.u(d+e))
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+f'(¢,U(¢) (¢)’3u( ) el +o(llell )

and f'(¢d,u(¢),Vu(e),0u(e))[-] : X — R is also a bounded
linear functional, in other words, there exists a g(¢) € X’ such that

f(@u(d), Vu(e),0u(9))lp] = (g(p),4), [ is said to be shape
differentiable at ¢, and g (¢) is called the shape gradient of f. Moreover,

when there exists ' (¢, u (¢p), Vu(p),0, (¢)) [¢] for all ¢ € B and those are
in C (B; L (X;R)), it is expressed as f € Cd (B;R).

Furthermore, if with respect to an arbitrary ¢, ¢, € Y, a bounded bilinear
functional f” (¢, u (@), Vu(d),0, (¢))[p1,¥2] : Y x Y — R satisfies

<9 (@ +ps), 10 (i+902)_1>

= <g (¢)) 7901> + f” (¢7 u (qb) , Vu (¢) : Oy (¢))) [9017 902]
+o(lleillx s lleallx)
and £ (,u(6), Vu(#),0, (8)) @1, 02l = h () [01, 0] : X x X > R is also
a bounded bilinear functional, f is said to be second-order shape differentiable,
and h (@) [¢1, ¥, is called the second-order shape derivative or shape Hessian
of f. In addition, with respect to all ¢ € B, if there exists a second-order shape

derivative and f” (¢, u (@), Vu($),0, (@) [p1, 5] € C(B; L (X;L(X;R))),
then we write that f € C3 (B;R). |

According to the definition of the second-order shape derivative,
" (D, u(d),Vu(d),d, (P)) [¢1,¥s] can be divided into two parts as [36]

f” (¢1 U (d)) ) Vu (d)) ) al’ (d))) [9017 802]

= (f/)/ (d)» u (d)) ) Vu (¢) ’ 81/ (¢)) [‘1017 902] + <g (¢) >t ((101’ ‘102)> .
(9.1.6)

Here, the summands on the right side of the above equation are respectively
given as

(f) (p.u(e), Vu(e),0, () (@1, 2]
(gD +w2), 1) —(g(d),¥1)) (9.1.7)

= lim
ezl x—0 [[p2l x

(g (@), t(e1,92))

= lim +¢,), @10+ @y) "t — . 9.1.8
i (6t ee i+ e — ) (9.1.8)

Equation (9.1.7) represents the derivative of g (¢ + ¢,) by the variation of
4, and commonly appears in calculations of the second-order derivative of a
functional in optimization problems. On the other hand, Eq. (9.1.8) is a specific
term in shape optimization problems to correct the variation of ¢; by ¢,. The
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term ¢, o (i +@y) " — ¢, in Eq. (9.1.8) represents the variation of ¢, by the
inverse mapping of ¢ + 5. When only this item is calculated, we have

t(p1,p2) = (8010('54'902)_1 _‘Pl)

lim —

lleoll x —0 ||902||X
T T

== (‘Pz -V, ) == (V<P1 ) P2- (9.1.9)

The above relation can be obtained in the following way. We notice that the
transfer vector of the coordinate system linearizing the inverse mapping of 1+,
becomes —¢p,, and the varying function is ¢,. In Eq. (9.1.4), replacing u by
o] and putting @} (@) [~ps] = Ora, ¥} (¢) (@) [~] gives the right-hand side
of Eq. (9.1.9).

It should be noted that Eq. (9.1.9) holds if V! or V - ¢ is not used in
the shape derivative (g (¢),¢). In the cases that V! or V - ¢ is used, those
calculations for VT and V - ¢ will be given in Eq. (9.3.11). In that situation,
the inverse mapping of ¢ + ¢, is applied to V too.

9.2 Shape Derivatives of Jacobi Determinants

Since the domain variation and shape derivatives of functions and functionals
have been defined, let us use them to find the shape derivative of the Jacobi
determinant (Jacobian) and the inverse matrix of Jacobi matrix (Jacobi inverse
matrix) with respect to domain variation ¢ € Y. These are used when seeking
the formulae for the shape derivatives of functionals.

Fix ¢, € D°. For ¢ in a neighborhood B C Y of ¢, € D°, consider
an arbitrary domain variation ¢ € Y from Q(¢). In this case, the Jacobi
matrix and Jacobi determinant (Jacobian) with respect to the mapping 4 + ¢
are expressed as

F(p)=T+(Ve")', (9.2.1)
w () = det F (),

where I represents the unit matrix.® In this case, w (¢) becomes a function which
gives dz = w (¢) dz with respect to an infinitesimal measure dz on (¢ + ¢)
corresponding to the infinitesimal measure dz on 2 (¢). Here, taking up two
types of Jacobi determinants defined on the domain and the boundary, let us
look at their shape derivatives.

9.2.1 Shape Derivatives of Domain Jacobi Determinant
and Domain Jacobi Inverse Matrix

Firstly, the shape derivative of w () defined on Eq. (9.2.2) at ¢, = Oga is given
in the following way.

3Although it is usually written as F (i + ¢), following the notation for a deformation
gradient tensor in elasticity theory, F' (¢) is used.
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Proposition 9.2.1 (Derivative of domain Jacobi determinant) For ¢ in
a neighborhood B C Y of ¢, € D°, we have

W' (o) [p] =V -

with respect to an arbitrary ¢ € Y. Moreover, w' (¢,) [¢] also belongs to

C(B;E(X;LQ(D;R))). a
Proof For & € D, we have
1+pi1 - $i,d
-
w () = det (I + (V@T) ) = det :
Pd,1 o 14 paa

=14+V-p+ Z O(H%JHL%D;R)) .

(4,4)€{1,...,d}?

O

Moreover, the shape derivative of the Jacobi inverse matrix F~ ' (¢) at
@y = Oga is as follows.

Proposition 9.2.2 (Derivative of domain Jacobi inverse matrix) For
¢ in a neighborhood B C Y of ¢p; € D°, we have

F " (o)l = -V

with respect to an arbitrary ¢ € Y. Moreover, F~ '’ (¢0) [e] also belongs to
C (B; L (X;L? (D;R*4))). g

Proof For z € D, using the differentiability of the inverse map (i + cp)ﬂ, we have
F T (p) (I + WT) =1

Taking its shape derivative with respect to ¢ at ¢, we get
F 7 (00 [e] + F~ " (90) (Ve ) = Oguaxa.

Since F~ " (¢,) = I, the proposition follows. O

9.2.2 Shape Derivatives of Boundary Jacobi Determinant
and the Normal

Next let us obtain the formulae for the shape derivatives relating to the
Jacobi determinant on a boundary. In shape optimization problems of domain
variation type, boundary integrals appear in the Lagrange functions of state
determination problems and cost functions. Hence, when obtaining the shape
derivatives of such boundary integrals, the shape derivatives of the boundary
Jacobi determinant and the normal are needed.
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(a) Before variation (b) After variation

Fig. 9.6: Infinitesimal measures dvy (¢) and dv (¢ + ¢).

Let us represent an infinitesimal measure on 99 (¢) by dvy(¢) and an
outward unit normal by v (¢). Furthermore, the normal on a Lipschitz
boundary is defined by the normal with respect to the graph defining the
boundary as a graph in a local coordinate system around the boundary, and
is assumed to be in L (0Q (¢); R?) [27,62]. Here, we assume that 0 (¢) is
piecewise H2 N C%! and v (¢p) € HY/? N L (09 (¢) ; RY).

In this case, with respect to arbitrary ¢ € Y, the relation

_dy(o+9)
dv ()

holds. Here, w (¢) denotes the Jacobi determinant for the boundary. This
relationship can be obtained from the following proposition.

@ (¢) —w(@)v(d+e) (FT(o)v(e) 9.2.3)

Proposition 9.2.3 (Nanson formula) For ¢ in a neighborhood B C Y of
¢y € D°, let 90 (¢p) be piecewise H? N C%L. For an arbitrary ¢ € Y, the
equation

v(g+e)dy(@d+e)=w(e) F ' (p)v(g) dy(4) (9.24)

holds. Moreover, w (@) F~ " (¢) v (¢) belongs to L>® (9 (¢) ; R). O

Proof Let dl (¢) € R? be an arbitrary vector satisfying v (¢) - dl (¢) > 0 on dv (¢)
and dl (¢ + ¢) a vector obtained through the mapping i+ ¢. In this case, the relation

Al (@+@) - v(d+p)dy(P+ @) =w(p)dl (o) v(p)dy (o)

holds with respect to the volume of a parallelepiped shown in Fig. 9.6. Here, if
dl (¢ + @) = F (o) dl (¢) is substituted into the equation above, one obtains

d(g) (FT(p)v(@+9))dv(d+9) =dl(9) (@ () v (@) dy (@),
Since dl (¢) is arbitrary, Eq. (9.2.4) follows. O

Equation (9.2.4) can be obtained by using the Piola transformation giving
the correspondence between second-order tensor functions defined over the
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deformed and initial domains [24, Theorem 1.7-1]. The Piola transformation
A () of an arbitrary second-order tensor-valued function A € C* (D;R%*?)
with respect to an arbitrary ¢ € Y is defined as

A=w(p)A(p)F " (¢),

where w (¢) F~ " () is the cofactor matrix of the Jacobi matrix F (). Letting
z=xz+¢(x) =(i+¢)(x) on D be an admissible perturbation ¢ of a point
x from Q (¢) after deformation, and V, represents 0 (- ) /0z, we have

V~Adx:/ Av (¢) dvy (¢)
Q) o0Q(e)

= V.- A(p)w(p)de
)

_ / V.. A(p)dz
Qep+e)

=/ A@v(d+e)dy(d+ ).
00(d+)

Applying the Piola transformation to the above equality with respect to the
boundary integral equation and putting A () = I, we obtain Eq. (9.2.4).

Taking the inner product of both sides of Eq. (9.2.4) and v (¢ + ) leads
to Eq. (9.2.3). Moreover, from the fact that v (¢ + ¢) is a unit vector in the
direction of F~ " (@) v (¢), then by Eq. (9.2.4), the following holds:

v(p+ep) = Fl(ev(e) (9.2.5)
IF T v@)

Based on these relationships, the shape derivative of w (¢) of Eq. (9.2.3)
can be obtained in Proposition 9.2.4. In the sequel, the tangent (Definition
A.5.3) on 99 (¢) will be written as 71 (¢), ..., T4—1(¢). On the Lipschitz
boundary, the tangent is defined as a tangent on the graph defining the
boundary as a graph of the local coordinate system near the boundary, in a
similar way to the normal, and is assumed to be included in L*® (39 (o) ;Rd).
Moreover, d—1 times of the mean curvature (Definition A.5.5) (sum of principle
curvatures) is given by  (¢) = V - v (¢) on a piecewise C! class boundary in
a similar way to the derivative of the normal, and is assumed to be included in
L (09 (¢) ; R). Here, we assume that 92 (¢) is piecewise H>NCY! and & (¢) €
H'20L> (92 ();R). Moreover, V- () = (7 (¢) - V),cqy 4 gy (+) €R!

and ¢, = (75 (¢) "P)je{17...,d—1} € RI~1. From now on, v (¢), 1 (), ...,
T4—1 (@) and k (¢) are to be written simply as v, 71, ..., T4—1 and k.

Rd

Proposition 9.2.4 (Derivative of boundary Jacobi determinant) For
¢ in a neighborhood B C Y of ¢, € D°, let 9 (¢p) be piecewise H> N C%L. In
this case, we have the identity

@ (po) ] = (V-9), =V -p—v-(Ve'v) (9.2.6)
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Fig. 9.7: Distribution of a tangent near a circle.

with respect to an arbitrary ¢ € Y, where (V - ¢)_ is defined by the right-hand
side of Eq. (9.2.6). Furthermore, if 9 (¢) is a piecewise H? N C'**! boundary,
one has

@' (po) el =rv @+ V.. (9.2.7)
Moreover, @’ () [¢] belongs to C (B; L (Y; L™= (092 (¢) ; R))). O
Proof From Eq. (9.2.3) and Eq. (9.2.5), we have

@ (@) =w (@) ||F T ()]

Eq. (9.2.6) can be obtained from Propositions 9.2.1 and 9.2.2 as

Rd

@' (o) ] = W' (o) ] HF_T (o) ”‘ R

+w (o) (F (ea)w) - (F T (po)lelv) /[|F~T (w0)v|

:V-tp—lw(chTu).

RA

Furthermore, if its boundary is piecewise H>*NCY!, we can define k = V -v almost
everywhere and write

V'%—V'{(V*P)VﬂL > (Tj*P)‘U}

je{l,...,d—1}

=0, (v )+ -p)+ V.-, . (9.2.8)
Here, the notation V- 71 =0, ..., V-74-1 = 0 is used. This is because when 2 (¢)
is a circle (a two-dimensional domain) with radius r, such as in Fig. 9.7, one has
-1
V.lev.‘r_aﬁ Ora . cosf —0

= — — = 11Im
ox1 O0xa 6—0 rtanf

at @ = (0,r)". A similar relationship holds even when € (¢) is a three-dimensional
domain.
Moreover,

v- (chTu> =v-
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=0, (v o) (9.2.9)
holds. Here, the following equalities are used:
Vw-o)v'v=V(-9), Vv v=0,
V(Tj-@)T, v =0z, v- (V‘T;I/) =0.

The fact that v - (VTIV) =0,...,v- (VT,;'—_lu) = 0 holds follows from the fact that
when Q (¢) is a circle with radius r, such as that in Fig. 9.7, at ¢ = (O,T')T, we have

T _ 8T1/8$1 87’2/81'1 V1
v (VTj V) - (Vl V2) (87’1/61‘2 87’2/8$2) (l/2>

() <8 *a/r) (?) =0.

Even in a case when 2 (¢) is a three-dimensional domain, a similar relationship holds.
Here if Eq. (9.2.8) and Eq. (9.2.9) are substituted into Eq. (9.2.6), then one obtains
Eq. (9.2.7). d

Moreover, the following formula can be obtained with respect to the shape
derivative of a normal.

Proposition 9.2.5 (Derivative of the normal) For ¢ in a neighborhood
B CY of ¢, € D°, let 9 (¢p) be piecewise H2N C%L. In this case, we have the
identity
V(@) ¢ =~ (Ve vt {v- (Vo )} v

with respect to an arbitrary ¢ € Y. Moreover, V' (¢)[p] belongs to
C(B;L:(Y;LOO (8Q(¢);Rd))). O
Proof The outward unit normal on Q (¢ + ) can be expressed as Eq. (9.2.5); that
is
_ _F v _ hip

[F=" (@) v][za 1R (@)l

In this case, we have

v(o+e)

1 , )
gl | el

(v ) o (907}

V' (o) o] R (00) " (W (s00) []) (%)}

1R (o) llga

9.3 Shape Derivatives of Functionals

Let us use the results in Sect. 9.2 to obtain the formulae of the shape derivatives
of domain and boundary integrals over a moving domain. In this case, one has
to be cautious with the two types of formulae of the shape derivatives of domain
and boundary integrals: the first one using the shape derivative of a function
and the second one using the partial shape derivative of a function.
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9.3.1 Formulae Using Shape Derivative of a Function

Firstly, let us consider finding the formulae using the shape derivative u’ of
a function u. From Definition 9.1.1, the following proposition holds. Here,
we assume that u (¢p) denotes a function v when ¢, and f (¢, u (¢)) denotes a
functional f when ¢ and u (¢). Furthermore, write u’ (¢) [] based on Definition
9.1.1 as v'.

Proposition 9.3.1 (Derivative of domain integral of u using u') For all

¢ in a neighborhood B C Y of ¢, € D°, suppose u € C§, (B; L? (D;R)). For
an arbitrary ¢ € Y, we set

f(¢+<p,U(¢+so))=/ u(gp+ p)dz.

QApte)
Then,
F@uwlel= [ @uvp)ds (9.3.1)
Q(e)
holds. Moreover, f (¢, u) [¢] also belongs to C (B; L (X;R)). O

Proof If the domain Q (¢ 4+ ¢) of f is pulled back to Q (), we get

f<¢+<p,u<¢>+so)>:/Q(¢)u<¢+<p><w+<p(m>>w(so)(w) de.

If Definition 9.1.1 is used, one obtains

(b u (@) @] = / (' () [p]w (20) +u (8) & (120) [i7]) dr.

21C))

Using Proposition 9.2.1, the desired result follows. O

Next, let us think about the domain integral when a derivative of a function
is the integrand. Firstly, let us focus on the following result. Below we
write that the point = on domain D to which Q(¢) is extended moves to
z=x+p(x) = (i+ @) (&) with respect to an arbitrary ¢ € Y. Moreover, V,
represents 0 () /0z.

Proposition 9.3.2 (Pullback of derivative) For all ¢ in a neighborhood
BCYofg,eD? letuecC (B;H1 (D;R)). Suppose

w(@+¢)(2)=u(@) ((i+9) " (2) = u(@) @) (9.3.2)
holds with respect to an arbitrary ¢ € Y. In this case, we have
V.u(p+¢)(z)=F " (o) Vu(e)(x) e L' (D;RY).

Moreover, F~ " () Vu (¢) belongs to C (B; £ (X; L' (D;R?))). O
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Proof The chain rule of derivatives gives

ou (¢ + @) ox" u () 0z \ " Ou(g)
0z 2 (z) = 0z Oz (@) = (GwiT) ox @)

O

Here, if the derivative of a function is included in the integrand of a domain
integral, the following formula is obtained [59, 60, 69)].

Proposition 9.3.3 (Derivative of domain integral of Vu using «’) In a
neighborhood B C Y of ¢ € D°, suppose u € C§, (B;H' (D;R)). For an
arbitrary ¢ € Y, let

f(¢+<p,Vzu(¢+ga)):/ V.u(p+p)dz.
Qd+e)
In this case, the shape derivative of f becomes
£ (6, V) o] = / (Vi — (Vo ) Vut (V@) Vabdr.  (9.3.3)
Q(¢)
Moreover, [’ (¢, Vu) [¢] also belongs to C' (B; L (X;R)). O
Proof In Proposition 9.3.2, if we assume Eq. (9.3.2), then we obtain
f(@+e,V.u(o+e))
— [ [Va@+o el
Q(p+e)
+ V. {u(d+¢)(z) —u(@) (i+9) " (2)}]dz
= [T @) @) ¢ e (95 9) @+ (@)
s pio) () (@) () da

Here V.u (¢ + @) (2)|, is taken to be V.u (¢ + ) (2) in view of Eq. (9.3.2). From the
definition of the shape derivative of f (Definition 9.1.4) and the definition of v’ (¢) [¢]
(Definition 9.1.1), we obtain

£ @ Vu@)lel= | AET @) Ve + Y @ el o (o)

+F 7 (o) Vu () (o) [¢] }da.

If Propositions 9.2.1 and 9.2.2 are used in this result, then the conclusion follows. d

A comparison of Proposition 9.3.1 and Proposition 9.3.3 suggests the
following. With respect to the terms relating to the shape derivative of the
domain measure (term containing V - ¢), since the domain measures are only
multiplied by V - ¢, both are treated in the same way. On the other hand,
with respect to the terms relating to the integrands, the treatments of the two
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are different. If the integrand does not contain any differential term, u simply
changes to u’, but if there is a derivative, Vu changes to Vu' — (ch—r) Vu. If
attention is given to this point, the following can be obtained if the integrand
is given by a function of v and Vu.

Proposition 9.3.4 (Derivative of domain integral using u') For all ¢ in
a neighborhood B C Y of ¢, € D°, let u € C4, (B;U) (U = H? (D;R)) and
h € C* (R x R%R) be defined as

h(u, Vu), hy (u, Vu) € L2 (D;R),  hvy (u, Vu) € L? (D;R?)
with respect to (u, Vu) €U x G (G ={Vu| ueld}). Let
f@+ou(d+¢), V.u(d+y))
= [ @0 Va9t )

In this case, the shape derivative of f becomes
f'(é,u, Vu) [¢]
- /Q(¢.){hu (u, V) [W] + hwy (u, Vu) [Vu' — (Vo) V]
+ h(u, Vu) V - p}dz. (9.3.4)
Furthermore, f’ (¢, u, Vu) [¢] also belongs to C (B; L (X;R)). O

The formula obtained in Proposition 9.3.4 becomes a key identity used in
seeking the shape derivatives of cost functions in Sect. 9.8.1. From the next
section onward, f (¢, u, Vu) will be written as f (¢, u) and Eq. (9.3.4) will be
expressed as

fH (@, u, Vu) [p] = £ (d,u) [@, 0] = for () [0] + fu (S,u) [u]. (9.3.5)

Here,

for (@, u) o]
:/Q(qa){hw (0, Vu) [- (V) Vu] +h(u, Vu) V - @} dz,  (9.3.6)

fu(p,u) [u'] = /Q(d)) {hy (u, Vu) [u'] + hwy (v, Vu) [Vd']} dz. (9.3.7)

In the expression of Eq. (9.3.5), all the terms are divided into the linear forms of
¢ and u’. This formulation will be used when we calculate the shape derivative
of the Lagrange function with respect to each cost function. In this situation,
we will obtain the shape derivative of each cost function from the linear form of
¢ and the weak form of adjoint problem from linear form of «’. In Eq. (9.3.5),
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the subscript (-), is used to distinguish the similar partial shape derivative
shown in Sect. 9.3.2, where (~)¢* will be used.

Regarding the second-order shape derivative of the domain integral, we will
only check the formulation for the shape derivative of the function to use it
later. Here, we focus only on fg (¢, u)[¢], and will show the formulation of
Jore (,u) [y, @s]. According to Definition 9.1.4, it could be expressed in two
parts and is given by

forg (D.0) [1. 0] = (fgr) 4 (D) [p1, 03] + (g (1)t (01, 02))
(9.3.8)

where

(f¢’)¢/ (¢7 u) [301’ 502}

= @t e ) = Bue)) (039)

<g (¢7 ’U,) 7t (‘Pla 902)>

= lim
ezl x—0 [[p2l x

(9(+@au),010G+e) " —@r).  (9310)

Equation (9.3.9) represents the derivative of (g (¢ + ¢4, u) , 1) with respect to
a variation of ¢, fixing ¢;. On the other hand, Eq. (9.3.10) is the element
to correct the variation of ¢; by ¢, using the inverse mapping of ¢ + ¢,.
The calculation of only the term of ¢, o (i +@,) " — ¢, yields Eq. (9.1.9).
However, fg (¢p,u)[p] in Eq. (9.3.5) uses V! and V - . Then, we need
another formulation shown in the following.

According to the explanation given after Eq. (9.1.9), with respect to —V¢
in Eq. (9.3.6), we replace ¢ by ¢; and add the variation —¢, which is a
linearization of the inverse mapping of i+¢,. By this variation, — V¢ becomes
(V«p;— -V. <p2) V! using Proposition 9.3.3 in which ¢ is changed by —¢,,
and u is replaced by ¢ . Moreover, we apply the same variation to V - ¢ in
Eq. (9.3.6). Using Proposition 9.3.3 in which ¢ is changed by —¢,, and u is
replaced by -, V - ¢ becomes Vg - (VgolT)T — V-9,V .

Let us confirm this thing to the functional

f(p,u) = Vudz.
Qo)
We put the shape derivative of f (¢, u) as

(g (d,u), 1) = V! Vudr — V. Vude
(@) (@)

= f1(@, 1) + f2(@,01).
For the shape derivative, Eq. (9.3.10) is written as

(g (@, u),t(p1,02)) = (g (&, u), 1), [~
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= flcpl (d)? 901) [_902] + f24pl (d)v 901) [_902] .

Each term on the right-hand side is obtained using Proposition 9.3.3 as follows.

Fro, (b.01) [—0a] = /Q (V91 =V o) Vel Vude

foo, (&, 01) [—po] = /Q(d>) (VSO; -V QOQ) V-, Vudz

— [ (el (Vel) -V eV ) Vuda.
(4)

Using these relations, we have

<g (¢a u) 7t (9017 302»

-/ A @V (V] V) Vel Vi

+ I (u, V) (Vgo; (Vo) =V -,V - <p1) }daz. (9.3.11)

In calculating the second-order derivatives of cost functions, one has to pay
attention to the term in Eq. (9.3.11) added to the expression given in equation
Eq. (9.3.9).

Next, let us think about the case when the functional is given by a boundary
integral. Suppose I' (¢) is a partial set of 9Q (¢p) (allowing I' (¢p) = 9Q (¢)).
Moreover, let © (¢) be corner points (when d = 2) or edges (when d = 3) on
00 (¢) (Fig. 9.3). Also, let T be a tangent of T' (¢) (when d = 2) or tangent of
I' (¢) and outward normal of OT" (¢p) (when d = 3). Note that T at O (¢) exists
on both sides of © (¢) as shown in Fig. 9.3. Lastly, let ds express the measure
of OT" (¢p) U O (o).

Proposition 9.3.5 (Derivative of boundary integral of u using u') For
all ¢ in a neighborhood B C Y of ¢, € D°, let u € C4, (B;H' (D;R)) and
I' (¢) be piecewise H2 N C%!. For an arbitrary ¢ € Y, let

f(¢+<p7U(¢+s0))=/ w(+ @) dC.

T(¢p+p)

Then, the shape derivative of f becomes
F@wlel= [ ru(vep) )
I'(¢)
where (V - ¢)_ follows Eq. (9.2.6). Furthermore, if I' (¢) is piecewise H*NC1,

f’(¢),u)[go]:/ (u'—&—mw-cp—VTu-cpT)dv—&-/ ut - pds
I'(¢) T ()UO(9)

holds, where V. (-) = (1;(#) V)cy a3 (1) € R and o, =

(7 (¢)"P)je{1 d—1y € RI-1.  Moreover, f’(¢,u)[p] also belongs to
C (B; L(X;R)). O
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Proof If the integral domain I' (¢ + ¢) of f is pulled back to I" (¢), we get
f@+eudre)= [ u@te)@te@)me)d.
r(¢)

From the definition of the shape derivative of f (Definition 9.1.4) and the definition
of v’ (¢) [¢] (Definition 9.1.1), we obtain

£ (bvu () ] = / @ le= 00 +u (@)= (g0 e}

If Proposition 9.2.4 is applied, the first part of the proposition can be obtained.
Furthermore, if T' (¢) is piecewise H*NC™!, and if the Gauss—Green theorem (Theorem
A.8.2) is applied to fr(¢>) u () V-, dv, the remaining part is established. a

Furthermore, if the integrand of the boundary integral is a derivative in the
direction of the normal, we get the following.

Proposition 9.3.6 (Derivative of boundary integral of d,u using u')
For all ¢ in a neighborhood B C Y of ¢, € D°, let u € C4, (B; H* (D;R)) and
I' (¢) be piecewise H2 N C%!. For an arbitrary ¢ € Y, let

(6 + @ 0uu(d+ ) :/ By (& + ) L.

I'(p+¢)

In this case, the shape derivative of f becomes

£ (@00 il = [

{0 +w (@, u) +9,u(V - ), }dy,
I'(¢)

where
w(p,u) = [{V (Ve'v) v — {(Vc,o—r + (VQOT)T} V} -Vu,  (9.3.12)

and (V - ) _ follows Eq. (9.2.6). Moreover, if I' (¢) is piecewise H> N C'1, the
identity

1 (6, 00u) ] = / [0, +w (. u) + ROyuv - @ — Vs (D) - 0.} dy

INC)
+ / Oput - pds (9.3.13)
or(¢)UO(9)
holds. Moreover, f’ (¢, 0,u) [¢] belongs to C (B; L (Y;R)). O

Proof If we assume Eq. (9.3.2) to hold in Proposition 9.3.2, then we get
f(d+ ¢, 0uu(e+ )
— [ V@Gl
I'(o+e)
+ Vo {u(@+¢)(z) —u(@) ((+9) " (2)}] - v(@+¢) (2)d
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- /m) {(FT @) Vu(@) - (v+v ()l +o(lelx)
+ (@ + ) (2 + @ (@) - Buu (@) } () d,
where V.u(¢+ ¢)(2)|, equates to V.u(¢+ o) (z) under the assumption of

Eq. (9.3.2). From the definition of the shape derivative of f (Definition 9.1.4) and
the definition of u’ (¢) [¢] (Definition 9.1.1), we get

£ (000 () ] = / .

+ (P77 (o) Vu(9) v/ ($) ] b= (00)

+F 7 (0) du () & () [i] ] d.

[{ (F_T/ (o) ] Vu) v+ 9,4 () ]

Using Propositions 9.2.2, 9.2.4 and 9.2.5, we have

£ @ou@lel= [ [-{(Ve")Vu@)} v+ou (@)

W)Jr [ (Ve ) v+ {v (Ve )v}v] vu(e)
+o,u(@){V-o-v-((ve")v)}]ar

From this, the first part of the proposition can be obtained. The remaining part can
be obtained in a similar way to the proof of Proposition 9.3.5. O

When the integrand of a boundary integral is given by the function of v and
O,u, if the chain rule for derivatives is used in the proof of Propositions 9.3.5
and 9.3.6, the following results can be obtained.

Proposition 9.3.7 (Derivative of boundary integral using u’) For all ¢
in a neighborhood B C Y of ¢, € D°, let u € C, (B;U) (U = H? (D;R)), and
h € C* (R x R;R) be defined as

h(u,0,u) € H> (D;R),  hy (u, ), ho,u (u, Vu) € H (D; Rd)

with respect to (u,0,u) € U X Gr(g) (Grg) = {8yu|r(¢) ‘ u € Z/{}) and T' (¢)
be piecewise H2 N C%!. For an arbitrary ¢ €Y, let

[+, u(d+),0.u(d+ )
:/ h(u(d+ ), duu(d+ @) dC.
I'(p+¢)

In this case, the shape derivative of f becomes

[ (@, u,0,u) @]
_ / (R (1, 8y0) [W] + o (1, By) [ + w (0, 0)]
r()
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+ h(u,0u) (V- ), fdr.

Here, w(p,u) and (V-¢)_ are given by Eq. (9.3.12) and Eq. (9.2.6),
respectively. Furthermore, if I' (¢) is piecewise H3 N C1!, we have

f (@, u,0,u) ]
- / {hu (u, Oyu) [u'] + ho,u (u, Opu) [Ou’ + w (@, u)]
I'(¢)

+ kh (u,0u)v - — V. h(u,dpu) - gaT}dfy
+ / h(u, Opu) T - ¢ ds. (9.3.14)
oT (4)UO(¢)

Moreover, f’ (¢, u, d,u) [p] belongs to C (B; L (Y;R)). O

In Propositions 9.3.6 and 9.3.7, we remark the following.

Remark 9.3.8 (Derivative of boundary integral of d,u using «') For a
boundary integral that included the derivative of a function, w (¢, u) of
Eq. (9.3.12) was contained in the shape derivatives of the boundary integral
(Eq. (9.3.13) and Eq. (9.3.14)). For that reason, we had f'(¢,u,d,u)[] €
L(Y;R) (¢ £(X;R)). As shown in Sect. 9.1.3, the shape derivatives were
defined as bounded linear operators with respect to an arbitrary ¢ € X. Hence
in future discussions, when defining the cost functions, the shape derivatives
of cost functions must be constructed so that w (¢, u) is not left in there. In
actual fact, if the cost function is defined as Eq. (9.6.1), the desired results can
be obtained. O

The formula obtained in Proposition 9.3.7 is the key identity for obtaining
the shape derivative of the cost function in Sect. 9.8.1. From the next section
onward, we will write f (¢, u,d,u) as f (¢, u), and Eq. (9.3.14) as

(@, u.0u) [0] = f' (P.u) [0, 0] = for (@ u) [p] + fu (@, u) [v].
(9.3.15)

Here stands
S .l = [ o (0000 o )]+ B (0,0 (V)
@)= [ (0000 1) i (000 )
Furthermore, if ' (¢) is piecewise H> N C11, we have

o @)= [

T(¢)
+ kh (u,0u)v - — V. h(u,dpu) - (p,,.)d’y

+/ h(u,0pu) T pds.
oT(4)UO(¢)

(hayu (u, Opu) [w (¢, u)]
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Fig. 9.8: Shape derivative of a domain integral when the partial shape derivative
u* of a function is used.

9.3.2 Formulae Using Partial Shape Derivative of a
Function

Next, let us use the partial shape derivative u* of the function w (Definition
9.1.3) to obtain the formulae for seeking the shape derivatives of domain and
boundary integrals. Again, we express a function and a functional as u (¢ + ¢)
and f (¢ + ¢, u (¢ + ¢)), respectively, when ¢+, and simply by v and f (¢, u)
when ¢. Furthermore, we write u* (¢) [¢] in Definition 9.1.3 as u*.

Firstly, in view of Proposition 9.3.1, the following result holds.

Proposition 9.3.9 (Derivative of domain integral of u using u*) For
all ¢ in a neighborhood B C Y of ¢, € D°, let u € Cd. (B; H! (D;R)). For an
arbitrary ¢ € Y, let

f<¢+<p,u<¢+so>>=/ u(é+ ) dz.

Qp+p)

In this case, the shape derivative of f becomes

f(d,u) ] = /Q(qs) u*dz + /89(@ uv - @ dy. (9.3.16)

Moreover, [’ (¢, u) [¢] also belongs to C' (B; L (X;R)). O

Proof The proposition is easily proved by substituting u’ (¢) [¢] in Eq. (9.1.4) of
Proposition 9.3.1 together with the Gauss—Green theorem (Theorem A.8.2). 0

Figure 9.8 shows the areas corresponding to each integral on the right-hand
side of Eq. (9.3.16). The first term on the right-hand side corresponds to the
shaded area in Q(¢) N Q (¢ + ¢), while the second term corresponds to the
shaded areas on the left and right sides of the figure. Here, it should be noted
that since the area on the right side has the outward unit normal v pointing to
the right, v - ¢ > 0, and since the area on the left side has v pointing to the
left, then v - ¢ < 0.
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Moreover, the formula corresponding to Proposition 9.3.3 which represents
the shape derivative of the domain integral with a differential term as integrand
can be obtained by viewing Vu € C4. (B; H! (D; Rd)) as u in Proposition 9.3.9.
In this case, from the fact that (Vu)* (@) [¢] = Vu* (¢) [¢] can be established
based on Definition 9.1.3, if Vu* (@) [¢] is written as Vu*, then we have

(¢, Vu) [p] = Vu*dz + / (v- ) Vudy. (9.3.17)
Q(e) 0Q(e)

Furthermore, Eq. (9.3.17) can be written as

£(@vulel = [

Q(¢)
= / (Vu* +V - pVu+ Aup) dz (9.3.18)
(o)

[Vu* + {VT (Vu @T)T}T} da

using the Gauss—Green theorem. Hence, if it is compared with the results of
Proposition 9.3.3, we get the identity

Vi () [¢] = V' () [] + (Vo) Vu (@) + Au () . (9.3.19)

Equation (9.3.19) can be obtained also from

Vi () [¢] = V' () [] + V (Vu (6) - )

by using Eq. (9.1.4).
If the integrand is given by a function of v and Vu, then by using the chain
rule for derivatives on Proposition 9.3.9, the following result can be obtained.

Proposition 9.3.10 (Derivative of domain integral using v*) For all ¢
in a neighborhood B C Y of ¢, € D°, let u € Cd. (B;U) (U = H? (D;R))
and h € C' (R x R%;R) be defined as

h(u,Vu) € H' (D;R),  hy (u, Vu), hyy (u, Vu) € L? (D;R?)

with respect to (u, Vu) €U x G (G ={Vu| u € U}). For an arbitrary ¢ € Y,
let

f@+ep,u(@+e), V.u(d+e))
— [ hu@+e). V(@) dn
QPp+e)

Then, the shape derivative of f in this case becomes

[ (é,u, Vu) ] = /9<4>) {h (u, Vu) [u™] + hrwy (u, Vu) [Vu']} dz

+ / h(u, Vu)v - ¢ dy. (9.3.20)
o)

Moreover, f’ (¢, u, Vu) [¢] also belongs to C (B; L (X;R)). O
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The formula obtained in Proposition 9.3.10 is the key identity for obtaining
the shape derivative of the cost function in Sect. 9.8.4. From now on, we will
write f (¢, u, Vu) as f (¢, u) and Eq. (9.3.20) as

' (@.u, Vu) [p] = [/ (¢,u) [p,u"] = fo- (d,u) [] + fu (&, u) [u].
(9.3.21)

Here, stands
for @)l = [ hw Ve
o0(e)

fu (P,u) [u*] = /Q(¢) {hu (u, Vu) [u*] + hyy (v, Vu) [Vu*]} dz.

If a functional is given by a boundary integral, the following formula is
obtained by substituting Eq. (9.1.4) into Proposition 9.3.5.

Proposition 9.3.11 (Derivative of boundary integral of u using u*)

For all ¢ in a neighborhood B C Y of ¢y € D°, let u € C4. (B;H? (D;R)).
For an arbitrary ¢ € Y, let

f(¢+¢,U(¢+90)):/ w (e + @) dC.

T(d+ep)

In this case, the shape derivative of f becomes
f@ull- | Ve (V) d, (9.3.22)
r

where (V - ¢)_ obeys Eq. (9.2.6). Furthermore, if T (¢) is piecewise H*> N C,
we have

7 (é,u) m:/ {4 + O+ 5) uw - @} dy

I'(¢)
+ / ut - pdg. (9.3.23)
or(¢)UB(9)
Moreover, f’ (¢, u) [¢] also belongs to C (B; L (X;R)). O

Moreover, if the integrand of the boundary integral is 0,u, the following
result is obtained.

Proposition 9.3.12 (Derivative of boundary integral of 0,u using u*)
For all ¢ in a neighborhood B C Y of ¢, € D°, let u € C4. (B; H? (D;R)).
For an arbitrary ¢ € Y, let

f<¢+so,auu<¢+so>>=/ B+ ) dC.

T(o+e)
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In this case, the shape derivative of f becomes

fwﬁwﬂﬂ—AQﬁ&M+EWMO+@MVWMJ®,

where

W (p,u) = — Z {ri- (Veo'v)} 1| - Vu+ (v @) Au, (9.3.24)
i€{l,....d—1}

and (V- ¢)_ obeys Eq. (9.2.6). Furthermore, if I' (¢) is piecewise H> N C!,

we have

[ (6,0,u) [¢] = /F(¢){8Vu* + @ (p,u) + KO uv - @

— V. (0u) @, }dy+ / dyut - pds.
or(¢)uUo(9)

Moreover, [’ (¢, 0,u) [p] belongs to C (B; L (Y;R)). O

Proof From Eq. (9.3.19), we have the equation

A’ (&) @] = duu” (&) ] + {(chT)T u} Vu(d) + Au(d)v-p.  (9.3.25)

Substituting the above equation into the result of Proposition 9.3.6, we arrive at the
desired result. O

Here, if the integrand of a boundary integral is given by a function of u and
0, u, the following result can be obtained by using the chain rule for derivatives
on Propositions 9.3.11 and 9.3.12.

Proposition 9.3.13 (Derivative of boundary integral using u*) For all
¢ in a neighborhood B C Y of ¢, € D°, let u € C&. (B;U) (U = H? (D;R)),
and h € C! (R x R;R) be defined as

h(u,d,u) € H* (D;R),  hy (u,u), ho,u (u, Vu) € H (D; Rd)

with respect to (u,d,u) € U X Grip) (Grip) = {8,,u|r(¢) ‘ u GU}). For an
arbitrary ¢ € Y, let

f(@+eu(d+e),0.u(d+ )
— [ hw@+ )0+ e de
L(¢+¢)
In this case, the shape derivative of f becomes

f(@,u,0,u) ]



9.4 Variation Rules of Functions 33

= {hy (u,0pu) [u*] + VR (u,0u) - ¢
I'(9)

+ ho,u (u, Oyu) [3,,u* +w (¢, u)] + h(u, Oyu) (V - @)T}d%

where @ (p,u) and (V -¢)_ obey Eq. (9.3.24) and Eq. (9.2.6), respectively.
Furthermore, if ' (¢) is piecewise H> N CH1, we have

f (@, u,0,u) [p]
_ / [P (0, 8,0) [u*] + hio, (1, By0) [D0" + @ (0, 0)]
r(®)
+ 0y + K) h (u, Opu) v - p}dy

+ / h(u,0pu) T - pds. (9.3.26)
or (¢)UO(¢)

Moreover, f’ (¢, u,d,u) [p] belongs to C (B; L (Y;R)). O

In Propositions 9.3.12 and 9.3.13, let us recall the similar situation in Remark
9.3.8.

The formula given in Proposition 9.3.13 is the key identity for obtaining
the shape derivative of the cost function in Sect. 9.8.4. From the next section
onward, by writing f (¢, u,d,u) as f (¢, u), Eq. (9.3.26) is expressed as

f/ (¢7uvauu) [(P] = f/ (d)u U) [907u*] = f¢* (¢7’U,) [90] + fu (d)vu) [u*] )
(9.3.27)

where

for (¢, u) [] = r<¢){h" (u, 0yu) [Vu (@) - @] + hoy,u (u, Oyu) [ (¢, u)]

+h(u(9),du(9)) (V- ¢), dv,

fu(,u) [u] = /F(¢) (hu (u, Oyu) [u™] + ho,u (u, Oyu) [Dyu”]) dy.

Furthermore, if T' (¢) is piecewise H3 N CH! class,

ftl)* (¢)7 u) [90] = F(Qb){h&/u (ua auu) [’LT} (907 ’U,)}
+ (0 +#) h(u(9),0u(e))v-p}dy

+/ h(u (@), 0u () T - pd.
T (p)UO (o)

9.4 Variation Rules of Functions

In Sect. 9.5, a state determination problem (boundary value problem of partial
differential equation) will be defined. In this case, one has to be aware of how
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u u(p+¢)(z) = U(d’)(ml ,,,,,

> u(o+ )
u(¢)

Rd

Qo+ )

Fig. 9.9: The function v : D — R fixed with material.

v u(¢+¢)(z) = u(@)(2)

u(¢ + )
= u(®)
Rd

2é) T z :m—&-ga‘(a:)

Qe+ o)

Fig. 9.10: The function u : D — R fixed in space.

the known function behaves with respect to the moving domain. Here, let us
define typical variation rules using the results obtained up to the end of Sect.
9.3. Also, in this section, we will fix ¢, € D° and consider an arbitrary domain
variation ¢ € Y for ¢ in a neighborhood B C Y of ¢, € D°.

Firstly, we think about the case when the function value moves along with
the movement of a point on the domain, as shown in Fig. 9.9. The variation
rule for the function in this case is defined as follows.

Definition 9.4.1 (Function fixed with material) For all ¢ in a
neighborhood B C Y of ¢, € D°, let u € C{, (B; L? (D;R)), and suppose

u' (¢) [¢] =0

with respect to an arbitrary ¢ € Y. Then, u is referred to as a function fixed
with material. 0O

Moreover, the variation rule for a function not depending on the domain
variation such as that in Fig. 9.10 is defined as follows.

Definition 9.4.2 (Function fixed in space) For all ¢ in a neighborhood
B CY of ¢y € D°, let u€ C. (B; H' (D;R)), and suppose

U (@) @] = Vu(e) o =u" ()] =0

with respect to an arbitrary ¢ € Y. Then, u is referred to as a function fixed
in space. O
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u(@ + ¢)(2)w(@ + ¢)(2)
= U(¢)(r)W(f25)(w)

u(g P

T z=x+ p(x) R
Q(¢) \

QApte)

Fig. 9.11: The function v : D — R varying with domain measure.

Furthermore, consider the case when along with the movement of a point on
the domain, its function value changes inversely proportionate to the Jacobian
w (p) of the domain. Here, the equation

w(@+ ) (@ + ()
_ u@)@
(@) (@ + o (@)
= u () (@) (1~ o' (20) [¢] (@) + 0 (0 (@) [s)) (9.4.1)

holds at almost everywhere & € D, see Figure 9.11 for an illustration. Hence,
using Proposition 9.2.1, the variation rule in this case is defined as follows.

Definition 9.4.3 (Function varying with domain measure) For all ¢ in
a neighborhood B C'Y of ¢, € D°, let u € C4, (B; L? (D;R))7 and suppose

u' (@) [p] +u(d) V- =0 (9.4.2)

with respect to an arbitrary ¢ € Y. Then, u is called a function varying with
domain measure. O

If Eq. (9.4.2) is substituted into Proposition 9.3.1, then we obtain
f' (¢, u(d)) [¢] = 0. Hence, a function varying with a domain measure indicates
that the domain integral of the function would be fixed even when the domain
varies.

Moreover, if along with the movement of a point on the boundary, its
function takes a value inversely proportional to the Jacobian w (¢) on the
boundary, the equation

) (1= (@) [#] () + o (Il (@) [ga)) (9-4.3)

holds. Here, Proposition 9.2.4 is used in order to define the variation rule given
in the following definition.
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(a) p, is constant (b) py is constant (c) p is fixed with space,
fixed with material varying with v is fixed with material
or fixed in space boundary measure (hydrostatic pressure)

Fig. 9.12: Typical variation patterns of traction p in linear elastic problem.

Definition 9.4.4 (Function varying with boundary measure) For all ¢
in a neighborhood B C Y of ¢, € D°, let u € C3, (B; H* (D;R)) and 99 (¢)
be piecewise H2 N C%!, and suppose

u' () [p] +u(@) (V- ¢), =0 (9.4.4)

with respect to an arbitrary ¢ € Y at almost every @ € 9Q (¢). Then, u is
referred to as a function varying with boundary measure. Here, V.. - ¢ follows
Eq. (9.2.6). O

If Eq. (9.4.4) is substituted into Proposition 9.3.5, then we obtain
(@, u(9)) [¢] = 0. In this case, it indicates the fact that the boundary integral
of u remains unchanged.

Let us think about a specific problem using the definition above. Figure 9.12
shows the representative variation patterns when the traction p, in a linear
elastic problem moves to p along with the movement of the boundary.
Figure 9.12 (c¢) represents the change in traction on a boundary when the
hydrostatic pressure is acting on it. In this book, although the assumption
of hydrostatic pressure will not be used directly, in order to use it in future
discussion, let us obtain the shape derivative with respect to the boundary
integral of hydrostatic pressure.

Proposition 9.4.5 (Derivative of integral using hydrostatic pressure)
Let p € H? (D;R) be a function fixed in space. For ¢ in a neighborhood B C Y
of ¢y € D°, let

f@ren=[  w@red
L(¢o+e)
where ¢ € Y is arbitrary. In this case, the shape derivative of f becomes
Foniel= [ (0w p(VeT) v (Y v}y
Moreover, f’ (¢, p)[p] belongs to C (B; L (Y;R)). O
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Proof IfI' (¢ + ¢) is pulled back to I' (¢), then we have

f(qbw,p):/F(¢)p<m+w(m>)u<¢+¢>(w+«p<w>>w(¢)(m)dv.

From the definition of the shape derivative of f,

7 (6.p) ] = / (@) ey 0 @) = (o) +pr=’ (20) el o

can be obtained. Here, since p is fixed in space (Definition 9.4.2), then the equation
p' (@) [¢] = Vp- ¢ holds and if Propositions 9.2.4 and 9.2.5 are used, the desired result
then follows. O

9.5 State Determination Problem

Since the definitions and formulas of shape derivatives of functions and
functionals have been obtained, let us use them to define a boundary value
problem of a partial differential equation which would be a state determination
problem. In this chapter, a Poisson problem will be considered first for ease.

In a shape optimization problem of domain variation type, the domains of
known functions and the solution function vary along with each other. Let
bo: D — R, pno: D — R, upg : D — R be known functions over the reference
domain €2y, which can then be recovered through a specified variation rule with
the functions b(¢) : D - R, pn (@) : D = R, up (¢) : D — R defined over
the perturbed domain 2 (¢p). We shall use their respective variation rules when
we eventually deal with computing the shape derivative of an associated cost
function.

With respect to the solution function, since it is a function of H' class,
the Calderén extension theorem (Theorem 4.4.4) can be used to view it as a
function defined on D. Hence, we define the real Hilbert space (linear space of
state variables in optimal design problem) containing the homogeneous solution
(given by @ = u—up with a known function up providing the Dirichlet condition)
for the solution of a state determination problem by

U(¢p)={ueH (D;R)| u=00nTp(¢)} (9.5.1)

with respect to ¢ € D. Furthermore, in order for the domain variation obtained
from the gradient method shown later to be in D of Eq. (9.1.3), the admissible
set of state variables for the homogeneous solution % with respect to a state
determination problem is taken to be

S(p) =U () NW?*(D;R). (9.5.2)

The regularity which is needed in addition to the condition of S (¢) will be
specified when required.

The following two types of hypotheses are set with respect to regularity of
known functions. When the shape derivatives are sought using formulae based
on the shape derivative of a function, the following hypothesis is used later.
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Hypothesis 9.5.1 (Known functions (shape derivative)) With respect
to the given known functions, in a neighborhood B C Y of ¢ € D°, we assume
be Cy (B;C™ (D;R)), px€Cy (B;CH' (D;R)),
up € Gy, (B;W** (D;R))
and denote their shape derivatives as (-)" (@) [¢]. O

On the other hand, the following hypothesis is used when seeking the shape
derivatives using the formulae based on the partial shape derivative of a function.

Hypothesis 9.5.2 (Known functions (partial shape derivative)) With
respect to the given known functions, in a neighborhood B C Y of ¢ € D°, we
assume

be Ce. (B;C™ (D;R)), pn € Cé. (B;CH' (D;R)),

up € C§, (B; W»?™ (D;R))

where gr > d, and denote their partial shape derivatives as (-)* (¢) [¢]. a

The following hypothesis is established with respect to regularity of the
boundary.

Hypothesis 9.5.3 (Opening angle of corner point) Let Q(¢) be a
two-dimensional domain and consider a corner point on the boundary. When
Q (¢) is a three-dimensional domain, we consider a plane which is perpendicular
to the corner line on the boundary and the corner point on the boundary in the
plane. Let 8 be the opening angle of the corner point between two boundaries
that are a Dirichlet boundary or Neumann boundary,

(1) if the boundaries are same of the type, assume 8 < 27/3,
(2) if the boundaries are of mixed type, assume § < 7/3.
O

If Hypotheses 9.5.1 and 9.5.3 hold, the fact that u is in S is shown by
Proposition 5.3.1.

Using the hypotheses above, a Poisson problem of domain variation type will
be defined as follows. Here, we write 9, = v - V.

Problem 9.5.4 (Poisson problem of domain variation type) Let ¢ € D
and b (@), px (@), up (@) be given. Find u : Q (¢p) — R which satisfies

—Au=0b(¢) inQ(g),
dyu =pn (¢p) on ry (@),
du=0 onIn(p)\Tp(0),
u=up (¢) onTp ().
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Here and in what follows, b(¢) or up (¢) and U (¢p) or S (¢), etc. will be
written respectively as b or up and U or S, etc.

Problem 9.5.4 will be used as an equality constraint in the shape optimization
problem (Problem 9.6.3) of domain variation type shown later. In a later
argument, an equality constraint will be replaced with stationary conditions
for a Lagrange function. Here, as a preparation for this, we define the Lagrange
function of Problem 9.5.4 as

Zs (P, u,v) :/ (=Vu-Vou+bw) dx—|—/ pNvdy
Qo) T'p(9)

+ / {(u = up) Oyv + vo,u} dy, (9.5.3)
I'p(¢)

where u is not necessarily the solution of Problem 9.5.4 and v is an element
of S introduced as a Lagrange multiplier. In Eq. (9.5.3), the third term on
the right-hand side was added in order to make the later discussions easier in a
similar way to Eq. (8.2.4) in Chap. 8 defining the Lagrange function with respect
to a O-type Poisson problem. Moreover, in a similar manner to Eq. (7.2.3)
defining the Lagrange function with respect to the abstract variational problem
in Chap. 7, using © = u — up, we write

Zs (9,u,v) = —a (@) (u,v) +1(9) (v) = —a(P) (4, v) +1(9) (v), (9.54)

where

a (@) (u,v) = o) Vu- Vo dx, (9.5.5)
l v) = bv dx v dv, 9.5.6
(¢) (v) /W +/FP(¢)pN ) (9.5.6)
[(#) (v) =1(#) (v) + a (o) (up,v). (9.5.7)

When wu is the solution to Problem 9.5.4,
cg/ﬂS <¢7 u, U) =0

holds for all v € U. This equation is equivalent to the weak form of Problem
9.5.4.

Following the notation in Sect. 9.3, %s(¢,u,v) should be written as
Zs (¢, u, Vu,0yu,v, Vu,0,v). However, from now on, it will be written as

Zs (¢, u,v).

9.6 Shape Optimization Problem of Domain
Variation Type
In Sect. 9.5, we saw how the state variable & = u — up € S is determined as

the solution of a state determination problem when a design variable ¢p € D is
given. These variables are used to define a shape optimization problem.



40 Chapter 9 Shape Optimization Problems of Domain Variation Type

Here, the cost functions are set to

fi(ou) = /W G (hou, V) da + / R0

- / i (@, Opu) dy — ¢, (9.6.1)
I'p(é)

for every i € {0,1,...,m}, respectively. Here ¢y, ..., ¢, are constants and have
to be determined such that there exists some (¢, %) € D x S which satisfies
fi <0 for all i € {1,...,m}. Moreover, (;, nn; and np; are assumed to be
given and satisfy two types of hypotheses as follows. Those hypotheses will be
needed to obtain an appropriate regularity in the solution of a adjoint problem
(Problem 9.8.1) shown later. To calculate the second-order shape derivatives
of cost functions, additional hypotheses are required. However, details of these
conditions will be omitted and we shall only tacitly assume that they were
already satisfied to carry out a second-order differentiation of the costs.

The following assumption is used when employing the formulae based on the
shape derivative of a function.

Hypothesis 9.6.1 (Cost functions (shape derivative)) With respect to
cost function f; (i € {0,1,...,m}) of Eq. (9.6.1), let ¢; € C' (R x R x R4 R),
i € CH(R;R), np; € C* (R;R) be functions fixed with material satisfying
Ci (¢7 u, VU) 7<i¢' (¢a u, V’LL) [QO] € Hl nL> (D1 R) )
Cou (&0, V) [d] € L* (D5R), gyt (0, V) [Vil] € W (D RY)
TINs (d)a u) y TINigp! (¢7 u) [QO] € W2711R (D7 R) ) TINGw (d)a u) [’a] S W174 (D7 R) )
1Di (&, 0,u) , Mpigr (¢, 00u) 0] € W (DiR),
Do, (@, 0,u) [9,4] € W (D;R)
with respect to (¢, u, Vu,d,u) € Dx S x G X Gry, (G = {Vu| ueD},
Grp = {duulp, | we D}) and arbitrary (p,4) € Y x U. Let np; (¢, 0,u)
be a linear function of d,u. When np; (¢, ,u) is a nonlinear function of d,u,

we assume (V- ¢)_ = 0 on I'p (¢p). Moreover, (-)g (¢, -) [¢] represents the
shape derivatives of functions (Definition 9.1.1). O

Moreover, if the formulae based on the partial shape derivative of a function
are used, the following hypothesis will be used.

Hypothesis 9.6.2 (Cost functions (partial shape derivative)) With
respect to cost function f; (i € {0,1,...,m}) of Eq. (9.6.1), let
G e C!t (RxRde;R), mi € CY(R;R), np;, € C'(R;R) be functions
fixed in space satisfying

Ci (¢a u, VU) 7<i¢* (¢a u, Vu) [90] S ngR(D;R),
Ciu (¢, u, Vu) [0] € L*™ (D;R),
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Cioway™ (@50, Vu) [Va] € WH (D;RY)

TING (¢a ’LL) s TINigp* (¢7 U [‘P] S WZ’QR (Da R) ) TINiu (¢a ’U,) [ﬁ] S W172¢IR (D7 R) ’

TIDi (¢7 al/u) » MDigp* (¢7 aVu) [‘P} S Wl’qR (D7 R) )

Do, u (¢a auu) [@ﬁ} € W2}2qR (Da R)
with respect to (¢p,u, Vu,d,u) € Dx S x G x Gr, (G = {Vu| ueD},
Grp, = { duulp, | we D}) and arbitrary (@,@) € Y x U. Let np; (¢, 0,u)
be a linear function of d,u and be written as np.a, . (¢, d,u) = vp;. Moreover,

(+)p* (¢, -) [] represents the partial shape derivatives of functions (Definition
9.1.3). 0

These cost functions are used to define a shape optimization problem of
domain variation type as follows.

Problem 9.6.3 (Shape optimization of domain variation type) Let D
and S be defined as Eq. (9.1.3) and Eq. (9.5.2), respectively. Also, let fo,
.y fm is defined by Eq. (9.6.1). Find Q (¢) which satisfies

min {f0(¢7u)|fl(¢7u)§077fm(¢7u)§03

(p,u—up)eEDXS
Problem 9.5.4}.

O

In what follows, we will look at the Fréchet derivatives of cost functions and
the KKT conditions with respect to a shape optimization problem (Problem
9.6.3) of domain variation type. In this respect, Lagrange functions based on
several definitions will be used. Here, their relationships are summarized in
order to avoid confusion. Let the Lagrange function with respect to the shape
optimization problem (Problem 9.6.3) of domain variation type be

$(¢au,U07v17"'7vm7)\1a"'7)‘771)
- fo (¢7 u, UO) + Z )\29% (¢)a u, Ui) ) (962)

where A = {Al,...,Am}T € R™ is a Lagrange multiplier with respect to
fi(d,u) <0,..., fm (¢d,u) < 0. Furthermore, if f; is a functional of u for all
i €{0,1,...,m}, and in view of the fact that the state determination problem
(Problem 9.5.4) is an equality constraint, the functional

zi (d),u,’l}i)
= fl (¢7 u) + gs ((p»uavi)

= / (Cl (¢7 Uu, V'LL) —Vu-Vu; + b’l)i) dx
Qo)

+/ i (@, u) d7+/ pnv; dy
Fni(¢) Fp(d’)
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+ / {(u — up) Oyv; + v;0,u —np; (P, Opu)}dy — ¢ (9.6.3)
I'p(¢)

is called the Lagrange function of f; (¢, u). Here, % is the Lagrange function
of the state determination problem defined by Eq. (9.5.3). Moreover, v; is
introduced as a Lagrange multiplier with respect to the state determination
problem corresponding to f; and ¥; = v; — Npia,« is assumed to be an element
of §. Similarly to u, if a variation 9; of v; is to be considered, ¥; is contained in
U.

9.7 Existence of an Optimum Solution

The existence of an optimum solution of Problem 9.6.3 can be confirmed in the
same fashion as in Chap. 8. To use Theorem 7.4.4 in Chap. 7, we will show the
compactness of

F ={(¢,u(e)) € D xS | Problem 9.5.4} (9.7.1)

and the continuity of f,. Hereinafter, we let 4 = u — up € U.
The compactness of F is presented in the following lemma [29, Lemma 2.5,
p. 27, Lemma 2.15, p. 55, Lemma 2.20, p. 63].

Lemma 9.7.1 (Compactness of F) Suppose that Hypothesis 9.5.1 and
Hypothesis 9.5.3 are satisfied. Moreover, Iy = TpoULoo UL yigU -+ - Uy 0 is
(not piecewise) H? N CY! class. With respect to an arbitrary Cauchy sequence
¢,, — ¢ which is uniformly convergent in D and their solutions @, = @ (¢,,) € U
(n — o0) of Problem 9.5.4, the convergence

Up — U strongly in U
holds, and @ = @ (¢p) € U solves Problem 9.5.4. O

Proof  Concerning the solution %, of Problem 9.5.4 for ¢,

n [Tnll}y < a(@,) (i, ) = () (@) < ||i(6,)

Un

il
holds, where a (¢,) and [ (¢,) are defined in Eq. (9.5.4), and o, is a positive constant
used in the definition of coerciveness for a(¢,) (see (1) in the answer to Exercise
5.2.5). When ¢,, — ¢ is uniformly convergent in D, a,, can be replaced by a positive

o = () +aldy) (up, )lly
(I (¢,,) defined in Eq. (9.5.4)) being bounded can be shown using (3) in the answer
to Exercise 5.2.5 by replacing [ (v) and Q in Exercise 5.2.5 by I (¢,,) (v) and Q(¢,),
respectively. Hence, there exists a subsequence such that 4, — u weakly in U.

Next, we will show that @ solves Problem 9.5.4 for ¢. From the definition of
Problem 9.5.4,

lim a(g,) (Gn,v) = lim [(,) (v) (9.7.2)

n—o0o n—oo

constant a not depending on n. The norm "i((]ﬁn)
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holds with respect to an arbitrary v € U. From Hypothesis 9.5.2, the right-hand side
of Eq. (9.7.2) becomes

lim 7(¢,,) (v) =1($) (v)- (9.7.3)

n—00

Indeed,

[(¢) ()~ 1 (@) ()|

/ b(¢n)vdx—/ b(¢)v dx
Qep) Q)

/ pN<¢n>vdv—/ px () v dy
Tp(n) Ty ()

/ Vup (¢,,) - Vv dz — Vup (¢) - Vo dz
Q) Qo)

<

+

+ (9.7.4)

holds. The first term in the right-hand side of Eq. (9.7.4) becomes

‘/D (X(e,)b (D) — X (@) v dx

< \ [ xauw (0(8) ~b(@) v da

+ ‘/ (Xa(e,) — Xag)) b(@,) v dz],
D

where xq denotes the characteristic function such that xo : D — R (xa (22) = 1,
XQ (D \ Q) =0). Using b € C4 (B; Cc (D R)) in Hypothesis 9.5.1 and the property
[34, Proposition 2.2.28, p. 45]

Xa(o,) = Xa(e) 0 L (D;R)-weak”, (9.7.5)

the first term in the right-hand side of Eq. (9.7.4) converges to zero. It can also be
shown that the third term in the right-hand side of Eq. (9.7.4) converges to zero using
up € C& (B;W**(D;R)) and Eq. (9.7.5).

The convergence to zero of the second term in the right-hand side of Eq. (9.7.4)
can be confirmed in the following way. Here, we modify the condition for I', (¢,,) in
D defined in Eq. (9.1.3) (a class of H*NC"') as follows. T, (¢,,) can be defined using
a function & (¢,,) (£) = o (€) of a parameter £ € 2 = (0,1)*"

Iy (¢,)

Fp
{an em*nct! (HrY) ‘ onllga < co,
C1 S Hvéan R(d—1)xd S C2,
|ﬁ|
HV g S (B=2) e in } (9.7.6)
where V¢ = (0/0¢;), and co, ..., c3 are positive constants. Hereafter, w=, and ws

denote HVEO'IHR(d—mxd, and HVEGTHR(d—l)Xd7 respectively. Moreover, let pn (t) =
pn (tp,, + (1 —1t)p) (¢t € [0,1]). Here, using ¢,, — ¢ (uniformly convergent in D),
boundedness of the trace operator ||vr, ()| (Eq. (5.2.4)), the result in [15, Corollary
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1] and px € C&, (B; ct (D R)) in Hypothesis 9.5.1, the second term of the right-hand
side of Eq. (9.7.4) becomes

/{ PN (¢p,) 00n) (Vo o) wan — (pn (P) 0 0) (Voo)ws}do

<[4 (6. 0@ = (@) 001} (w0 o)z do

/ {(pn~ ( —(pn (P) o o)} (voon)w=, do

+ /:(pN(qb)OO')(voanfvoa')wEn do

+ / (pn (@) 0o0) (Vo o) (wan —w=)do

< Ve [0 ) [P (9) 0 @) = (b () 0 )2 e
C2
+ o HUHL2(F},(¢W);R) o~ (@,,) — px (d))”L?(FP(q&:);R)
+Vez [lpx (¢)‘|L2(Fp(¢);R) [voon —vo U||L2(E;R)
1
+ o llwzn — WE||H2mCO,1(E;]Rd) [F2N (¢)HL2(FP(¢);1R) ||U||L2(rp(¢);R)
2
<Ve H’YF;?W’)H ”UHU [F2 (¢n)”cl,1(D;R) lon — O-HHS.ﬁcl,l(E;]Rd)
C2 2 ~/
+ A/ E H’yrp(cb)” ||U‘|Ut:][”(1}’)l] ||pN (t)”cl‘l(D;IR) ||¢)n - ¢||X
2
+Ve H'Yl“p(¢>)H [F2N (¢)”Cl‘1(D;IR) lvlly llon — 0‘||H3mcl,1(5;ﬂgd)

1 2
+o [y @) lwzn = wally2nco (zpa) 1PN (D)l cra p) 0]y
-0 (n— ). (9.7.7)

In Eq. (9.7.7), we used the relations

< /e (/ (voo)ws d0)1/2 = \/EHUHH(FP(%);R) g

(v °00)ws

—(pn(P)oo)}do

( / {on ( ~ (ox ($) 0 o)) we dg)m

= ﬁ [P~ (@) — PN ((b)HL?(Fp((p);]R) :

Using the results above, Eq. (9.7.3) is proved.
The left-hand side of Eq. (9.7.2) becomes

lim a(¢,) (un,v) = a(®) (u,v). (9.7.8)

n—00
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It can be confirmed by
la (é,) (tin,v) — a(P) (@,v)]

:/ Vi, -Voude — V-V dx
Q) Qo)

= / (Xn(qan)Vﬁn - XQ((;,)V?]) - Vo dz
D

IN

/ Xa(g) (Vin — Vi) - Vo dz
D

. (9.7.9)

+ ‘/ (Xa(¢,) — Xa(e)) Vin - Vo dz
D

To the right-hand side of Eq. (9.7.9), we adopt @, — @ weakly in U and the property
Eq. (9.7.5) for the characteristic function, and obtain Eq. (9.7.8). Substituting
Eq. (9.7.3) and Eq. (9.7.8) into Eq. (9.7.2), the weak form of Problem 9.5.4 can be
obtained. Namely, @ = @ (¢) € U is the solution of Problem 9.5.4.

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

lunlly = llully  (n— o0). (9.7.10)
Indeed, when using a (¢) in Eq. (9.5.5) and taking
Iolll = a (&) (v, v)

as a norm on U, we have

llunll = a (@) (wn,un) = /D (xe(s) — X(e,)) Vtn - Vun dz + a(@,,) (un, tun)

= /D (Xa(e) = Xa(¢,)) Vn - Vuy dz +1(¢,) (un)
= 1(@) (u) = [[ull (n— o0). (9.7.11)

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

We consider that the condition of 4 (¢) included in S is guaranteed in the
setting of Problem 9.5.4 satisfying Hypotheses 9.5.1 and 9.5.3.

The latter assumption in Theorem 7.4.4 (continuity of fy) means that fy is
continuous on

S={(¢.i($) € F| f1(p,u(9)) <0, , fmn (d,u(9)) <0}. (9.7.12)

S depends on the problem setting. Then, we will confirm the continuity of fy
by showing the continuity of f; (i € {0,1,...,m}) by the following lemma and
assuming that S is not empty.

Lemma 9.7.2 (Continuity of f;) Let f; be defined as in Eq. (9.6.1) under
Hypothesis 9.6.1. Let u,, — u strongly in U be determined by Lemma 9.7.1
with respect to an arbitrary Cauchy sequence ¢,  — ¢ in X which is uniformly
convergent in D, and satisfy |0y un — yullz2py ) = 0 (n — 00) on I'p. Then,
fi is continuous with respect to ¢ € D. O
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Proof The proof will be completed when
|fl (¢n7un) - fl (¢, u)'

/ Cl (¢n7 Un, Vun) dx — / (z (¢, u, V'LL) dzx
QUey)

Q)

<

+

/ i (@, un) dy — / NN (¢, u) dy
Tyi(dn)

Tyi(e)

+ / Npi (@, Ovtin) dy — / noi (¢, Ovu) dy
I'p(¢n)

I'p (o)
=eq+er, +erp +0 (n— 00) (9.7.13)

is shown with respect to ¢,, — ¢ which is uniformly convergent in D. For eq,

e < ‘/ (Xe(e,) — Xa($)) Ci (D Un, Vuy,) dz
D

+ '/ Xa(e) (Gi (Prs Un, Vun) — G (¢, u, Vu)) d
D

= eq1 + eq2

holds. eq1 converges to zero by Eq. (9.7.5). For eq2, using 4, — & weakly in U and
¢i, notation ¢; (t) = ¢ (td,, + (1 — t) @, tun + (1 — ) n, tVu, + (1 —¢) Vu) (¢t € [0,1])
and ¢; € C* (]R X R x Rd;R) in Hypothesis 9.6.1,

con < s | [ G () (8, @lda| + sup | [ G (0)un — u]do
te[0,1] |/ (a) te[0,1] |J a(¢)
+ sup / Civu () [V, — V] dz
teo,1] [Jag)
< sup [ 0] b9
50 [ O 190~
—i—sup‘g:iut‘ Un — U
te[0,1] ®) LA(DiR) | I
+ sup ‘ ~iVu t H Vu, — Vu .
R SENCI I 2o

-0 (n— o)

holds. The convergence of er, to zero can be shown as follows. Assuming a
similar condition to Eq. (9.7.6) for I'y; (¢,,), I'ni (¢,,) can be represented with the
parameter o, (¢) (¢ € 2 = (0,1)" ") as T (0,). Using notation 7 (t) =
i (K, + (1 —t) d, tun + (1 —t)u) (¢t € [0,1]), @n — @ weakly in U, boundedness of
the trace operator, the result in [15, Corollary 1] and nn; € W (D;R) in Hypothesis
9.6.1, we have

ern =

[ NN (@, un) dy — / NN (¢, u) dy
Fni(o'n) Fni(a)

<

/: {016 (B tin) © ) wen — (15i (,10) 0 ) we} do



9.6 Shape Optimization Problem of Domain Variation Type 47

< / (O (@ tn) 0 0m) — (1 (s tn) © &)} wen o

+ /:{(UNi (¢, un) 00) — (i (P, un) 0 0) } w=n do

+ / {(1i (6, un) 0.0) — (i (,4) 0 0)}wen do

+ /_ (nni (¢, u) 0 o) (wep —ws)do
< Ve [[(nxi (@, un) 0 on) — (MNi (B, Un) © )| 2=y

\fnnNz Gurtin) — 151 (0] (o )
+ \/gH??Ni (P un) = 18 (5 W)l 2 (1, (4):)

1
+ o lwmn = wsllganco zra) Imve (6 Wl 2 (r,, )im)

S \/a||FyFnz(¢‘)H ||77NZ (¢n7un)||w2:’1r{ (D;]R) ||0'n - o’“c'lvl(E;Rd)

Cc2 ~
+ A H'Yl“m-(zb)H sup |[|7inig (t)lem(D;R) é. — @l x
C1 t€(0,1]

C2 ~
+ 1/ o ||’Yl‘mv(¢>)H sup || Niu (t)HW2vQR (D;R) flun — u”U
1 t€[0,1]

1
+ o lwsn = w2llgzncon () v (&, w)lwzan o)
-0 (n— 00), (9.7.14)

where ¢; and ¢ are positive constants when Eq. (9.7.6) is rewritten for I'y; (¢,,).
erp, = 0 (n — o0) can be shown using [|Ovun — Ovullp2ppy .z — 0 (R = 00) in a
similar way. Based on the results above, Eq. (9.7.13) is shown. O

In Theorem 7.4.4 showing the existence of a solution in the abstract optimum
design problem, the first assumption (compactness of F) was confirmed by
Lemma 9.7.1. The second assumption (continuity of fp) can be satisfied with
the conditions for Lemma 9.7.2 and the assumption that S is not empty. Then,
under the conditions, it can be assured that there exists an optimum solution
of Problem 9.6.3.

Regarding the solution of Problem 9.6.3, let us recall the similar situation
of Remark 8.4.3 in Chap. 8. In the definition of D shown in Eq. (9.1.3), a
side constraint ||@| g2ncoa(p.ray < B is added. When this condition becomes
active, we have to deal this condition as an inequality condition. Depending
on the setting of the problem, we may meet a situation such that a boundary
converges to a shape with sharp corners which is not a Lipschitz boundary. In
this case, a converged shape can be obtained by activating the side constraint.
Moreover, regarding the selection of X and D, the same situation as Remark
8.4.4 holds.
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9.8 Derivatives of Cost Functions

In this chapter, we consider the solution of the shape optimization problem
(Problem 9.6.3) of domain variation type using a gradient method and a Newton
method. In order to use the gradient method, the first-order shape derivatives of
cost functions are necessary. Moreover, if the Newton method is to be used, the
second-order shape derivatives (Hessians) of the cost functions are required.
Here, let us obtain the first and second-order shape derivatives of the cost
functions f; using the Lagrange multiplier method shown in Section 7.5.2 and
the method shown in 7.5.3, respectively. In this case, let us look at the methods
using the formulae based on the shape derivative of a function separately from
the method using the formulae based on the partial shape derivative of a
function shown in Sect. 9.3. However, with respect to the second-order shape
derivatives, only the results using the method with the formulae based on the
shape derivative of a function will be shown.

9.8.1 Shape Derivative of f; Using Formulae Based on
Shape Derivative of a Function

Firstly, let us use the formulae based on the shape derivative of a function (Sect.
9.3.1) to obtain the Fréchet derivative of .%; and use its stationary conditions
to seek the shape derivative of f;.

The Fréchet derivative of .%; (¢, u, v;) is written as

=%il (¢7 U, vi) [90, ﬁv 'lA)z]
= Zig’ (¢auvvi) [‘P] + L (¢,U,Ui) [ﬁ] +°%Ui (qb,u,vi) [@1] (981)

with respect to an arbitrary (¢, @,9;) € X x U x U. Here, the notations in
Eq. (9.3.5) and Eq. (9.3.15) are used. In this case, the shape derivative v’ used
in Eq. (9.3.5) and Eq. (9.3.15) following Definition 9.1.1 was replaced with an
arbitrary 4 € X, because it was assumed that u is not necessarily the solution
of Problem 9.5.4 in the definition of the Lagrange function. Let us look at each
term in detail below.

The third term on the right-hand side of Eq. (9.8.1) becomes

"%ivi (¢7 u, Ui) [{)z] = gSvi (d)7 u, vi) [’01] - gs (¢7, u, ’lA)l) . (982)

Equation (9.8.2) is the Lagrange function of the state determination problem
(Problem 9.5.4). Hence, if u is a weak solution of the state determination
problem, its term is zero.

Moreover, the second term on the right-hand side of Eq. (9.8.1) becomes

cgiu (¢7 u, 'Ui) [’&]

= /Q(¢)(Vﬁ VUi + G (@, u, Vu) i+ Ci(wu)T (¢, u, Vu) Vﬁ)dx

+ / NNiu (P, u) Gdry
Fni(¢)



9.8 Derivatives of Cost Functions 49

+ / {0,0; + (v; — Moo, u (6, 0,0)) By} dy. 9.8.3)
I'p(¢)

Here, if v; can be determined so that Eq. (9.8.3) equates to zero with respect to
an arbitrary @ € U, the second term on the right-hand side of Eq. (9.8.1) also
vanishes. From the fact that

/ (Ci(vu)T (u, Vu) Vi — Vi - VUZ) dz
(o)

) /89(¢) (o = V) vy - /Q(¢) iV - (Gguy = Vi) de

holds if v; € W24 (D;R) is assumed, its strong form can be written as follows.

Problem 9.8.1 (Adjoint problem with respect to f;) When the solution
u to Problem 9.5.4 with respect to ¢ € D is obtained, find v; : Q (¢) — R which
satisfies

—Av; = (i (¢, u, Vu) — V- Ci(wu)™ (p,u, Vu) in Q(¢),
i = MNiu (@, 1) + GyrwoyT (@5 u, Vu) -v on Ty (@),
Vi = GwwyT (d,u, Vu) v on I'n (@) \ Ty (@),
v = 1pio,u (@,0yu) onTp ().
O

Here, the admissible set of adjoint variables for v; —npia, . is taken to be S in
order to obtain a regular solution of the shape optimization problem of domain
variation type. In Hypothesis 9.6.1, the regularities for (;,, Ci(vu)T7 NN, and
1D, Were given to obtain this result.

Furthermore, the first term on the right-hand side of Eq. (9.8.1) becomes

Lig (&, u,v:) [¢]
- / )[Vu- (Ve ) Vi) + Vo - { (Vo) V)
Qe
- Ci(vu)T : {(VSDT) Vu} + (G = Vu-Vo,+bu;) V-
+ (Cigr + ub’) - cp} dz

+ / (ki - @ — Vo - o, + g - @) dy
F'r)i(‘;b)

+/ nNiT - e ds
OT i (P)UO i (b)

+ / {kpNviv - — V1 (pnvi) - @, +vipy - ) dy
ry($)

+/ PNU;T - dg
0T, ()UO, ()
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F [ =)o) + (0~ a0}
I'p(¢)

+ {(u — up) Qi + v;0pu — np; (¢, Opu)} (V- @), + 1pigy - ] dy
(9.8.4)

using the formulae of Eq. (9.3.5), representing the result of Proposition 9.3.4,
and Eq. (9.3.15), representing the result of Proposition 9.3.7. Here, w (¢, u)
and (V- ¢)_ follow Eq. (9.3.12) and Eq. (9.2.6), respectively. Moreover, the
fact that I', (¢) and Ty, (¢) are piecewise H> N C!! (assumed in the definition
of D) was used to obtain the integral on I', (¢) and I';; ().

Bearing the above results in mind, when u and v; are the weak solutions
of Problem 9.5.4 and Problem 9.8.1, respectively, and the Dirichlet conditions
corresponding to these problems, as well as the condition for np; in Hypothesis
9.6.1 hold, the integral on I'p (¢) on Eq. (9.8.4) will be zero except the term of
Npig' - - Hence, using the notation of Eq. (7.5.15) for f;, we obtain

[ (@) ] = Ligy (@, u,05) [0] = (95, p)

- /Q(zb) {Gai- (Vo) +90iV @+ gu ¢} da

+/ gm--wdwr/ Gopi P ds
Ty (@) AT, ($)U0,(¢)

+/ gm-wdwr/ Goni P ds
F'rli(¢) 8Fvﬂ(¢)U®ni(¢)
+/ goi ¢ 7, (9.8.5)
I'p(¢)
where
T T T
Gqi =Vu(Vv) 4+ Vv, (Vu) — Ci(Vu)T (Vu) (9.8.6)
G = o+, 59
9pi =kpnviv — > {1V (pnvi)} T + vk, (9.8.9)
jefl,...,d—1}
g(’)pi = PNU;T, (9810)
Gy =iV — > (T Vi) T+ Inigs (9.8.11)
je{l,...d—1}
Gomi = TNIT (9.8.12)
90; = TDigy- (9.8.13)

In this book, the scalar product of A = (a;;) € R¥*? and B = (b;;) € R¥*¢
Z(i DE(L,d)? a;jb;; is written as A - B. Moreover, in deriving Eq. (9.8.5), the
identity

a-(Bce) = (BTa) -c=(ac")-B (9.8.14)



9.8 Derivatives of Cost Functions 51

with respect to @ € R?, B € R¥? and ¢ € R? was used. Hereinafter, these
relationships will be used without explanation.

Using the results above, the following results regarding g, of Eq. (9.8.5) can
be obtained.

Theorem 9.8.2 (Shape derivative g; of f;) Let ¢ € D, b, px, up, i, NNi
and np; be given as functions fixed with the material satisfying Hypotheses
9.5.1, 9.5.3 and 9.6.1. Moreover, let u and v; be the weak solutions of the state
determination problem (Problem 9.5.4) and the adjoint problem (Problem 9.8.1)
with respect to f;, respectively, and are both in S of Eq. (9.5.2). When g,,,; and
9oni in Eq. (9.8.10) and Eq. (9.8.12), respectively, are zero, the shape derivative
of f; becomes Eq. (9.8.5) and g, is in X’. Furthermore, we have

Goi € H' NL™ (2 (¢) ;R

gaoi € H' N L™ (2

g €EH ' NL® (O

g, € H/2NL>® (T, (¢);

gpi € HY2 N L™ (Tyi (¢)5R7),

gp; € HY2n L™ (

O

Proof The fact that the shape derivative of f; becomes g, of Eq. (9.8.5) is as seen
above. The following holds with respect to the regularity of g,. With respect to
the first term on Ggq;, from Hoélder’s inequality (Theorem A.9.1) and the corollary of
Poincaré inequality (Corollary A.9.4), the inequalities

[{zuw}-(ve)]

< HVu (Vvi)T‘

LL(@(¢)7)
ve'|

L2(9(¢);RI*d) L2(Q(g);RIxd)

Vel

< HVUHL4(9(¢);Rd) HVU’L HL4(Q(¢);JRd) 2 (Q(¢);]Rd><d)

< Hu||W1,4(D;R) ”Ui”vle(D;R) llell x

< HUHW?A(D;R) ||”i||w2.4<D;R) llell x

hold. From the assumptions, the right-hand side is finite. Hence, Vu (Vvi)T is in
X’. Moreover, in view of the inequalities above, Vu (Vvi)T is also contained in
H'N L™ (Q(¢p) ;R™?). A similar result can be obtained with respect to other terms
of Gq;. A similar result is also obtained with respect to gq;. The result for 9evi is
obvious from Hypotheses 9.5.1 and 9.6.1.

The regularity of g,,; depends on the regularity of v and « in addition to regularities
of v; and px. With respect to the first term on the right-hand side of Eq. (9.8.9), we
have

||EpNvsL - ¢||L1(Fp(¢);R)
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S HHpNU’LV”Lz(Fp(qS);]Rd) ||4PHL2(FP<¢);Rd)
< HK/HHI/QQL“J(FP(Q&);]R) ||pN||L4(Fp(¢);R) ”U”LHL“(FP(@;R)
X ”V”HS/?ncOyl(FP((p);Rd) H‘pHL2(Fp(¢);Rd)
3
< [lveell ||pN||W1>4(Q(¢);]R) ||vi||wl,4(g(¢);m)
x ||K||H1/2QLOC(FP(¢);R) HVHH:;/ZHCOJ(FP((;));Rd) llell x
< 3
< veell ”pNHClvl(Q(q&:);]R) ||Ui||w2w4<9(¢);m<)

X ||’f||H1/2mLOO(Fp(¢);R) ‘|V||H3/2nco‘1(1‘p(¢>);uz<d) llell x

using Hélder’s inequality (Theorem A.9.1) and the trace theorem (Theorem 4.4.2).
Here,

You : H' (Q (¢>);Rd) - H'? (aQ (¢) ;Rd>

is a trace operator and its operator norm |ysq| is bounded from the fact that the
boundary 9 (¢) is Lipschitz. Moreover, T, (¢) is defined to be piecewise H> N C*!
in D of Eq. (9.1.3). Hence, v is in the class of H*? N C%' and & is in the
class of H? N L> on T, (¢). Therefore, kpnviv is an element of X’ and is in
HY?nH'Y? (Tp () ;RY) N L™ (I'y (¢) ;R?). The second term on the right-hand side
of Eq. (9.8.9) belongs to H/2NL>® (Tp (@) ; R?) because 71 (@), ..., Ta—1 (¢) is in the
class H¥2N %', px € OV (D;R) (Hypothesis 9.5.1) and v; € W2* (D;R) on '), (¢)
(Practice 9.1). The third term of Eq. (9.8.9) becomes v;pyy € W**(D;R). Hence,
g, € H'/*N L= (T, (¢);R?) is shown.

For the regularities of g,;, the same result as for g, can be obtained from
Vini € WHIR (D;R). Moreover, the result for gy, is obvious from Hypotheses 9.6.1.
Therefore, the result of the theorem is established.

In addition, we assumed g,,; = Oza because the trace of ¢ € X on 9T, (¢)UO,, (¢)
can not be defined. Similarly, g,,; = Oga was assumed. d

9.8.2 Second-Order Shape Derivative of f; Using Formulae
Based on Shape Derivative of a Function

Let us obtain the second-order shape derivative of the cost function based on the
method shown in Section 7.5.3. Here, the formulae using the shape derivative
of a function is used.

In order to obtain the second-order shape derivative of fi, the following
assumptions are established.

Hypothesis 9.8.3 (Second-order shape derivative of fZ) With respect to
the state determination problem (Problem 9.5.4) and the cost function f; defined
in Eq. (9.6.1), the following assumptions are made, respectively:

(2) ¢; is not a function of ¢ and u, but is a bilinear form of Vu.
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(3) Equations (9.8.9) to (9.8.13) are zero, or Iy = T'po U Tyip € Qgp in
Eq. (9.1.1).
U

The Lagrange function .%; of f; is defined by Eq. (9.6.3). Viewing (¢, u) as
a design variable and putting its admissible set and admissible direction set as

S={(¢p,u) eDXxS | L (p,u,v)=0forallveU},
Ts (¢p,u) = {(p,0) € X x U | Logu (¢,u,v) [, 0] =0forallveU},

the second-order Fréchet partial derivative of %, with respect to arbitrary
variations (¢, 01), (9, 02) € Ts (¢, u) of (¢p,u) € S, similarly to Eq. (7.5.21),
and considering Eq. (9.1.6), becomes

Li(g ) (@ u) (D:1,00) [(01,01) , (@, 02)]
= (iﬂ(](¢/,u))(¢:7u) (@, u,v;) [(p1,01) , (2, 02)] + (g0 (D), T (1, p2))
= (L (o, u,v:) [p1] + Liu (D, 1, v:) [@ﬂ)(l,/ [¢o]
+ (ZLigr (d,u,0i) [01] + L (@, 1, 05) [01]), [D2]
+ (90 (@) .t (1, p2))
= («iﬂw/)d,, (@, u,v3) [1, o] + Ligru (@, u,v;) [y, D2]
+ Ligru (@, 4, 0i) [Pa, V1] + Liwu (@, u, v;) [01, D]

+ (g0 (9) .t (p1,92)) (9.8.15)
where (g (¢),t(p;,9,)) follows the definition given in Eq. (9.1.8) (or
Eq. (9.3.10)).

The first and fifth terms on the right-hand side of Eq. (9.8.15) become
(Ligr) g (D.0,05) [p1, 2] + (g0 (&), (1. 2))

— /Q(d)) [{Vu (VgolTVUi)}d,/ (o]

+{Vu.- (Ve Vu)}, [ea] - {Q—(wf : (V¢1TVU)}¢, (2]
+ (6= Vu- V) (V- 91) 4 [
+ {Vu (Vo)) + Vo (V)| = (g (Vu)T}

AV Vel —Ve! (V-py)}

+ (G- Vu- Vo) {(Ve]) - Vel = (V- 0) (V- 1) } ] do,
(9.8.16)

by using the first term on the right-hand side of Eq. (9.8.4) and Eq. (9.3.11).
The first integrand on the right-hand side of Eq. (9.8.16) can be expressed as

follows:

{Vu- (V! Vv;) },i,/ [¢o]
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= (T (Vo] Vo, - (V97 T
—{Vu- (Vo Vo) bgur - (Voi Ve!)
—{Vu- (Ve VUZ)}VW (Vg V)
+{Vu- (Ve[ Vui)} (V- py)
— (Ve Vu) - (V! Vo) — Vu- (Ve, Vel Vi)
—Vu- (Vo Vo Vi) + {Vu- (Ve V) } V-,
~{vuve) "} {(vel) Vel |~ {vuve)'} (VeI ve])

—{vu (o)} (VeI Vel ) + {Vu(vu) | Vel (V).

(9.8.17)
In Eq. (9.8.17), the identities in Eq. (9.8.14) and
A (BC) = (BTA> C= (ACT) B
(AB)-C=B- (ATC) —A. (CBT) , (9.8.18)

where A € R4 B € R™? and C € R4, were used. In the remaining part,
those identities will be used frequently.

Similarly, the second integrand on the right-hand side of Eq. (9.8.16) is
similar to Eq. (9.8.17) with « and v; interchanged. Meanwhile, the third
integrand on the right-hand side of Eq. (9.8.16) becomes similar to Eq. (9.8.17)
with u and v; interchanged and v; and Ci(VU)T interchanged. Lastly, the fourth
integrand on the right-hand side of Eq. (9.8.16) becomes

(G = Vu- V) (V- ‘P1)¢/ (=3
= (G~ Vu- Vo) {= (Ve]) - Vel +(V-0) (V1) }-

Hence, Eq. (9.8.16) becomes
(ﬁqﬁ')q&l (d)a U, vi) [Salv 902] + <90 (d)) 7t (8017 (102)>
_ / [~ {vu (Vo) + Vo (V)" = Gyt (Vi) T}
Q(e)
. {chIVgo;— + (Vc,o;)—r ch]—de. (9.8.19)

Next, we look at the second term on the right-hand side of Eq. (9.8.15). If
the first term on the right-hand side of Eq. (9.8.4) is used, we get

Zq')’ (¢a u vl) [‘Plv 7}2]
:/ {Vo2 (VeI Vui) + (Voi = Gouyr ) - (Vo Vi)
(¢)



9.8 Derivatives of Cost Functions 55

— (Voy - V) V- cpl}dx. (9.8.20)

On the other hand, the variation of w satisfying the state determination
problem with respect to an arbitrary domain variation ¢; € Y for j € {1,2}
is given as 0; = v (¢) [¢;]. If the Fréchet partial derivative of the Lagrange
function %5 of the state determination problem defined by Eq. (9.5.3) is taken,
we obtain

"E/ﬂsﬁb,u (¢,U,U) I:(Pja@j]
- / {Vu- (Vo] Vv) + Vo (Ve Vu)
Q(e)
- (Vu ’ VU) A\ $; — V@j . Vv}dx
T A~
- (9.8.21)

for all v € U. Here, Hypothesis 9.8.3 and the fact that v and ©; are both zero
on I'p were used. From Eq. (9.8.21), we get

Vi, = {(Ve]) + Vo] -V g} Vu 9.8.22)
This relation becomes possible by the following argument. Substituting

Eq. (9.8.22) into Eq. (9.8.20), the second term on the right-hand side of
Eq. (9.8.15) becomes

Ligru (@, u,vi) [0y, 02
= /W)) [{ ((VsozT)T +Ve; -V saz) Vu (V)"
+ (V0 = G ) (V) ((V93) "+ V] =V 0y) }- V!
(D) + Vo] =V 0) V1) - V0 } Vo, |
A VeI Vol + Vel (V) - Vel (V-ey)}
~{vu Vo) ) {Vel (V-0 + (Ved) (Vo)
F VUV (V) (V- ¢2)] da. (9.8.23)

Similarly, the third term on the right-hand side of Eq. (9.8.15) becomes
Liug (P, u,v;) [y, V1] similar to Eq. (9.8.23) with ¢, and ¢, interchanged.
Lastly, the fourth term on the right-hand side of Eq. (9.8.15) vanishes.
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Summarizing the results above, the second-order shape derivative of fl
becomes

hi (¢7 u, u) [‘Plv 902]
= / [QVH -V (1) (V- 5) (V1)
Qo)
+{Vu (Vo) + Vo (Vi) gy (Vi)'

: {Vsof (Ve3) + Vel Vel — Vel V.o, — Vel (V- 901)}

- {Vu (wi)T}
AVl (Ve + (Vel) (V)
+ Ve, (V-p,)+ (chf)—r (V- <p2)de. (9.8.24)

9.8.3 Second-Order Shape Derivative of Cost Function
Using Lagrange Multiplier Method

When the Lagrange multiplier method is used to obtain the second-order shape
derivative of a cost function, we use the same idea given in Section 7.5.4. Fixing
1, we define the Lagrange function with respect to f/ (¢) [¢1] = (9;, 1) in
Eq. (9.8.5) by

ﬁi (¢a U, Vi, Wy, Zi) = <g'u "p1> + Dgs ((ba u, wz) + D%Ai (¢7 (%7) Zt) ) (9825)
where %5 is given by Eq. (9.5.3), and
Lni (@, vi, i)

= / (—VUZ‘ -Vz; + Guzi + Ci(Vu)T . VZl)d.’L‘
Qo)

+ / MNiuzidy + / {2i0,v; + (vi — MDio,u) Ovzi} dy
Fni(¢) FD(¢)
(9.8.26)

is the Lagrange function with respect to the adjoint problem (Problem 9.8.1).
w; € U and z; € U are the adjoint variables provided for u and v; in g,.

With respect to arbitrary variations (epo,,d;,%;,2) € D x U* of
(¢, u,v;, w;, z;), considering Eq. (9.1.6), the Fréchet derivative of .%; is written
as

"%I'L (d): U, Vi, Wy, 22) [@27 ’lAj,, ﬁi; ’UA}ia 21]
= iﬂwﬂ (¢, U, Vi, Wy, Zl) [‘102} + <90 (¢) )t (901; 902»
+ ﬁzu (¢7 u, v, Wy, ZZ) [Ia] + ﬁivi (¢7 U, Vi, Wi, Z’i) [{]1]
+ Lriw, (@, u, Vi, w3, 2;) [Wi] + Lz, (P, u, v, w3, 2:) [2] - (9.8.27)
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The fifth term on the right-hand side of Eq. (9.8.27) vanishes if u is the solution
of the state determination problem. If v; can be determined as the solution of
the adjoint problem, the sixth term of Eq. (9.8.27) also vanishes.

Applying Proposition 9.3.7, the third term on the right-hand side of
Eq. (9.8.27) is obtained as

L (@, u, v, Wi, 2;) [1]
= /Q(¢) H (Vt,olT + (V‘PDT) Vo, — (V4P1T)T Ci(wu)™
~ (V) Vu;} - Vi
_ {((V¢T)T Ci(Vu)T u) -Vu+ (V-pq) Qu} 1w — Vw; - Vd} dx

+/ MNiu (V- 1), @ dy. (9.8.28)
T'yni(e)

Here, the condition that Eq. (9.8.28) is zero for arbitrary 4 € U is equivalent to
setting w; to be the solution of the following adjoint problem.

Problem 9.8.4 (Adjoint problem of w; with respect to (g,,%;)) Under
the assumption of Problem 9.6.3, letting ¢, € Y be given, find w; = w; (¢,) € U
satisfying

_Aw; = —VT{<V901T + (chlT)T) Vo~ (Vo) Cigu
~(V-¢) Vui}
(Vo) Givwra) Vo= (V-91) Gu in Q(e),
Bywi = niu (V - 1), + {(V%T + (V<P1T)T) Vo = (Vel) Gy

— (V- <P1)Vvi} v on Iy (¢),

&,wi = 0 on FN ((z)) \fm‘ (d)) 5
w; =0 onIp ().

The fourth term on the right-hand side of Eq. (9.8.27) is
ﬁivi ((r/)7 U, Vi, Wy, Z’L) [ﬁz]

= /Q(¢) [{ (chir + (V(,DI)T) Vu— (V) Vu} -V,

+ bf}l — VZi . VQA]1:| dz + / PN (V . cpl)T ’01' d’}/, (9829)
T'p(9)
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where ¢, is assumed to be an H? class function in the neighborhood of T;; (¢).
Here, the condition that Eq. (9.8.29) is zero for arbitrary ©; € U is equivalent
to setting z; to be the solution of the following adjoint problem.

Problem 9.8.5 (Adjoint problem of z; with respect to (g;,¢;)) Under
the assumption of Problem 9.6.3, letting ¢, € Y be given, find z; = z; (p,) € U
satisfying

Az =b-V {(Vel + (Vo) ) Vu- (V) Vu} inQ(g),
Ovzi =pn (V- 901)T
+ {(VgolT + (chlT)T) Vu—(V-p) Vu} ‘v onT, (),

Oyzi =0 only (Qb)\fp(d))ﬂ
z=0 onIp.

O

Finally, the first and second terms on the right-hand side of Eq. (9.8.27)
become

Lig (@, u, viswi (p1),2i (1)) [P2] + (g0 (D) (1, $2))
= <Li¢p'¢P’ (d)v u, vi) [9017902} + <g(] (¢) 7t(9013902)>
+ Lsg (& u,wi) [po] + Lhaigr (&, 0i521) [pa] - (9.8.30)

The first and second terms of Eq. (9.8.30) are given by Eq. (9.8.19). The third
and fourth terms become

ngJ/ (d)a U, wi) [902]
= [ [ {760 V(o) + Vo) () V)
+ (bwi (1) = V-V (9,)) V - 9y | de

b (V) (Vo)
Fm’(‘b)

W; 1 V. 2 Td y
w0 (Vg
"%Aidy (d), Uiy Zl) [902]
:/ [(V”i _Ci(Vu)T) {(Ves) Vzi (o))}
Qo)
+Vzi(p1) - {(Ves ) Voi}
+ (Ciuzi (1) = Vu-Vz () V- ch}dx

4 / Miuz (1) (V - 03). dy
Fni(¢)
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4 / v (V- 1), (V- ). dy
T'p(o)

with respect to an arbitrary variation ¢; € Y.

Here, u, v;, w; (p1) and z; (¢p;) are assumed to be the weak solutions of
Problems 9.5.4, 9.8.1, 9.8.4 and 9.8.5, respectively. If we denote f;(¢,u) by
fi (@), then we obtain the relation

i’w’ (¢ u, iy wi (@1) 5 2i (@1)) [Pa] + (9o (D) (1, #2))
Fi (@) [01, 0] = (gui (&, 01) . 2)
= {Tu(veo)" + Vo (V)T = Gy (V)

Q(e)
A Vel Vel + (Vel) Vel |
+{vu(Vui (o) + Vi (p)) (Vo)

+ (Vo= Gow) (Vi (e1) '} Vs
+ (bwi (1) + Giuzi (1) = Vu - Vw; (¢1) = Vu- Vzi (¢1)) V- ¢y
+ Ciq’)’d)’ (¢7 u, Vu) [()017 902] =+ U’bH (¢) [()017 802]:| dzx

[ i (9, iz o0} ),
Lni(e)

+ nNigr g (@, ) [1, ‘P2HdV
+ / {oxoi (V- 1), + pxws (20)} (V- @3), + 5" () [, 0ol dy
I'p(ed)

4 / s (9020 el (9.8.31)

where gy; (¢, 1) is the Hesse gradient of f;.

9.8.4 Shape Derivative of f; Using Formulae Based on
Partial Shape Derivative of a Function

Next, we compute the shape derivative of f; by computing the shape derivative
of .Z; using the formulae for the partial shape derivative of a function shown in
Sect. 9.3.2.

Here, we assume that u and v; are elements such that ©w —up and v; —np;a,«
belong to U (¢p) N W22 (D;R) (qr > d). Hypotheses 9.5.2 and 9.6.2 give the
conditions for these.

Under these assumptions, the Fréchet derivative of .%; (¢, u, v;), with respect
to an arbitrary (¢, 1, 9;) € X x U x U can be written as

‘>%i/ (¢7 Uu, ’U,’) [Soa ﬁ, {)l]
= Zigp* (¢7 u, Ui) [SO] + L (¢7 u, Ui) [ﬂ] + o%iui (¢, u, Ui) [’01] (9832)
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using the notation of Eq. (9.3.21) and Eq. (9.3.27). Unlike Sect. 9.8.1, since
Eq. (9.3.21) and Eq. (9.3.27) were used here, u* was replaced by arbitrary ¢ € X.
Let us look at the detail of each term below.

The last term on the right-hand side of Eq. (9.8.32) becomes

Liv (P, u,v;) [05] = Lo, (b, u,vi) [05] = Ls (@, u,D;) . (9.8.33)

Equation (9.8.33) is the Lagrange function of the state determination problem
(Problem 9.5.4). Hence, if u is the weak solution of the state determination
problem, this expression vanishes.

Meanwhile, the second term on the right-hand side of Eq. (9.8.32) is the
same as Eq. (9.8.3). Hence, if v; is such that Eq. (9.8.3) is zero with respect
to an arbitrary 4 € U, the second term on the right-hand side of Eq. (9.8.32)
also vanishes. This relationship holds when v; is the weak solution of an adjoint
problem (Problem 9.8.1) with respect to f;. The regularities for (, Ci(wu)Ts
MNiu, MDia, v i Hypothesis 9.6.2 give the conditions that v; — npia,. belongs to
U () 0 W22 (D;R) (gr > d).

Lastly, the first term on the right-hand side of Eq. (9.8.32) is manipulated
as follows. Applying the formulae of Eq. (9.3.21), representing the result of
Proposition 9.3.10, and Eq. (9.3.27), representing the result of Proposition
9.3.13, to the first term, we have

D%J(P* (¢7 u, Ui) [<P}
- / (Cig= +ub") - pdx
Qo)

+/ (¢ (u, Vu) — Vu - Vo, + bu) v - pdy
0Q(e)
" /r (@) {00 +5) i (W) v - @ + nige -} dy

+/ N (u) T pds
OT i ($)UO : ()

- / (@) {0y + k) (pxvi) v - p + vipy -} dy
FT)

+/ PNUT - o dg
T, ()UO, ()
T / [{(u— up) @ (2, 05) + (v — Do) @ ()}
I'p(¢)
+ (9 + &) {(u = up) D vi + vV:0yu — M}tV - + Npig~ - p]dy

+ / {(u—up) Qpv; + v:Oyu — o} v - @ ds, (9.8.34)
6FD(¢)U@D

where w (¢, u) and (V - ¢)_ obey Eq. (9.3.24) and Eq. (9.2.6), respectively.
With the above results in mind, we assume that v and v; are the weak
solutions to Problem 9.5.4 and Problem 9.8.1, respectively. In addition, we also
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assume that the condition for np; in Hypothesis 9.6.2 holds. Then, the notation
in Eq. (7.5.15) for f; can be used to write

fi (@) ¢l = Lig (d,u,v:) [¢] = (g, )

=/ ggbi'90d9€+/ E_JaQi'<Pd7+/ gpi - dvy
Qo) 00 (¢) T'p(e)

P

+/ gapi-¢d§+/ Gni e dy
O, (d)UO () Tyi(e)

ni

+ / Goyi - ds + / gpi-edy,  (9.8.35)
8F71i(¢)u®ni(¢) I'p(e)

where

9cvi = Gipr +ub”, ( )
9oqi = (G — Vu- Vv, +bv;) v, ( )
9pi = 100 (pnvi) + KpNVi Y+ Dy, ( )
gapi = PNU;T, (9839)
Gpi = (OunNi + KINi) V + INig* ( )
ga’qi ="N:T, ( )
9pi = {0, (u — up) O,v; + 0y, (v; — vp;) DU} V + Npig=. ( )
If g; of Eq. (9.8.5) and g, of Eq. (9.8.35) are compared in the case np;¢p =
Oga, although the term with g, of Eq. (9.8.42) appears on I'p (¢) in g;, there
is no such component in g,. This result shows that if g, is used, and even when
I'p (¢) varies, no additional treatment is needed.

Based on the results above, the following results can be obtained with respect
to the function space containing g; of Eq. (9.8.35).

Theorem 9.8.6 (Shape derivative g; of f;) Let ¢ € D, b, px, up, i, IN;
and 7np; be given functions fixed in space satisfying Hypotheses 9.5.2 and 9.6.2,
and 99 (¢) be in the class of H?> N CY1. Moreover, let u and v; be the weak
solutions of the state determination problem (Problem 9.5.4) and the adjoint
problem (Problem 9.8.1) with respect to f;, respectively, such that © — up and
v; — Npio,u belong to U (¢) N W24 (D;R) (qr > d). When g,,; and gg,,; in
Eq. (9.8.39) and Eq. (9.8.41), respectively, are zero, the shape derivative of f;
becomes g; in Eq. (9.8.35) and is an element of X’. Furthermore, we have

cvir Gooi € HY?nL> (0 (9); RY),
gpi e H'2n L (Fp (¢) Rd) ,
g, € H/2N L™ (T (¢);R7),
gp € HY/?2NL> (I'p (¢);RY).
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Proof The fact that the shape derivative of f; becomes Eq. (9.8.35) is as shown
above. The regularity of g, can be shown by using relationships similar to the proof of
Theorem 9.8.2 using the fact that u and v; are in W%29® (D;R) and Hypothesis 9.6.2.

g

From the results of Theorem 9.8.2 and Theorem 9.8.6 the following can be
said about the regularity of the shape optimization problem.

Remark 9.8.7 (Irregularity of shape optimization problem) From
Theorem 9.8.2 and Theorem 9.8.6, it was confirmed that g, and g, are both
in X’ with respect to X defined in Eq. (9.1.1). In other words, it is possible
to define the Fréchet derivatives of cost functions with respect to the domain
variation. However, it is not necessarily the case that g, and g, are in the linear
space H? N C%! (D;R?) containing the admissible set of design variables. This
result indicates the fact that if ¢ is obtained by the gradient method substituting
—g, into ¢, ¢+ is not guaranteed to be contained in H?NCY! (D; ]Rd), which
is the linear space for the admissible set of design variables. This is thought to
be a reason for the numerically unstable phenomena such as the rippling shapes
explained at the start of this chapter. O

9.9 Descent Directions of Cost Functions

Remark 9.8.7 points out the irregularity of the shape optimization problem
of domain variation type. Hence, let us think about the gradient method and
Newton method which both have the feature of regularizing the shape derivatives
of cost functions in the framework of the abstract gradient and Newton methods
on the linear space X of design variable. Here, let us assume that the gradient
g; € X' of Eq. (9.8.5) and the Hessian h; € £2 (X x X;R) of Eq. (9.8.24) with
respect to the i € {0,...,m}th cost function f; are given and think about the
way to obtain the descent direction of f; using the gradient method and Newton
method on the linear space X of design variables.

9.9.1 H! Gradient Method

Choose a cost function f; (¢, u) among ¢ € {0,...,m} and assume that the
shape derivative g, € X’ or g, € X' at ¢ € D° is given. From now on,
fi (@) = fi (¢,u () will be denoted as f; (¢). The method for obtaining the
decent direction vector ¢ ; € X (domain variation) of f; as the solution to the
next problem is called an H' gradient method of domain variation type.

Problem 9.9.1 (H! gradient method of domain variation type)

Define X as in Eq. (9.1.1). Choose a coercive and bounded bilinear form
ax : X X X - R on X. In other words, suppose that there exist some positive
constants ax and Bx such that the inequalities

ax (0.9) > ax el% . lax (0.9)] < Bx el Il (9.9.1)
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hold with respect to arbitrary ¢ € X and ¥ € X. Moreover, suppose g, € X’
is given at ¢ € D°. In this case, obtain ¢, ; € X which satisfies

ax (‘Pgi"‘p) == <g¢,¢> (9.9.2)
for any ¥ € X. O

The way to choose ax : X x X — R as in Problem 9.9.1 has arbitrary
properties. Several specific examples will be shown in the section below.

Method Using the Inner Product in H' Space

Consider a method using the inner product on a real Hilbert space in a similar
way to the H! gradient method of density variation type. In this case, it is
allowed to assume that Qco = 0 on Eq. (9.1.1).

The inner product on X = H* (D; ]Rd) is defined as

e () (55 o)

with respect to ¢ € X and ¥ € X. Let cq be some positive-valued function
contained in L*> (D;R) such that

ax (e.9) = |

Q(e)

{(chT) : (VW) ¥ cap- 1/;} de (9.9.3)

is a bounded and coercive bilinear form on X. Here, cq controls the weight of
the first and second terms in the integrand. If cq is taken to be small and the
first term is made dominant, the smoothing function is prioritized. However,
setting cq = 0 is not allowed, since the coercivity of the bilinear form will be
lost, which is a requirement of the H! gradient method for it to hold. Moreover,
if we write the symmetrical component of V! as

E(p) = (e (9)y = 5 { Vo + (Vo) },

the following bilinear form on X:

ax (o) = [ L (Be) B tenp-y)da (9.9

is also bounded and coercive. Excluding antisymmetric components of V¢
indicates rotational motion which does not generate deformation.

Furthermore, C = (cijkl)ijkl € L™ (D;RdXdXdXd) is taken to be a stiffness
tensor used in a linear elastic problem. In other words, we assume that there
exist positive constants ax and Sx such that the bounds

A-(CA)>ax||AI*, |A-(CB)| < bx|Al|B] (9.9.5)
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—96pi—9omi

(a) When using g, (b) When using g,

Fig. 9.13: The H' gradient method using an inner product of H*! (D; Rd).

hold for any symmetric tensors A € R?*? and B € R and that the
symmetricity condition c;;x1 = cpis; also holds. Using these, let the stress tensor
be

S(p)=CE(p) = Z cijrien (@) | - (9.9.6)
(kD)EfL,....d}2 .

In this case, we have that

ox (o) = [ L (S(0) B +enp-y)de (9.9.7)

is a bounded and coercive bilinear form on X. ax (¢,%) of Eq. (9.9.7) is a
bilinear form providing the variation of strain energy in a linear elastic problem
when ¢ and 1 are viewed as the displacement and its variation. In this case, cq
indicates the spring constant of the distributed spring placed in D. Figure 9.13
provides an illustration of Problem 9.9.1 in this case.

Figure 9.13 (a) represents the case when g, of Eq. (9.8.5) is used as the
shape derivative of f;. Problem 9.9.1 in this case is given by a weak-form
equation. Hence, if we dare to rewrite this problem in its strong form, the
following assumptions are needed. When v and v; are elements of W?224r the
first term on the right-hand side of Eq. (9.8.5) is written as

/ {Gai- (Vo) + 90V - +gq ¢} da
()
T T
Z/ {V'(Gm<P) - (V Gm) o+ V- (gaip)
Q(¢)
—(Vgai) ¢ +3c; so}dw

= / 9q; - pdx +/ 9oqi - P dv, (9.9.8)
Qo) 0Q(o)
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where
~ T T
9oi = — (V Gm) = Vgai + e (9.9.9)
9oai = (Gai + gai) v (9.9.10)

Moreover, Xr,(g) @ OS2 (¢) — R represents the characteristic function which
takes the value 1 on T'), (¢p) C 9Q(¢p) and value 0 on 99 (¢) \ I (¢). In this
case, the strong form of Problem 9.9.1 using Eq. (9.9.7) for ax (¢, ) is given
as follows.

Problem 9.9.2 (H! gradient method using H'! inner product and g;)
Let g,i, Gopis Gnis Goni and gp; of Eq. (9.8.5) as well as gg; and gy,
of Eq. (9.9.9) and Eq. (9.9.10), respectively, be given at ¢ € D°. Find
Pgi (@) — R which satisfies

—VTS (¢y) +capy = —go; nQ(¢), (9.9.11)
S (gi) V = —XT,(¢)9pi — XTys($)9ni — XTn(6)9IDi — Goai
on 09 (), (9.9.12)
S (9gi) T = —Xor, ()U6,(¢)9opi — XL (6)0U0,:($)Ioni
on 082 (o). (9.9.13)
0

Figure 9.13 (b) shows the case when the shape gradient g, of f; is given by
Eq. (9.8.35). The strong form in this case is given as follows.

Problem 9.9.3 (H! gradient method using H' inner product and g,)
Let Gevir Goois Gpi> Gopir Gni> Goni and gp; as in Eq. (9.8.35) be given at

¢ € D°, obtain ¢ ; which satisfies
~VS (py) +copg = ~90 0 Q(P),
S ((pgi) V= —XTu($)9pi — XTi(¢)Ini — XTp(¢)IDi — Goqi
on 9 (@)

S (pgi) T = —Xor, ()u0,(#)Topi — X, (6)06,:(¢)Toni
on 0N (o).

Method Using Boundary Condition

Moreover, as with the H! gradient method of varying density type, the bilinear
form ax : X x X — R can be made coercive by adding a boundary condition.
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_ Firstly, think about using a Dirichlet boundary condition. In Eq. (9.1.1),
Qco C Qo was defined as a boundary or a closure of domain on which the domain
variation is fixed as a design demand. Here, QCO| > 0 is assumed. In this case,

axed)= [ S(e)B@)d (9.0.14)
Q()\Qco

is a bounded and coercive bilinear form on X. This is because, when the measure
of Qo is positive and ¢ = Oga on g, Korn’s inequality implies that there
exists a positive constant ¢ which depends only on Q(¢) \ Qo such that the
inequality

ax (¢,9) = ax | E()lI72(a@nacezxa) = € 1215 (a@nace)

holds. Here ax is a positive constant satisfying Eq. (9.9.5). The strong form in
this case is shown as follows. Here, the situation when the shape gradient of f;
is given by g, in Eq. (9.8.35) is shown.

Problem 9.9.4 (H! gradient method using Dirichlet condition and g;)
Let g(bi’ g89i7 gpia gapia gm‘_v g@m’ and gDi as in Eq (9835) be given at
¢ € D°. Obtain ¢, : Q(¢) \ Qco — R? which satisfies

-V's (egi) + CQ(P;—i = —Qchi in Q (¢) \ Qco,
S (gi) V = —XT,(¢)Tpi — XTys(¢)Tni — XTn(0)IDi — Joai
on 99 (¢) \ Qco,
S (Pgi) T = —Xor, ()06, (¢)Topi — XoT,.(6)U0,:(6)Tomi
on 99 (¢) \ Qco,
$Pgi = Opa  on Qcp.

g

Figure 9.14 (a) illustrates Problem 9.9.4. This problem assumes that € (¢)
is a linear elastic body and obtains the displacement ¢,; when Qco is fixed,
the remaining boundaries are applied with the traction containing —gsg;, —gpi
—Gopis —Gyi» —Gon: and —gp,;, and the volume force —g,, is applied. From this
sort of interpretation, Problem 9.9.4 is known as the traction method [2].

Furthermore, if the Robin condition is used, even if Q¢ = 0 is assumed
in Eq. (9.1.1), coerciveness of ax (yp,%) can be obtained. Choose some
positive-valued function cpq € L (092 (¢) ;R) and let

ax (¢, ) =/ S(w)-E(%b)der/ coa(p-v) (Y- -v)dy.
Q(e) 00()
(9.9.15)

The strong form in this case is shown below. Here too, let us show only the case
when the shape gradient of f; is given by g, in Eq. (9.8.35).
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—9opi —Gomi —Gopi—Gomi

(a) Dirichlet condition (b) Robin condition

Fig. 9.14: The H' gradient method (when T, (¢) = T';; (¢)).

Problem 9.9.5 (H! gradient method using Robin condition and g;)

Let Gevis Goair Gpis Gopis Gni» Goni and gp,; as in Eq. (9.8.35) be given at
¢ € D°. Find ¢,; which satisfies

—V'S(py) =l nQ(e),
S (pgi) v+ con (@ V)V = =Xr,($)Gpi — XT,i(6)Tni
— XI'p(6)dDi — Goqi  on 02 (@),

S (9gi) T = —Xor, ($)U0, (#)Topi — XT,:(#)U6,: (¢)Toni
on 0N (o).

O

Figure 9.14 (b) illustrates Problem 9.9.5. This problem assumes that € (¢)
is a linear elastic body and that a distribution spring with spring constant cgg
is placed on 00 (¢), then seeks the displacement ¢, when Qco is fixed, the
remaining boundaries are applied with the traction containing —gsg;, —gpis
—Gopis —Gnis —9oni and —gp,;, and the volume force —g.,; is applied. From
this sort of interpretation, Problem 9.9.5 has been referred to as the traction
method with spring, or traction method of Robin type [7].

Regularity of the H' Gradient Method

From the weak solutions of Problem 9.9.1 and its specific examples (Problems
9.9.3t09.9.5), the results below can be obtained. Here, we call the neighborhood
of points or edges such that u does not belong to S (or U (¢) N W224r (D; R)
when g, in Theorem 9.8.6 is used) a neighborhood of singular points and will
write it as B (¢) (refer to Hypothesis 9.5.3). Also, we let f; (¢, u) be denoted
by fi (¢) when u is the solution to Problem 9.5.4.

Theorem 9.9.6 (Regularity of the H' gradient method) There exists a
unique weak solution ¢, € X for each Problem 9.9.2 to 9.9.5 using g, of
Theorem 9.8.2 or g; of Theorem 9.8.6. ¢,; is a function of class H*> N C%' on
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Q(¢) \ B(¢). Moreover, ¢, ; points to the direction of the domain variation
which decreases the value of f; (¢). O

Proof  Let us think about the weak solution ¢ ; of Problem 9.9.2. Problem 9.9.2
is a boundary value problem of an elliptic partial differential equation with G, and
gai of class H' N L™ in Theorem 9.8.2 given in the domain, and 9pi> Gopis 9ni and
9oy of class HY? N L™ in Theorem 9.8.2 given as Neumann boundary conditions.
Hence, ¢,; € X exists uniquely from the Lax-Milgram theorem. Moreover, ¢, is of
class H> N C%! on Q(¢) \ B(¢). This is due to the fact that Go; and S (¢,,) in
Eq. (9.9.11) have the same regularity, and thus Ga; being of class H' N L* means Pyi
is of class H> N C%'. In fact, using Eq. (9.9.12) and Eq. (9.9.13), one can also infer
that ¢, is of class H?>NnC%h

Similarly, the weak solution ¢, of Problem 9.9.3 satisfies an elliptic partial
differential equation with gsg;, Gpis Gopir Gyis Goni and gp; of class HY? L
in Theorem 9.8.6 as Neumann boundary conditions. Here, there exists a unique
weak solution ¢ ; € X from the Lax-Milgram theorem being of class H? N %!
on Q(¢) \ B(¢). Similar results can be obtained for the weak solutions of Problem
9.9.4 and Problem 9.9.5.

Furthermore, with respect to the weak solutions ¢ ; of Problems 9.9.3 to 9.9.5, we
have the estimate

J;i (¢ + nggi) - fz (¢) = €<9¢7‘Pgi> +o(|e])
= —ax (P, ) + 0 (&) < —Eax ||y|[% + o (&)

for some positive constant €. Hence, if Hcpgl-HX is taken to be sufficiently small, f; (o)
is reduced. 0

The following remark can be maid about the relationship between the result
of Theorem 9.9.6 and the admissible set D of domain variations defined by
Eq. (9.1.3).

Remark 9.9.7 (H! gradient method for shape optimization problem)
From Theorem 9.9.6, it was confirmed that the domain variation ¢ ; obtained
by the H! gradient method with respect to the shape optimization problem
is contained in the linear space H? N C%! (D;Rd) for the admissible
set D of design variables excepting the neighborhood of singular points.
From this, the domain can be moved via continuous mapping excluding
the neighborhood of singular points. However, one cannot guarantee to
have the bound |¢+“09i|00«1(D;1Rd) < o or the condition that f(qurcpgi)

(fo =Tpo Ul UlyioU - UTpmo \ Qco) is of class H® N CY! which are
sufficient conditions for the inverse mapping of ¢ + ¢ ; to become bijective.
If a numerically unstable phenomenon caused by these conditions not being
satisfied occurs, there is a need to consider additional requirements in order to
satisfy the said conditions. O

As one of methods to improve the regularity of the boundary, an iterative
method of the H' gradient method can be considered. This method is the
following algorithm.
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Algorithm 9.9.8 (Iterative method of the H! gradient method) Let a
domain Q (¢) be given. Obtain a domain variation in the following way:

(1) Calculate a shape gradient g, (or g;).

(2) By the first H' gradient method, obtain ¢ ; = ¢,;; using —g; (or —g,).
Here, ¢, is not used for domain variation.

(3) Using the trace ‘Pgil‘aﬂ(qb

method on 952 (¢) instead of —g;, calculate ¢ ;5 by the second H' gradient
method. Vary the domain © (¢) with the ¢ ;s.

) of the solution ¢ ;; of the first H! gradient

O

For the boundary of the new domain (qb + gogiQ) obtained in the above
way, it is expected that the differentiability improves by one order higher than

Q (¢ + Sogil)'

9.9.2 H! Newton Method

Now, if the second-order derivative (Hessian) h; € £2 (X x X;R) of the cost
function f; is computable, a Newton method on X = H! (D;Rd) can be
considered. This method is called an H' Newton method of domain variation

type.

Problem 9.9.9 (H' Newton method of domain variation type) Let X
and D be given by Eq. (9.1.1) and Eq. (9.1.3), respectively. Let the shape
derivative and second-order shape derivative of f; € C?(D;R) at ¢, € D°
which is not a local minimizer be g, (¢,) € X’ and h; (¢,,) € L (X x X;R),
respectively. Moreover, assume that ax : X x X — R is a bilinear form which
assures coercivity and sufficient regularity of h; (¢p;,) on X. In this case, obtain
$pgi € X which satisfies

hi (@) [@gis ¥] +ax (egi, %) = — (9 (d1) . ¥) (9.9.16)

with respect to an arbitrary @ € X. O

In Problem 9.9.9, if the Newton method is considered with only the
expression for h; appearing on the left-hand side of Eq. (9.9.16), there may
be cases when the coerciveness of h; on X may not be guaranteed. In reality, h;
calculated by Eq. (9.8.24) contains a negative term, hence, the addition of the
bilinear form ax which is bounded and coercive on X to the left-hand side of
Eq. (9.9.16) in Problem 9.9.9. For instance, in the case using the inner product
on X such as Eq. (9.9.3), we can assume

ax (¢, %) = /

o) {cm (VQOT) . (quT) + caop - ¢} de. (9.9.17)
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Table 9.1: Correspondence between abstract optimal design problem and shape
optimization problem of domain variation type.

Abstract problem | Domain variation type problem
Design variable peX ¢pecX=-H' (D; Rd)
State variable uelU u€U=H"(D;R)
Fréchet derivative of f; gi€X’ g, € X' = H" (D;R%)
Solution of gradient method | ¢g; € X ¢, € X =H"(D;R?)

Here, cqo and cqp are positive constants for achieving coercivity for ax and
desired regularity for ¢ ; in Eq. (9.9.16), respectively. cqg has the same meaning
as that explained after Eq. (8.6.3) in Chap. 8.

Furthermore, in the case of the Newton method when the second-order shape
derivative of f; (¢) is given by the Hesse gradient, Problem 9.9.9 is replaced with
the following problem.

Problem 9.9.10 (Newton method using Hesse gradient) Under the
assumption of Problem 9.9.9, the gradient of the shape derivative of f;, a search
vector and the Hesse gradient of f; at a non-local minimum point ¢, € D° are
denoted by g; (¢) € X', @, € X and gy, (dr, @yi) € X', respectively. Given
a coercive and bounded bilinear form ax : X X X — R on X, find a ¢ ; € X
which satisfies

ax (®gi.%) == ((g; (D1) + g (D1, @4:)) - ¥) (9.9.18)

with respect to an arbitrary @ € X. O

9.10 Solution to Shape Optimization Problem
of Domain Variation Type

The shape optimization problem (Problem 9.6.3) of domain variation type has a
correspondence with the abstract optimal design problem, as shown in Table 9.1.
Therefore, the gradient method with respect to constrained problems shown in
Section 7.7.1 (Section 3.7) and the Newton method with respect to a constrained
problem shown in Section 7.7.2 (Section 3.8) are applicable as similarly shown
in Chap. 8.

9.10.1 Gradient Method for Constrained Problems

The gradient method with respect to constrained problems employs a simple
numerical procedure such as that given in Algorithm 3.7.2 shown in Section
3.7.1 with only a few modifications as follows:
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(1) The design variable & and its variation y are replaced by ¢ and ¢,
respectively.

(2) The equation (Eq. (3.7.10)) that describes the gradient method is replaced
with a condition such that there holds the equation

CaOx (‘sza%b) - <g7,717b> (9101)

for any ¥ € X, where ax ((pgi,i,b) is a bilinear form on X used in the
weak form of one of Problems 9.9.2 to 9.9.5.

(3) The equation (Eq. (3.7.11)) used to seek for the search vector is replaced
with

Py =P+ D Aty (9.10.2)

ASIIN

(4) The equation (Eq. (3.7.12)) used to seek for the Lagrange multiplier is
replaced with

(<gi7 <P9j>)(i,j)elf\ (Aj)jeIA = (fl + <gi7 ('PgO>)ie]A : (9'10'3)

Furthermore, if instead a complicated numerical procedure such as that given
by Algorithm 3.7.6 is used, the following changes are added in addition to (1)
to (4) above:

(5) Replace the Armijo criteria Eq. (3.7.26) with
<z (d) + Sogv AkJrl) - (¢)7)‘) < g <90 + Z )\zgza 90g> ) (9104)
ISION
where € € (0,1).
(6) Replace the Wolfe criteria Eq. (3.7.27) with

p <Qo +> Aigia‘Pg>

i€l

< <Qo (¢ +¢,) + Z Airt19; (9 + @,) ,<pg> , (9.10.5)

ST
where p is such that 0 < & < p < 1.

(7) Replace the update equation for A from the Newton—-Raphson method
given in Eq. (3.7.21) with

(6)‘j)je[A = (<gi ()‘) ’ 4‘09.7'>)&,1j)61§ (fl (A))iGIA : (9106>
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9.10.2 Newton Method for Constrained Problems

If, in addition to the first-order shape derivative, the corresponding second-order
shape derivative of a cost function is also computable, the gradient method
can be improved to the Newton method to numerically solve the associated
constrained problem. In this case, we substitute h; (¢;,) [cpgi, ] in Eq. (9.9.16)
with the Hessian of the Lagrange function . with respect to the shape
optimization problem (Problem 9.6.3) with

he (¢r) [<Pgm’/)] = ho (¢y) [‘Pgiﬂﬂ + Z Aikhi (dy,) [sogﬂ,lzb] .
i€la(by)
(9.10.7)

In other words, we let Eq. (9.9.16) be replaced with

chhe (Py) [9"gi7¢] +ax (‘Pgiv’lﬁ) = —(9; (Pr), ), (9.10.8)

where ¢, and ¢, are constants to control the step size. In this case, the simple
Algorithm 3.8.4 shown in Section 3.8.1 can be used by applying the following
substitution:

(1) Replace the design variable & and its variation y by ¢ and ¢, respectively.
(2) Replace Eq. (3.7.10) with the solution of Eq. (9.10.8).

(3) Replace Eq. (3.7.11) with Eq. (9.10.2).

(4) Replace Eq. (3.7.12) with Eq. (9.10.3).

When the second-order shape derivative of f; (¢) is obtained as a Hesse
gradient, Eq. (9.10.7) and Eq. (9.10.8) are replaced with

IHy (¢k’ ‘7"’9) = 9Ho (¢kv ¢g) + Z Aikgui (d)kv 4709) (9.10.9)
ieIn ()
ax (pgi¥) = = ((9: (D) + cnguz (D1, @) %), (9.10.10)

respectively. Using the definitions, the following step is added:
(5) Replace Eq. (3.8.11) with Eq. (9.10.10).

If instead one wishes to implement a more complicated numerical procedure
such as that shown in Section 3.8.2, then several additional requirements
are needed in response to the added functionality and characteristics of such
problems as those examined in Chap. 8.

9.11 Error Estimation

When the shape optimization problem (Problem 9.6.3) of domain variation type
is to be solved using an algorithm such as that shown in Sect. 9.10, the search



9.11 Error Estimation 73

vector ¢, can be obtained by Eq. (9.10.2). For this purpose, there is a need to
seek the numerical solutions of u for the state determination problem (Problem
9.5.4), the numerical solutions of vy, v, ... , Vi for the adjoint problems

with respect to fo, fi,, .., fi\IAI (Problem 9.8.1), as well as the numerical
solutions of ¢q, @;, ..., Pill for the H' gradient method (Problem 9.9.1).
A

The Lagrange multipliers A;,, ..., A are calculated using these numerical

Y1
solutions. As in Chap. 8, we assume |hzlre too that a finite element method is
used to obtain the numerical solutions for the three types of boundary value
problems. We then use the estimated error from the numerical solutions via the
finite element method seen in Section 6.6 in order to conduct an error estimation
for the search vector ¢, [66,67].

In the case of the shape optimization problem of domain variation type, the
defined domain of the boundary value problem is perturbed. Here, a situation
is considered in which € (¢) is assumed to be given and Q (¢ + ¢) is sought.
In this section, for simplicity, we write  (¢) as Q. Similarly, (-) (¢) is denoted
by (). Assume that  is a polyhedron (Section 6.6.1) and consider a regular
finite element division 7 = {Q;},. with respect to Q. Moreover, define the
diameter h of the finite element as h (7) of Eq. (6.6.2) and consider the finite
element division sequence {7}, _,,. The notations we give below will be used
in the rest of the discussion:

(1) The exact solution of the state determination problem (Problem 9.5.4)
and the adjoint problems with respect to f; (Problem 9.8.1) are written
as u and vg, Vi, ... , LIPRE respectively. These numerical solutions from

the finite element method are written as

Uup = u + 0up, (9.11.1)
Vi = U; + 0vgp, (9112)

for all + € In U {0}.

(2) Regarding the shape derivatives of fo, fi;, ... , fillA" we write the

numerical solutions of g, for each i € Iy U {0} in Eq. (9.8.5) obtained
using the formulae based on the shape derivative of a function as

9in = 9i + 0Gin- (9.11.3)

Moreover, the numerical solutions of g, for each i € IaU{0} in Eq. (9.8.35)
obtained using the formulae based on the partial shape derivative of a
function is written as

9in =9i +0Gq- (9.11.4)

Here, g, and g, are functions of u, vo, viy, .., Vil and g,, and g,; are
functions of up, von, Vijh, - -, Vil respectively.
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We write the exact solutions of the H' gradient method (for example,

Problem 9.9.3) calculated using gq, g;,, --- , gi|1A\ as Yoo, Pgirr -+ s
Pgipry| Moreover, the exact solutions of the H! gradient method
A
calculated using gop, g ps - - - gi|1 h are written as
A

Pyi = Pgi T 0Py (9.11.5)

for all ¢ € I, U{0}. With respect to (2), the exact solutions and numerical
solutions obtained via the formulae using the partial shape derivative of
a function will have (-) attached. The exact solutions of the H' gradient
method in this case will be written as

Pyi = Pgi + 0P, (9.11.6)

The numerical solutions of the H' gradient method calculated using g,
Girhs -+ Giy, | BTE written as

Pgih = Pgi T 0Pgin = Pgi + 0Py (9.11.7)

for all i € Ix U{0}. Moreover, the numerical solutions of the H' gradient
method obtained using the formulae based on the partial shape derivative
of a function are written as

@gih = é’gi + 5¢gih = @gi + 6¢gih' (9118)

The coefficient matrix (<9¢7 gogj>) , of Eq. (9.10.3) constructed from

(i,9) €I}
90: Gir> -5 G, | and @y, Pgirs - s Poiy,, | 18 written as A. Moreover,

(i))er? of Eq. (9.10.3) constructed

using gops Gijhr - s i, h and @,on, Pgiths -+ s Pify b is written
as Ay, = A+ JAy. Furthermore, assuming f; = 0 for all ¢ € I, we writ

_ (<gz‘7‘PgO>)¢e[A as b. Moreover, the expression — (<gih7‘PgOh>)iGIA is
written as by, = b+ by,. In addition, the exact solutions for the Lagrange
multipliers are written as A = A~'b. On the other hand, its numerical
solution is written as

the coefficient matrix <<9iha‘ngh>)

v = (Nin)ier, = Ay 'bn = A+ 0. (9.11.9)

Additionally, the exact solutions and numerical solutions obtained using
the formulae based on the partial shape derivative of a function will have
(+) attached. The numerical solutions for the Lagrange multipliers in this
case are written as

M= (Ain)er, = An bn = A+ 0An. (9.11.10)
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(6)

Equation (9.10.2) constructed from @ o, ®giins -+ 5 Pgi h and A\j,p,
A

|1
o )\1-‘[ h is written as
A

Qogh = "ngh + Z )‘ih(pgih = Sog + 5(Pgh' (91111)
i€lA
Moreover, Eq. (9.10.2) obtained using the formulae based on the partial

shape derivative of a function is written as

Py = Pgon + O Ain@yin = Py + 0@,- (9.11.12)
i€lA

In the above definitions, the error for the search vector is given by d¢;, and
5y of Eq. (9.11.11) and Eq. (9.11.12), respectively. Hence, the aim of this
section is to conduct an order evaluation of h with respect to their norms. If
such a result can be obtained, the way to select the order of the basis function
such that the numerical solution for the search vector converging to the exact
solution will be apparent. Here, the following assumptions are essential.

Hypothesis 9.11.1 (Error estimation of ¢, and ¢,) For ¢gr > d and
ki,ka,5 € {1,2,...}, we assume the following conditions hold:

(1)

The homogeneous forms of the exact solutions u of the state determination

problem and vy, vi,, ..., CIPN of the adjoint problem with respect to fy,
firs coes fi\IA\ are elements of
S = U nwmaxthuka) 12 (D R) . (9.11.13)

If necessary, Hypotheses 9.5.1, 9.6.1, 9.5.2, 9.6.2 and 9.5.3 will be amended
so that this assumption holds. Also, we let 9 be of class H>NC%! where
Lo = TpoUT,00UT 10U+ - -UT, 1m0 belongs to a class of piecewise H>NC1,
and X; = X N WhHar (D; ]Rd) be the linear space of ¢.

If the formulae based on the shape derivative of a function are used, the
integrands of the cost function f; for each i € I U {0} satisfy

Giuvu € L™ (D;RY), (9.11.14)
Civu(wu)™ € L (D;RPY). (9.11.15)

There exist some positive constants c1, ca2, cs and ¢3 which do not depend
on h such that

1unlyys.2am umy < P Ul g 1.20m (i) » (9.11.16)
HavihHWj’z‘lR(Q;R) < ephM |Ui|W’“1+1f2qR(Q;R) ] (9.11.17)
||5¢gih||wj,2qu;Rd) < cqhfeti=i %i|wk2+l,2qR(ﬂ;Rd), (9.11.18)
| 5¢gihHWJ}2qR(Q;]Rd) < eghfett LQPgi|Wk2+l,2qR(Q;]Rd) (9.11.19)

for all i € In U {0}.
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(4) With respect to the coefficient matrices Aj, and Ay, of Eq. (9.11.9) and
Eq. (9.11.10), respectively, there exist positive constants ¢4 and ¢4 that

satisfy
AL |gpeaxinal < e, (9.11.20)
T PRt (9-11.21)
where [ - || 5|1, |x|1,| represents the norm of the matrix (see Eq. (4.4.3)).

O

Since k1 € {1,2,...}, Hypothesis 9.11.1 (1) is a stronger condition than S
defined in Eq. (9.5.2). The reason for this is because in Hypothesis 9.11.1 (3),
the right-hand side of Eq. (9.11.17) and Eq. (9.11.16) require u and vg, v;,,

© Vi, to be of class Wki1+1:2ar . Hypothesis 9.11.1 (3) is based on Corollary

6.6.4. Hypothesis 9.11.1 (4) is a condition which holds when g, , ..., 9, are
A

linearly independent.
We shall give the result of the error estimation in Theorem 9.11.5 after we
have proved the following lemmas.

Lemma 9.11.2 (Error estimation of g, and g,) Suppose Hypothesis
9.11.1 (1) and (2) as well as Eq. (9.11.16) and Eq. (9.11.17) are satisfied. Then,
there exist positive constants cs and ¢; which do not depend on h with respect
to dg;;, and dg;;, of Eq. (9.11.3) and Eq. (9.11.4), respectively, and the estimates
(0gins ) < esh™ el - (9.11.22)
(6gin: ) < Eh™ "l x, (9.11.23)

hold for all ¢ € X;. Furthermore, when Hypothesis 9.8.3 (3) is satisfied, we
also have the estimate

(6gin: ) < csh* ||l x, - (9.11.24)
O

Proof  The numerical error dg,;, of g, using the formulae based on the shape
derivative of a function is a numerical error due to dup and dv;n. Hence, from
Eq. (9.8.5),

10gin, @) < [ Ligruo; (5w, 0i) [0, bun, Svin]| (9.11.25)

is established. If the Holder inequality (Theorem A.9.1), the Poincaré inequality
(Corollary A.9.4) and the trace theorem (Theorem 4.4.2) are used, the right-hand
side of Eq. (9.11.25) is suppressed as

|°§/ﬂi¢c’uvi (¢7 u, 7_)7;) [‘Pa 5uh7 5vih]|
ve'|

< I0Gaumlzan (amexe) 12 (amaxa)
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+ 16g0inll Lar (z) IV - PllL2(@m)

+ HéngihHL‘lR(Q;Rd) el 2 (.me)

+ ”CSgpihHLOO(FP;]Rd) el 2 (r,ma)

+ 11990l L (o, ve, &) 191122 (or,u6,m0)
109 uin oo (1 ) 1461122 1 im0

+ HégamhHLOO({iFmLJ@m;]Rd) 11l 2 (or,ve,:m4)

< {||5Gf2ih“Loo(Q;Rdxd) + ||59f2ih“Loo<Q;1R) + ||(SngihHLoo(Q;Rd)

+ Ihoall (1108l (e, sy + 1005 1108010 o (o1, 6, m0)

(7 —Y ) 3 P
(9.11.26)

+ ”(sgnihHL‘X’(Fni%Rd) + ||ver,;

Here, ||voqll, nyarpH and nyarm , respectively, represent the norms of the following

trace operators for ¢ € Xi:
Yoo : WHE (RY) WM (goRY)
Yor, s W (90 RY) - W/ (91, U0, RY),
Yor,, : WV (90 RY) - W/ (01, U €, RY)

and are bounded from the trace theorem because 02 was assumed to be of class
H? N C%! in Hypothesis 9.11.1 (1). Moreover, we have the following estimates:

||5Gmh||LqR (Q;Rdxd)
< 2(IV0unl g2on (o V0l 20m )
+ IV ull 2om () 1700 20m (02 )
+ HC’iuVuHLOO(Q;Rd) lounl 1 2ar (o) ||VUHL2‘1R(Q;Rd)

|

0907 || gy 1008 20 (a2) [Vl 2, 02

+|

Ci(Vu)'r H IV unl| 2an (2:r?)

W24R (Q;Rd)
< 2( H(suhlevQ‘lR(ﬂ;R) ||Ui||wl~2<IR(Q;R)

o el 20m gy 1803n g 2 o))

+ HCiuVuHLoo(Q;Rd) ||5uh||w1>2m(Q;R) ”uHleQ‘?R(Q;R)

|

CiVu(Vu)T H Héuhl|W1v2qR(Q;R) HUHWLQ‘JR(Q;R)

Lo (Q;Rd X d)

+ ‘ ) ”(guhuwlﬂm(g;m) ) (9.11.27)

Ci(Vu)T H w24R (Q;Rd

llogain ||L‘1R, (R)
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< HQu”L?qR(Q;R) H‘Suh||L2‘1R(Q;R)

+

Ci(Vu)T) L2ar () HV(suh”LZIR(Q;Rd)

1V 8un o () 90 e e
+ ”VUHLZ‘IR(Q;]Rd) 1V Svinll 2a (3r%)
+ ||b||L2‘?R(Q;]R) |0vinll 2ar (%R)

< HCiu”L?qR(Q;R) H‘Suh”WL%R(Q;R)

+

Ci(Vu)T) ) Héuhuwlvzm(gm)

L24R(sz;Rd
+ ||6uhHle2qR(Q;IR) ||’Ui||W1f2‘7R(Q;R)
+ ”uHleQ‘IR(Q;R) H(svih”WL?qR(Q;R)
+ ||b||L2<1R(Q;R) ||6vih”W1:2@R(Q;R) ) (9.11.28)
HéngihHLqR(Q;Rd)

< ”bl”L2‘1R(Q;R) H&)ihHquR(Q;R) = ”bl”wwm(n;u@ ”‘Sl’ihnwlv?m(a;m) )

(9.11.29)
||6gpihHL°°(Fp;Rd)
< H’iHCO(Fp;]R) ”V”Lm(rp;ngd) HPNHLZqR(FP;R) ||5Uih||L2qR(Fp;R)
A=) 17l om (1995 20 1800 Lo, )

+ ”pN”L?qR(F,,;R) ”Vdvih”quR(Fp;R'i)) + ”p;\I”Lm?R (TpiR) ||5vihHL20R(rp;R)
< HHHCO(FP;R) ”VHLOC(FP;]Rd) ‘|759||2 ||pN||W1f2‘1R(Q;R) ”(svihnwl’?qR(Q;R)

2
=1  max Tl oo (ry im0y 700l

» (||pNHW2~2‘?R(Q:R) ‘|5UihHW1,2qR(Q;R) + ||pNHW1.,2qR(Q;R) ||5’Uz‘hHW2,2qR(Q;R))
+ ||’YE)QH2 Hpi\IHWL?qR(Q;]R) ||5UihHW1*2qR(Q5IR) ’ (4130
HdgapihHL‘X’(BFpUep?Rd)
< HTHLoo(anU@p;Rd) HPN||L2‘1R (arpue;R) H(SUihHLZQR(BI‘puep;lR)

2 2
< HT||L°°(8FPUGP;]R‘1) [voell” [[yorll ||pN||W1>2‘?R(Q;R) [[6vin [l y1.20m (4R)

(9.11.31)
A similar result is obtained for ||6g”lihHL°°(I‘ni;Rd) H(Sgaﬁih”[,oo (700, iR) Here, if
Hypothesis 9.11.1 (1) and (2) are satisfied, all the expressions without the terms with
0 are bounded. Moreover, if we focus on the terms with §, there is a term containing
||5vih||wz,2qR(Q;Rd) in Eq. (9.11.30). Similarly, ||6un ||y 2,20r ) 18 contained in the
P Ed)” Hence, if Eq. (9.11.16) and Eq. (9.11.17)
nis
with j = 2 are substituted in for the terms with §, these terms become bounded.

Hence, we can obtain Eq. (9.11.22). B
Furthermore, if Hypothesis 9.8.3 (3) (Eq. (9.8.9) to Eq. (9.8.13) are zero, or I'g =

inequality equation for Hégm-hHLm(
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FpoUT 0 C Qco in Eq. (9.1.1)) is satisfied, since the terms with 7 disappear, there are
no terms which contain [|6un|| 2,205 (r) and [[00in ||y 2,205 (2:ma)- Hence, Eq. (9.11.16)
and Eq. (9.11.17) with j = 1 can be substituted into the terms with § to obtain
Eq. (9.11.24).

On the other hand, the numerical error dg,, using the formulae based on the partial
shape derivative of a function satisfies

|<6gz‘h7 ‘P>| < |°Zi¢*“'”i (¢7 u, U’i) [‘Pa (Sufw 6vih” (9'11‘32)

from Eq. (9.8.35). If the Holder inequality (Theorem A.9.1), the Poincaré inequality
(Corollary A.9.4) and the trace theorem (Theorem 4.4.2) are used, the right-hand side
of Eq. (9.11.32) is suppressed as

|»%i¢:*uv-; (¢7 u, Ui) [‘Pv 6uh7 6'Uih]|
<

109 ctin| on (e 10122 iz
+ Hag[‘)Q'LhHLOO(BQ;Rd) ”‘P”LQ(aQ;Rd)
18G5l oo 1, ay 1461122 )

+ HégapihHLoo(aer@p;Rd) H<P||L2(3r‘puep;]Rd)

ni;Rd)

+ 119Gl oo (1, ) 1Pl (0
+ 119G 0ninl| Loe (or 06, 1) 1212 (o1 00,54
1081 e ey 1401122 (1 )
<{108chinl pan (esmey + 1001 (198000 oe (o) + 10T pin |l o
+ [[ver | H5Qam‘hHLoo(aer@p;Rd) + Hég'ﬂih”Lm(I‘m;Rd)
10 1 108aminl| o (o1, 00, m0) + 1800 lLzoe (rp ) } e,

where

H5§gbih“LqR(Q;Rd) < ||bHW1=2qR(Q;R) H‘svihHWMQR(Q;R)
||6g80ih”L°°(8Q;]Rd)
< (1G5l 20m oy 169 | 20m o0
+ [ Vounll 20z (92r4) Vil 2ar (9r)
+ HVUHLQ‘ZR({)Q;RUZ) ||V5Uih||L24R(aQ;Rd)
10l 201 o5 100 | 201 oy ) 1] e (00220
< (el 20m gy 16 203
+ H(SuhHW2)2qR(Q;R) ||Ui||W2’2qR(Q;R)
+ Hu||W2’2‘1R(Q;R) ||5vih||w2’2‘1R.(Q;R)

+ 10llyw1.20r (0. ||6uh||W1=2‘1R(Q;R)) HV”Loc(an;Rd) ,
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H(SgpihHLOO(FP;Rd)
< N6l oo (rym) 11l Lo (1 ma) 1PNl 20 (0, ) 100in || 20m (1 )
+ ||V||ioo(rp;n@d) (HVPNHL2‘1R (rpiRd) ||‘$vih||L2‘1R(Fp;R)
+ HpNHLZ‘IR(Fp;R) ||V6Uih||L2qR(Fp;Rd))
+ [Pl p20r (TpiR) 6vinll 24 (rpiR)
< HHHCO(FP;R) HV”LOO(F,,;]Rd) H’Yc’99||2 lon 1. 2am (4R) l[0vin[lyy1.2am (4R)
11 o (1) W02l (1P 2 20m ) 16030 .20
+ ||pNHW1=2qR(Q;R) H(svih”Wz?qR(Q;R))

+ ||’Y<9£2H2 letfnwlv?m(sz;R) Hévih”W”qR(ﬂ;R) ’
||5g8pihHL°°(8FpU@p;Rd) = HdgapihHL‘x’(Br‘pU@p;Rd)’
H557Dh||Loc(rD;Rd)

<11 e gy (198UA 20 (1m0 1908l 0 e
IV (u = up)l p2ar (1 ma) [VOvinll p2ar (1 )
+ IV vinll 24 (rpird) Hvu”quR(FD;Rd)
IV (vi = v0i) | L2am (1 ) ||V5“h||L2‘ZR(FD;Rd))

< H’Yasz\|2 ||V||2LW(FD;R4) (H‘SUhHW?v?qR(n;R) ||Ui||w2~2<1R(sz;R)
+[(u — uD)||W2v2‘1R(Q;R) ”(svih”Wzsz‘lR(Q;R)
+ 6vinlly2.20m () ullw2 20k 0;r)
1101 = 03) 2 20m iy 10n 220 o )

Similar results can be obtained for H(SgnihHL‘x’(F R4) and HéganihHLw(ar U0 Rd)"
nv ni nis

Here, if Hypothesis 9.11.1 (1) is satisfied, all expressions without the term with ¢ are
bounded. Moreover, if Eq. (9.11.16) and Eq. (9.11.17) with j = 2 are substituted into
the terms with §, Eq. (9.11.23) can be obtained, completing the proof of the lemma.

|

Lemma 9.11.3 (Error estimation of ¢ ; and ¢ )  Suppose Hypothesis
9.11.1 (1), (2) and Eq. (9.11.16) and Eq. (9.11.17) hold. Then, there exist
positive constants cg and ¢g which do not depend on h such that

6 inl y, < chmnthrthal, (9.11.33)
16@ginlly, < coh™nthimthad (9.11.34)

holds with respect to dp.;, and ¢y, of Eq. (9.11.7) and Eq. (9.11.8),
respectively. Furthermore, if Hypothesis 9.8.3 (3) is satisfied, then we also have

6o inll . < cghmintkikel (9.11.35)
g Xl



9.11 Error Estimation 81

Proof  When the formulae of the shape derivative of a function are used,
H‘S‘Pgithl < ‘|6¢gi||xl + H‘;‘fogih”Xl (9.11.36)

holds because of Eq. (9.11.5) and Eq. (9.11.7). Here,

exact solution of the H' gradient method (see, for example, Problem 9.9.3) caused by
0g,, of Lemma 9.11.2. ||(5<Apgih HX1 shows the error in the numerical solution of the H*

of Eq. (9.11.36) satisfies

}64091'”)(1 shows the error in the
gradient method. H(S(pgiHXl
ax (0@, $) = = (0, P)
for all ¢ € Xi. Hence, if we let ¢ = 0¢;,
ax [[6@4:[1%, < [(5gin. 5@4:)] (9.11.37)

holds, where ax is a positive constant used in Eq. (9.9.1). With respect to dg,, of
Eq. (9.11.37), if Eq. (9.11.22) of Lemma 9.11.2 is used,

. c -
6@y, < b (9.11.38)
is obtained. On the other hand, ||6¢gihHHl(Q;Rd) satisfies
HéﬂbgihHXl < ‘|6¢gihle,2qR(Q;Rd) < c3h™ Hfogi”wkz-;-l,zqR(Q;Rd) (9.11.39)

in view of Eq. (9.11.18) with j = 1. In Eq. (9.11.39), ¢gi|\wk2+1,zm(g.w

This is because if Hypothesis 9.11.1 (1) is used in the proof of Theorem 9.9.6, then
we have that ¢, € Whatleo (Q;Rd). Hence, if Eq. (9.11.38) and Eq. (9.11.39) are
substituted into Eq. (9.11.36), then we obtain Eq. (9.11.33).

Furthermore, if Hypothesis 9.8.3 (3) is satisfied, Eq. (9.11.24) of Lemma 9.11.2 can
then be applied to dg,; of Eq. (9.11.37) to get

) is bounded.

“ C
6@, < 0" (9.11.40)

Here, if Eq. (9.11.40) and Eq. (9.11.39) are substituted into Eq. (9.11.36), then we
arrive at Eq. (9.11.35) of the lemma.

If 6g,;, of Eq. (9.11.37) is changed to ¢g,;, and Eq. (9.11.23) of Lemma 9.11.2 is
used with respect to 6g,,, then we get Eq. (9.11.34), which finishes the proof of the
lemma. ]

Lemma 9.11.4 (Error estimation of A, and \j) Suppose Hypothesis
9.11.1 holds. Then, there exist positive constants ¢; ¢; which do not depend on
h such that

16Xl g1 < crh™mtkr=thed, (9.11.41)
[6XR]| glra) < Erhmintka=tha} (9.11.42)
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hold with respect to A, of Eq. (9.11.9) and A, of Eq. (9.11.10), respectively.
Furthermore, if Hypothesis 9.8.3 (3) is satisfied, then we also have

AR | gra) < eqhmimiFnkad, (9.11.43)
O

Proof When the formulae based on the shape derivative of a function are used, one
has

OAn = A, ' (=6ALX + 6by,)
= Agl{_ ((<6gih’¢gj>)(i,j)€1i - (<gi’5‘iogjh>)(i,j)€1f\) A
+ (09 090)) ser, + (90500 00n)) 1, |

with respect to Ap of Eq. (9.11.9). Hence, if Eq. (9.11.20) is used, then we get the
bound

o3l < o (1 1a T max A

X i er B o (1€0gin> )| + [{gis 0@ gn)l) - (9-11.44)

For |<5gih7‘ng>| of Eq. (9.11.44), if Eq. (9.11.22) of Lemma 9.11.2 is used,

[€0gin: 24;)| < esh™ ey (9.11.45)
holds. Moreover, we have
(9, 04;)] < coh®™ " |lgillxs (9.11.46)

from Eq. (9.11.33) of Lemma 9.11.3. In Eq. (9.11.46), Hg%-HXi is bounded. This is
because from Theorem 9.8.2, g; € X’ holds, and using X’ C X7, lgillx; < llgillx, < o0
is obtained. Here, if Eq. (9.11.45) and Eq. (9.11.46) are substituted into Eq. (9.11.44),
then we obtain Eq. (9.11.41) of the lemma.

Furthermore, if Hypothesis 9.8.3 (3) is satisfied, by applying Eq. (9.11.24) of
Lemma 9.11.2 to dg,;, of Eq. (9.11.45), then we get Eq. (9.11.43) of the lemma.

If 0g,;, and de¢p ;; of Eq. (9.11.45) and Eq. (9.11.46) are replaced by dg,, and
d@,,n, respectively, then we can apply Theorem 9.8.2 in place of Theorem 9.8.6, and,
in addition, applying Eq. (9.11.33) of Lemma 9.11.3 in place of Eq. (9.11.34), we
eventually obtain Eq. (9.11.42), completing the proof of the lemma. d

The following results can be obtained based on these lemmas.

Theorem 9.11.5 (Error estimation of ¢, and #,)  Suppose Hypothesis
9.11.1 holds. Then, there exist positive constants ¢ and ¢ which do not depend
on h such that

[6@gnll, < chmintiimtial, (9.11.47)
16@gn ], < ahminti=tiad (9.11.48)
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hold with respect to d¢., and 6@, of Eq. (9.11.11) and Eq. (9.11.12),
respectively. Furthermore, if Hypothesis 9.8.3 (3) holds, then we also have

[50ynlly, < chminteots) (9.11.49)

0

Proof From Eq. (9.11.11), we have

5Pgn = 0pgon + > (6Xinpy; + Xidepyy) (9.11.50)

icly

from which we get

1809l x, < (1 + |14l g%flAH) emax el y,

+ ||6A}LHR|1A| 522}2( H‘Pginl : (9'11'51)

If Eq. (9.11.33) of Lemma 9.11.3 and Eq. (9.11.41) of Lemma 9.11.4 are substituted
into Eq. (9.11.51), Eq. (9.11.47) of the theorem can be obtained.

Furthermore, if Hypothesis 9.8.3 (3) holds, then, by substituting Eq. (9.11.35)
of Lemma 9.11.3 and Eq. (9.11.43) of Lemma 9.11.4 into Eq. (9.11.51), we obtain
Eq. (9.11.49) of the theorem.

If 6, and 6Ap, of Eq. (9.11.51) are replaced by 6@, and 6\, respectively, and
Eq. (9.11.34) of Lemma 9.11.3 and Eq. (9.11.42) of Lemma 9.11.4 are substituted into
Eq. (9.11.51), then we obtain Eq. (9.11.48) of the theorem, which finishes the proof.

O

Theorem 9.11.5 allows us to infer the following remark about the error
estimation of the finite element solution with respect to the shape optimization
problem of domain variation type.

Remark 9.11.6 (Error estimation of ¢, and ¢ ) From Theorem 9.11.5,
in order to reduce the error H&p ah H X of the search vector ¢, with respect to h

of the finite element division sequence {7},,_,, linearly, the following conditions
need to be satisfied.
When Hypothesis 9.11.1 is satisfied:

(1) use the finite element solutions of the state determination problem and

the adjoint problems for fo, fi,, ..., fiIIA\ based on a k; = 2-order basis
function, and
(2) use finite element solutions with respect to gy, g;,, - - - , 9, of Eq. (9.8.5)
A

(formulae based on the shape derivative of a function) or g¢, g;,, ... ,
gill | of Eq. (9.8.35) (formulae based on the partial shape derivative of
A

a function) in the H' gradient method based on a ky = l-order basis
function.

Furthermore, if Hypothesis 9.8.3 (3) is satisfied:
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Fig. 9.15: Initial domain Qg C D and domain variation (displacement) ¢ in a
linear elastic body.

(1) use the finite element solutions of the state determination problem and
the adjoint problems for fy, fi,, --. , fiIIA\ based on a k; = l-order basis

function, and

(2) use the finite element solutions with respect to gy, g;,, ... , Gips, of
A

Eq. (9.8.5) (formulae based on the shape derivative of a function) in the
H' gradient method based on a ko = 1-order basis function.

O

9.12 Shape Optimization Problem of Linear
Elastic Body

As an application of the shape optimization problem, let us consider a mean
compliance minimization problem of a linear elastic body, and compute the
shape derivatives of cost functions associated with the problem. Here too, the
conditions with respect to the initial domain €, the definitions of I'pg, I'ng and
I'po as well as the definitions of X and D are taken to be the same as in Sect.
9.1 (Fig. 9.15). However, we describe D more specifically as follows:

|¢|co,1(D;Rd) <o, B
D=J¢cY ||¢||H2OCO~1(D;Rd) <pB (Tpo=0orTy Cco),

||¢||H3001v1(D;Rd) <p (FpO ¢ QCO)
(9.12.1)

9.12.1 State Determination Problem

Define a linear elastic problem as a state determination problem. In the sequel,
the notation of Problem 5.4.2 will be used, and in addition, the precise shape
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optimization problem will be presented. For a given ¢ € D, let the linear space
U of state variable (solution of state determination problem) u be

U={ueH" (D;R") | u=0gonTp(9)}. (9.12.2)

Notice that the range of U in Eq. (9.5.1) is R, but it is R? in Eq. (9.12.2).
Moreover, the admissible set containing w is taken to be

S=Unw?>*(D;RY). (9.12.3)

In this section too, the required regularity conditions will be specified when
necessary. In order to satisfy the regularity requirements, we assume the same
set of hypotheses (Hypotheses 9.5.1 and 9.5.2) with respect to the regularities of
known functions, where the domain is changed to D and the functions are now
denoted by bold letters. In addition, for the linear elastic problems, we let E (u)
and S (¢,u) = C(¢) E (u) be the linear strain and stress, respectively, that
were defined in Eq. (5.4.2) and Eq. (5.4.6). Also, we assume that the stiffness C
is elliptic (Eq. (5.4.8))) and bounded (Eq. (5.4.9)). Suppose that in the modified
hypotheses, Hypotheses 9.5.1 and 9.5.2 shown above, the condition

C € C§ (B;CO' (D;R¥xdxdxd)) (9.12.4)

is added. For the regularity of the boundary, Hypothesis 9.5.3 is used.
Using the above assumptions, a linear elastic problem of domain variation
type is defined as follows.

Problem 9.12.1 (Linear elastic problem of domain variation type)
For a ¢ € D, let b(¢p), py(¢), up(¢p) and C (¢) be given. Find the
w : Q(¢p) — R? which satisfies

~V'S(pu)=b"(¢) inQ(¢),
S(p,u)v=py(¢) only(e),
S (¢, u)v = Oga on I'n (¢) \ Ty (9),
u=up (¢) onTp ().

From now on, we write S (¢,u) as S (u) for simplicity. For later use,
referring to the weak form (Problem 5.4.3) of a linear elastic problem and the
Dirichlet boundary condition, we define the Lagrange function with respect to
Problem 9.12.1 as

fs(@’u;’v):/ <—s<u>-E<v>+b~v>dx+/ P dy
Q(¢) T'p(o)

+/ {(w—up) - (S (v) ) +v- (S (W) )} dy, (9.12.9)
I'p(¢)
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where w is not necessarily the solution of Problem 9.12.1, and v is an element
of U introduced as a Lagrange multiplier. In this case, if u is the solution of
Problem 9.12.1, then

Zs (p,u,v) =0

holds for any v € U. This equation is equivalent to the weak form of Problem
9.12.1.

9.12.2 Mean Compliance Minimization Problem

Let us define a shape optimization problem of linear elastic body. The cost
functions we consider here is defined as follows. With respect to the solution w
of Problem 9.12.1, the functional

fo (o, u) =1(¢) (u)

:/ b~udx+/ py - u dy
Q(e) T'p(9)

—/ up - (S (w)v) dy (9.12.10)
I'p(¢)

is referred to as the mean compliance. The reason for such use of the terminology
is given in Section 8.9.2. Here, [ (¢) (u) shows that [ (u) defined in Eq. (5.2.3)
also depends on ¢. Moreover,

fi(9) = /Q(@ dz — ¢ (9.12.11)

is called a constraint function with respect to the domain measure. Here, ¢ is
a positive constant such that f; (¢) < 0 holds with respect to some ¢ € D.
Here, a mean compliance minimization problem is defined as follows.

Problem 9.12.2 (Mean compliance minimization problem) Suppose D
and S is defined as Eq. (9.12.1) and Eq. (9.12.3), respectively. Let fo and
f1 be Eq. (9.12.10) and Eq. (9.12.11). In this case, find € (¢) such that

i <0, Problem 9.12.1} .
(¢,u,r1?gl)lepxs{f0 (p,u) | f1(¢p) <0, Problem }

9.12.3 Shape Derivatives of Cost Functions

Let us obtain the shape derivatives of fo(¢,u) and f; (¢p). Here, we will
look separately at the case when the formulae based on the shape derivative
of a function is used and the case when the formulae based on the partial
shape derivative of a function is utilized. When the formulae based on the
shape derivative of a function is used, the corresponding expression up to the
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second-order shape derivative will be established. As preparation for this, let
the Lagrange function of fy (¢, u) be

2o (¢, u,v0)
= fo (¢, u) + L (o, u,vo)

:/ (—S(u)-E('uo)—i—b-(u—i—vo))dx—i—/ Py - (u+vo) dy
Q(e) Tp(e)

+/ {(w —up) - (8 (vo) v) + (vo — up) - (S (u) v)} dy.
I'p(¢)
(9.12.12)

Here, %5 is the Lagrange function of the state determination problem defined
by Eq. (9.12.9). Moreover, v is the Lagrange multiplier with respect to the
state determination problem prepared for fjy, and vy = vg — up is assumed to
be an element of U.

Shape Derivatives of f; and f; Using Formulae Based on Shape
Derivative of a Function

Let us obtain the shape derivative of fy using the formulae based on the shape
derivative of a function. Here, b(¢), py (@), up (¢p) and C (¢) are assumed to
be fixed with the material. Here, if b(¢) is written as b, ¢ is also omitted in
other equations.

Here, the Fréchet derivative of % can be written as

Ly (@, u,v0) [, @, Vo] = Log (P, u,v0) [@] + Lou (P, u,v0) [1]
+ Low, (¢, u,v0) [Vo] (9.12.13)

with respect to an arbitrary variation (¢, @, 0o) € X x U x U. Here, it will go
along with the notations of Eq. (9.3.5) and Eq. (9.3.15). Each term is considered
below.

The third term on the right-hand side of Eq. (9.12.13) can be rewritten as

Low, (¢, u,v0) [D0] = Lew, (¢, u,v0) [B0] = L (¢, u, D) . (9.12.14)

Equation (9.12.14) is the Lagrange function of the state determination problem
(Problem 9.12.1). Hence, if u is the weak solution of the state determination
problem, the third term on the right-hand side of Eq. (9.12.13) equates to zero.

Moreover, the second term on the right-hand side of Eq. (9.12.13) can be
written as

Lo (P, u,v0) [ﬂ]z/ﬂ(@ (—S(ﬁ)-E(vo)+b-iL)dx+/F (¢)pN~ﬁdw

+/ (- (S (v0) ) + (vo — w) - (S (@) 1)} dy
I'p(¢)

= L (¢, v0, 1) . (9.12.15)
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If Eq. (9.12.15) and Eq. (9.12.14) are compared, it is clear that it is a relationship
whereby v and u are swapped over. Hence, if the self-adjoint relationship

vo=1u (9.12.16)

holds, the second term on the right-hand side of Eq. (9.12.13) vanishes.
Furthermore, the first term on the right-hand side of Eq. (9.12.13) becomes

Loy (¢, u,v0) [
= / [(S (u) (VUJ)T + S (vo) (VuT)T) Ve
Qo)

+{-S(u)- E(vo) +b- (U+U0)}V'g0}dx

+/ @) [k {pn - (w+wvo)}v-@— Vi {py- (u+wo)}- . ]dy
FP
+/ {Px - (u+v0)} T - pds

aT (6)UO($)

+/ [{(u — up) - (,v0) + (v0 — tip) - w (0, )}
I'p(¢)

+{(u—up) - (S (vo) ¥) + (vo —up) - (S (w) ¥)} (V - ), |dy
(9.12.17)

using Eq. (9.3.5), representing the result of Proposition 9.3.4, and Eq. (9.3.15)
of Proposition 9.3.7, where

w (p,u {{V (Ve 1/)} v— {(chT + (V(,DT)T} V} (9.12.18)
and (V - ¢)_ follows Eq. (9.2.6). In order to obtain Eq. (9.12.17), the following
identity:

— (8 (u)- E(vo))g [

= —(E(u)- S (v0))y ]

= (E(u)- S (v0))gyr - (Vo Vu')

+ (8 (u) - E(v0)) gy - (Ve Vg ) =S (u) - E (v0) (V- )
(99T S 00) 5 ) (07

S (u) - E(vo) (V- )
(VgoTVu ) S (vo +S( ) (Ve Vog)

(u) - E (vo) (V
_ (S(u) (Vog) ' ) Ve  + (S (VuT) ') Ve
~ S () Ev) (V- )
is used, which is derived using Eq. (9.8.18). The notation (-)° represents

(()T+) /2
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With the above results in mind, assume that w is the weak solution of
Problem 9.12.1 and that the self-adjoint relationship (Eq. (9.12.16)) holds.
In this case, from the fact that Dirichlet condition holds for Problem 9.12.1,
Eq. (9.12.17) can be written as

£ (@) [¢] = Lo (¢, 1, v0) [0] = (g0, )
= / (GQ() . VCPT + g0V - ‘P) dzx
Qo)

+/ Gpo - dy +/ Gopo - ® ds (9.12.19)
Ip(®) AT, ()UO ()

using the notation of Eq. (7.5.15) for fo, where

Gao =25 (u) (Vu') ', (9.12.20)
g0 =—S (u) - E(u) +2b- u, (9.12.21)
9p0 =26 (py -u) v, (9.12.22)

9opo = 2(Px - u) T. (9.12.23)

From the results above, similar conclusions with Theorem 9.8.2 can be
obtained for g, of Eq. (9.12.19).
On the other hand, the shape derivative of f; (¢) is obtained as

f1(®) [l = (g1,0) = /W) g 'V - du, (9.12.24)

where
go1 = 1. (9.12.25)

This is established by letting v = 1 in Proposition 9.3.1 without using %,
which, on the other hand, is due to the fact that the solution to the state
determination problem is not used.

Second-Order Shape Derivatives of f; and f; Using Formulae Based
on Shape Derivative of a Function

Now, let us obtain the second-order shape derivatives of the mean compliance fj
and the constraint cost function f; with respect to the domain measure of linear
elastic body. Here, the formulae based on the shape derivative of a function is
used following the procedures shown in Sect. 9.8.2.

Firstly, let us think about the second-order shape derivative of f;. We
assume that b = Oga corresponding to Hypothesis 9.8.3 (1). The relationship
corresponding to Hypothesis 9.8.3 (2) is satisfied here. Moreover, assume (3) in
Hypothesis 9.8.3.
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The Lagrange function %y of fy is defined by Eq. (9.12.12). Viewing (¢, u)
as a design variable, we define its corresponding admissible set and admissible

direction set as
S={(¢u) €D xS | L(¢,u,v)=0forallvel},
Ts (p,u) = {(p,0) € X xU | Lopu (¢, u,v)[p,0] =0forallveU}.

Considering Eq. (9.1.6), the second-order Fréchet partial derivative of % of
Eq. (9.12.12) with respect to arbitrary variations (¢, 01), (¢q,U2) € Ts (¢, u)
of the design variable (¢, u) € S becomes

Lo(¢' )¢ ) (@D, 1,00) [(1,D1) , (g, D2)]
= (Lot w) (g7 ) (@1, 00) (01, 01), (0, D2)] + <go (@)t (%1, 902))
= (Log (¢, u,v0) [p1] + Low (¢, u, vo) [01] )¢
+ (Lo (&, u,v0) [p1] + Lou (¢, u, v0) [01]),, [ }

+ (g0 (@)t (P1,$2))
= ($O¢’)¢/ (¢7 u, UO) [‘1017 902} + ZO(b’u (¢)a u, UO) [901; 1}2}

+ gOd)/u (¢7 u, ’Uo) [‘PQ; i’l] + gOuu (¢7 u, UO) [1}17 @2]
+ (90 (9) .t (p1,92)) s (9.12.26)

where (g, (¢) ,t (¢4, p,)) follows the definition given in Eq. (9.1.8).
Here, the first and fifth terms in Eq. (9.12.26) becomes

($0¢/)¢,/ (d)’ u, UO) [‘1017 502] + <go (d)) it (901, ‘P?>>

_ /Q<¢> [{ (s (w) (VvJ)T) : Vsaf}d)/ [p2]

(5@ (vu)") - Vel } (el
—(S(u)-E(v ))(V-¢1)¢f[<P]
+25(u) (Vu") " - (Vo3 Vel — Ve[ (V-p,))

~S () B {(Ve]) Vel = (V-,) (V@) }|dz
(9.12.27)

Here, Eq. (9.3.11) was used. The first term of the integrand on the right-hand
side of Eq. (9.12.27) becomes

{50 (Vo)) } vl le]
={S(u)- (Ve[ Vvg)}, [vo]
— {E () - (c (chIVvJ)S) }(p, [po]

= [vog - {(Vel) s w}] Il
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=—{Bw (0 (Velvel)) ] (VeI vaT)
{5 () (vo)) '} V%T]wr (Vs Ve!)

(Vi3 Vg )

* HS(“) (V”J)T} ' V%T} V-, (9.12.28)

Similarly, the second term of the integrand on the right-hand side of
Eq. (9.12.27) is similar to Eq. (9.12.28) with w and v, interchanged. The third
term of the integrand on the right-hand side of Eq. (9.12.27) is

— (8 (u) - E () {V - @1}y [pol

= —S (u) - E (vo) {— (Ved) -Vl +(V-0) (V- 901)} :
(9.12.29)

Hence, noting the self-adjoint relationship, Eq. (9.12.27) becomes

($0¢/)¢' (@, u,v0) [P1,02] + (go (@), t (01, ¥2))
= [ [- (VeI vuT) - (0 (el vui))
Q(e)
— (Ves vog) - {(Vel) ' S )}
— (VeI Vvg ) - (C (Ve vuT))
— (Ve Vu') - {(VgolT)T S (vo)}]dx (9.12.30)

Next, consider the second term on the right-hand side of Eq. (9.12.26). If
Eq. (9.12.17) with the Dirichlet condition of the state determination problem
substituted in is used, we get

Log'u (b, u,v0) [p1, V2]
= /Q(¢) [{S (02) (va)T + 8 (vo) (V’UQT)T} Vo]
— (S(002) - E(v0)) V - gol]dx. (9.12.31)

On the other hand, the variation of w satisfying the state determination
problem with respect to an arbitrary domain variation ¢; € Y for j € {1,2} is
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written as v; = v’ (¢) [goj]. If the Fréchet partial derivative of the Lagrange
function %5 of the state determination problem is taken, we obtain

fs¢>'u (¢, u,v) [‘Pj’ {)j]
= / {S (w)- (Vo] Vo) + 8 () (Vo] Vu')’
(¢)
~(S(w) E() V-, S(;) E(v) jdo
- / {(Ve]) S +C (Ve VuT) =S W)V -,
2(¢)
~S(@)} (Vo) | T
_ / (V0TS (u) Vo]
(¢)
+5(v) {(VuT)T ((ve)) =V-g,) - (V@;)T}] I dx
~0 (9.12.32)

for any v € U. Here, the Dirichlet boundary conditions of v and ©; were used.
From the fact that Eq. (9.12.32) holds with respect to an arbitrary v € U, the
identities

S () E(v)
=S () (Vo Vo) +8(v) (Ve Vu') — (S(u) - E () V-,
(9.12.33)
S (;) (Vo)
= {(chjT)T Su)+C (Ve Vu') -V -¢,8 (u)} (V'UT)T
(9.12.34)

— Vo' S (u) Ve +8 () (Vul)' {(V%T)T -v. ¢j} (9.12.35)

are obtained. Substituting from Eq. (9.12.33) to Eq. (9.12.35) into Eq. (9.12.31),
we get

Zog'u (¢, u,v0) [y, o]
- [ {(ve]) s e (vervaT) -V s @) (v)]
Qo)
+ oy S (w) Vel + 8 (wo) (Vul)' ((Ves) =V ) |- Vel
- {S(u) (Vs Vo) + 8 (vo) - (Veps V')

—(S(u) E())V - <p2}V : gol}dx. (9.12.36)
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Similarly, the third term on the right-hand side of Eq. (9.12.26) takes the form
as in Eq. (9.12.36) with ¢, and ¢, interchanged. Lastly, the fourth term on the
right-hand side of Eq. (9.12.26) is actually equal to zero. ~

Summarizing the above results, the second-order shape derivative of fj
becomes

hO (d)v u, ’LL) [9013 902]
— [ 25w B@ (V-0 (Vo)

Qo)
S) (Vu") ") Vel Vel + Vel Vel + Vel (Vo)

+ (S (u) (Vu') P Vi + V@ Vi, + Ve, (Vi)

T
+ Vo (Ve3)
AVQ]V g, — AV V- QDQde. (9.12.37)
On the other hand, the second-order shape derivative of f; (¢p) becomes

h (@) [e1, 0] = (1) (@) + (g1 (), (p1,2)) =0 (9.12.38)

with respect to arbitrary variations ¢; € Y and ¢, € Y. Here, Eq. (9.3.11) was
used.

Second-Order Shape Derivative of Cost Function Using Lagrange
Multiplier Method

The application of the Lagrange multiplier method in obtaining the second-order
shape derivative of the mean compliance fy is described as follows. Fixing ¢,
we define the Lagrange function for f§ (¢) [¢1] = (9o, 1) in Eq. (9.12.19) by

Lo (¢, u, wo) = (go, 1) + L5 (¢, u, o), (9.12.39)
where % is given by Eq. (9.12.9), and wq € U is the adjoint variable provided
for w in g.

Considering Eq. (9.1.6), with respect to arbitrary variations (@,, &, Wwo) €
D x U? of (¢, u,wy), the Fréchet derivative of 4y is written as

"%/0 (¢7 u, wO) [9027 ﬁ'a ﬁ)O}
= Loe’ (¢, u,wo) [ps] + (9o (@) , T (1, ¥2)) + Lou (¢, u, wo) [1]
+ Low, (¢, u, wo) [Wo] . (9.12.40)

The fourth term on the right-hand side of Eq. (9.12.40) vanishes if w is the
solution of the state determination problem.

Assuming that ¢, is an H? class function in the neighborhood of I', (¢)
and then applying Proposition 9.3.7, the third term on the right-hand side of
Eq. (9.12.40) is obtained as

Ziou (¢, u, wo) [6]
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- /Q<<z>> [2 {C (Vi Vog)"+ <(V9°1T)T -V <p1) s (vo)} Va'
+2(V'9"1)b'ﬁ—5(wo)-E(a)]dx

+ / (V-p1),py-wdy. (9.12.41)
T'p(e)

Here, the condition that Eq. (9.12.41) is zero for arbitrary w € U is equivalent
to setting wq to be the solution of the following adjoint problem.

Problem 9.12.3 (Adjoint problem of w, with respect to (g,, ¥;))
Under the assumption of Problem 9.12.1, let ¢; € Y be given. Find
wo = wy (¢,) € U satisfying
.
VTS (wy) = -2V {C (V] Vol ) + ((vgof) _v. q,l) S('vo)}
+267 (V-y) inQ(e),
S(wo)v=(V- ), pn only(9),

S (wo)v =0ra on I'n () \ T, (),
wy = Oga on I'p.

O

Finally, the first and second terms on the right-hand side of Eq. (9.12.40)
become

Log' (¢, u,v0,wo (p1) ;20 (p1)) [p2] + (g0 (@), t (1, 92))
= Log'¢ (&, u,v0) [p1,ps] + (g0 (@) .t (¢1,92))
+ Lsg (¢, u, wo) (] (9.12.42)

with respect an arbitrary ¢o; € Y. The first and second terms on the right-hand
side of Eq. (9.12.42) are given by Eq. (9.12.30). The third term is given by

de’/ (d)v u, wO) [902]
:/ {S(u) (Vs Vw] ) + 8 (wo) - (Vg V')’
Qo)
£ (b-wo— S (u)E(w))V - gaz}dz

+/ (Px - (V- 01). + Py - wo (21) (1)} (V- 3), .
Tp(9)

Here, u and wq (¢, ) are assumed to be the weak solutions of Problems 9.12.1
and 9.12.3, respectively. If we denote fq (¢, u) by fo (¢), then we arrive at the
relation

Zog' (@, D1, u, wo (1)) [p2] + (g0 (@), (1, 2))
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fé/ (@) [p1, P2l = (gno (D, 1) . 2)
/ [ (Veivu') - (C (Ve vuT))
Qo)
S (u) (Vu) '} (V] Vi)
- {s<u> (Vwo <¢1>)T +8 (wo () (VuT) '} V]
— {8 (w) - B (wo (1)) = b-wo (1)} V - | da

s gt wn @) (Vo) (Vog), dy (0.1243
Tp(e)

where gy, is the Hesse gradient of the mean compliance.
If b = Oga and (3) in Hypothesis 9.8.3 are satisfied, with respect to the
solution wg of Problem 9.12.3,

)| E(u)- S (w) (9.12.46)
holds. Here, we used
S (u) - (V¢;V’UJ)S = (V(,o;r)—r S (u) - E (vo) .

Indeed, this relation is obtained from the fact that the inner product of S (¥;)
obtained from Eq. (9.12.34) and E (v) accords with Eq. (9.12.33). Substituting
Eq. (9.12.44) to Eq. (9.12.46) into Eq. (9.12.43), it can be confirmed that
Eq. (9.12.43) accords with Eq. (9.12.37).

Shape Derivatives of f; and f; Using Formulae Based on Partial Shape
Derivative of a Function

Next, let us compute the shape derivative of fy using the formulae based on the
partial shape derivative of a function. Here, it is assumed that b, py, up and C
are functions fixed in space. Moreover, we assume that « and vg are elements
of W2 (D;R?) where qg > d.

Under these assumptions, the Fréchet derivative of % (¢, u,vg) can be
written as

"%0/ (¢7 u, ’Uo) [SO, ﬁa f)o] = 304,* (¢a u, ’Uo) [LP] + ZO’M ((ba u, ’Uo) [ﬁ}
+ .,?01,0 (¢, u, 'UQ) [’bo] (9.12.47)
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for any (p,u,v9) € X x U x U. Here, the notations of Eq. (9.3.21) and
Eq. (9.3.27) were used. Each term is considered below.

The third term on the right-hand side of Eq. (9.12.47) is given by
Eq. (9.12.14). Hence, if u is the weak solution of the state determination
problem, the said expression equates to zero. Similarly, the second term on
the right-hand side of Eq. (9.12.47) is the same as Eq. (9.12.15). Hence, when
the self-adjoint relationship (Eq. (9.12.16)) holds, the term also vanishes.

Furthermore, the first term on the right-hand side of Eq. (9.12.47) becomes

Log+ (¢, u,v9) [¢)]
:/ {=S(u)- E(vo) +b- (utwv)}lv-pdy
29(e)

+/ @y + ) {(px - (u+v0)} v dy

I'p(o)

+ (P (ut v0)} 70
T, (p)UO(@)

+/ [{(w—wup) - w (p,v0) + (vo — up) - W (p,u)}
I'p(e)

+ {(u —up) - (S (vo) ¥) + (vo —up) - (S (w)V)} (V- ),
+ (9 + K) {(w —up) - (S (vo) ) + (vo — up) - (S () v)} v - @] dy

" /é?FD(dJ)UG)(dJ){(u “un) (o)

+ (w0 —up) - (S (W) v)}7- e

using Eq. (9.3.21), representing the result of Proposition 9.3.10, and Eq. (9.3.27)
of Proposition 9.3.13. Here, we denote (v - V)u = (VUT)T v as O,u,

w(pu)=-S@) | S {r-(Ve'v)}m

ie{l,...,d—1}
- T
+ () (V s (u)) , (9.12.48)
and (V- ¢)_as Eq. (9.2.6).
With the above results in mind, assume that w is a weak solution of Problem

9.12.1 and that the self-adjoint relationship (Eq. (9.12.16)) holds. In this case,
we can write Eq. (9.12.48) as

15 (9) ] = Zog (¢, u,v0) [#] = (9o, )

:/ Qa&zo“Pd’YJr/ 9po " dvy
99(e) ()

p

+ / Gopo ~ P ds + / gpo - ¢ dy (9.12.49)
T, ()UO () I'p ()
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using the notation of Eq. (7.5.15) for fo and the Dirichlet condition in Problem
9.12.1, where

Goao = (=S (u) - E(u) +2b-u) v, (9.12.50)
Gpo =20y + K) (px - w) v, (9.12.51)
Gopo =2(Px - ) T, (9.12.52)
gpo =2{0, (u —up) - (S (u)v)}v. (9.12.53)

Furthermore, on a homogeneous Dirichlet boundary, since there is a strain
component only in the normal direction,

dyu=FE (u)v (9.12.54)
holds. Hence, Eq. (9.12.53) can be written as
gpo =2{(E(uw)v) - (S(uw)v)}v=2(E(u)-S(u))v. (9.12.55)

Here, if g, is written on the homogeneous Dirichlet boundary and homogeneous
Neumann boundary, we get

go=(—S(u)-E(u)+2b-u)v onIx(¢)\T[,(¢), (9.12.56)
go=(S(u)-E(u)+2b-u)v onlp(¢). (9.12.57)

From these results, it is evident that the sign of strain energy density S (u) -
E (u) /2 swaps between the homogeneous Dirichlet boundary and homogeneous
Neumann boundary.

From the above results, conclusions similar to Theorem 9.8.6 can be obtained
with respect to the function space containing g, of Eq. (9.12.49).

On the other hand, the shape derivative of fi (¢) can be written as

f1(®) [l = (91.0) = /aw) Goor - ¢ A7, (9.12.58)

where
goo1 = V- (9.12.59)

This can be obtained by letting © = 1 in Proposition 9.3.9 and is actually due
to the fact that the solution for the state determination problem is not used.

9.12.4 Relation with Optimal Design Problem of Stepped
One-Dimensional Linear Elastic Body

Let us think about the relationship between the shape derivative of the cost
function in the mean compliance minimization problem (Problem 9.12.2) of a
d € {2,3}-dimensional linear elastic body and the cross-sectional derivative of
the cost function in the mean compliance minimization problem (Problem 1.1.4)
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Table 9.2: Correspondence between cross-sectional optimization problem and
shape optimization problem.

Comparison item [ Cross-sectional optimization [ Shape optimization

Design variable acX =R ¢ X =H" (D;R7)

State variable uelU =R uweU=H"(D;R%)

State determination | %% (a,u,v) =0Vv € U L (p,u,v) =0Vv e U
Object function fo=p-u fo=1(¢) (u)

Constraint function | fi = (volume) — ¢; f1 = (domain measure) — ¢y
Gradient g, € X' = R? 9:.9; € X' = H" (D;R?)
Gradient method Yy Az=—-g-zVze X a(pgiz) =—(9,2) Vze X

of the stepped one-dimensional linear elastic body seen in Chap. 1. Table 9.2
shows some comparisons between the two problems.

In Problem 1.1.4, the body force and known displacement were not used. If
this assumption is applied to Problem 9.12.2, it corresponds to putting the cost
function as

fo(op,u) = i(qﬁ) (u) = / py-udy= Z &uz d~, (9.12.60)

Tp(9) i€{1,2} r; @i

where p;, u;, a; with respect to i € {1,2} follow the respective definitions in
Problem 1.1.4. Moreover, in Problem 1.1.4, external forces p; and ps were fixed
with respect to the variation of the cross-sectional area. In other words, p;
and py are assumed to vary with boundary measures (Definition 9.4.4). In this
case, the shape derivative of fog (¢, 1) [¢] becomes zero. On the other hand,
Py was assumed to be fixed with the material (Definition 9.4.1) in Eq. (9.12.19)
which gives the shape derivative of fy. Considering their differences, the shape
derivative of fy defined by Eq. (9.12.60) can be written as

1
@)l =0 = 3 [ {Goni (Ve]) + 900V -} i do.
ie{1,2} 70
(9.12.61)

Here, we assume that the cross-section of the stepped one-dimensional linear
elastic body is a rectangle with unit depth. In addition, the z-coordinate
is viewed as the xj-coordinate, and the height direction is viewed as the
xo-coordinate. For each i € {1,2}, a; represents the cross-section and b;
represents its variation. Moreover, o1, €1, 02, €2 denotes o (u1), € (u1),
o (ug —uy), € (ug — uy ), respectively. In this case, the following relationships:

Gmi =25 (va") =2(5 o) (5 ) =2("%" 5):
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7 0 i 0
gsin:—S(u)-Em):—(fg 0)-(% 0):_@&-,
T _ 0 0 ) . ) _bi
=0 ) Vo= e

hold. Using these relationships, we get

—02€2

Fo (@) 9] = (g0, 9) = 1 (‘””1) - (2;) —gyb. (9.12.62)

Here, g, on the right-hand side of Eq. (9.12.62) matches the cross-sectional
gradient of Eq. (1.1.28).
Moreover, the shape derivative of f; (¢) becomes

l
A@el= Y <gl7so>=/0 (V- ) de

ie{1,2}

=1 G) : (Z;) =g, -b. (9.12.63)

g, on the right-hand side of Eq. (9.12.63) matches the cross-sectional gradient
of Eq. (1.1.17).

Furthermore, the Hessian matrix of fy defined by Eq. (9.12.60) can be
obtained as follows. For each j € {1, 2}, the following hold:

0 0 b
Vgo;rl = (0 bji) , V P = ﬁ’

a; %

sw-(5 1) sw-(5 1)

The shape derivative of the first term on the right-hand side of Eq. (9.12.61) is
calculated by Eq. (9.12.37). Hence, we get

hO (¢v u, ’UO) [(plv ()02]

l
=S /O[zsm)-E(u)(vsaz)(V-«pl)

i€{1,2}
+ (S (vu) ") AVeI Vel + Ve Vel + Vel (vel)

/
+Ve! (Vo) —4Vp, Vg —4Vp| V- ¢2H a; da

_ (b)) o [ a1 Jiz ba1 =b; - (Hoby). (9.12.64)
b1 0 == b2z

The H on the right-hand side of Eq. (9.12.64) matches the Hessian matrix of
Eq. (1.1.29).
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Fig. 9.16: The image of a minimizer ¢ of the mean compliance minimization
problem (Problem 9.12.2).

Fig. 9.17: The image of the H' gradient method with respect to fo.

Based on these comparisons, the image of the minimum point of Problem
9.12.2 is thought to be as that depicted in Fig. 9.16 using Fig. 1.1.4 of Exercise
1.1.7.

Figures 9.17 and 9.18 show the images of the H' gradient method for
obtaining the domain variations ¢ 4 and ¢, that decreases fo and fy,
respectively. Figure 9.19 shows the image of the Lagrange multiplier \; such
that the constraint concerning the domain measure is satisfied. In these figures,
it is assumed that although the domain measure constraint is satisfied at € (¢),
¢ is not a minimizer. The search direction ¢, = ¢, + A1, in Fig. 9.19
is orthogonal to g; in Fig. 9.18. In other words, the search direction is in the
direction that the constraint is satisfied. This is due to the fact that Eq. (9.10.3)
which determines the Lagrange multiplier in the gradient method with respect
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X

Fig. 9.19: Image of Lagrange multiplier A;.

to a constrained problem is actually given by

M= 90 P0) (9.12.65)

<gla(pgl>

in Problem 9.12.2 and can be written as

(91, P40 + Mkt1)Pg1) = 0. (9.12.66)

9.12.5 Numerical Example

Let us show a numerical example. In Figs. 9.20 to 9.22, the results of the mean
compliance minimization with respect to a two-dimensional linear elastic body
with a boundary condition referred to as the coat-hanging problem are shown.
Figure 9.20 (a) shows the initial shape and the boundary conditions of the state
determination problem. The boundary condition with respect to the domain
variation is assumed to be Qco = I'pg UT 0 in Eq. (9.1.1). Here, it is assumed
that these boundaries deform in the tangential direction. In addition, py is
assumed to vary with boundary measure. The program is written using the
programming language FreeFEM (https://freefem.org/) [33] by the finite
element method with reference to Example 37 in the book [70]. In the finite
element analyses of the linear elastic problem and the H! gradient method or


https://freefem.org/
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(c) H' gradient method (d) H' Newton method (e) H' Newton method
(92) (ho,9.) (910, 9.2)

Fig. 9.20: Numerical example of mean compliance minimization problem: shape
(k = 200).

the H' Newton method, second-order triangular elements were used. In the
case using the H' Newton method, the routine of the H' Newton method was
started at kny = 120. The parameters (¢, in Eq. (9.10.1), ¢q in Eq. (9.9.3), kn,
cao1 and cqo in Eq. (9.9.17), ¢, in Eq. (9.10.8) and the parameter (errelas) that
controls the error level in the adaptive mesh) affect the result. The details are
described in the programs.*

Figures 9.20 (b) to (e) show the shapes obtained by the four methods (H*
gradient method using g4 = g, + \1g; of the boundary integral type, H*
gradient method using g, = g, +A1g; of the domain integral type, H' Newton
method using hg = hg + A1hy and g o, and H' Newton method using gy, b1
and g o).

Figure 9.21 (a) shows the cost functions fy/ fomit and 1+ f1/¢1 normalized
with fo at the initial shape denoted by foinit and c¢; set with the initial volume,
respectively, with respect to the iteration number k. Figure 9.21 (b) shows

those values with respect to the distance Zf;ol Hcpg(i)

. on the search path in

4See Electronic supplementary material.
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Fig. 9.21: Numerical example of mean compliance minimization problem: cost
functions, their gradients and Hessians on the search path (gg: H' gradient
method using g4, go: H' gradient method using g, ho,g¢: H' Newton
method, gy0,9¢: H' Newton method using Hesse gradient).
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Fig. 9.22: Numerical example of mean compliance minimization problem:
distance qu(k) - qS*H from an approximate minimum point ¢* (gg,: H*
X

gradient method using g, go: H' gradient method using g o, ho,go: H*
Newton method, gyg,9: H' Newton method using Hesse gradient).

X. The graphs of fy’s gradient (the gradient of the Lagrange function ¥ =

Lo+ A1 f1) calculated as <g§f, <pg(k)> / ‘ Lpg(k)HX are shown in Fig. 9.21 (c) and

(d) with respect to the iteration number and the search distance, respectively.
Moreover, Fig. 9.21 (e) and (f) shows the graphs of fy’s second-order derivative

2
ho [(pg(k),gog(k)} /Hgog(k)HX (in the case of the Newton method using Hesse

2
gradient, <gH0,cpg(k)> / Hgog(k)HX) with respect to the iteration number and

the search distance, respectively. In these notations, the norm of the i-th search
vector is defined by

1/2
X </ﬂ<¢> {<V(’0;i)) ' (V‘PQT@)) TPy ‘Pw)} dx) '

(9.12.67)

H‘Pg(i)

The computational times until & = 200 by PC were 24.443, 37.132, 46.026,
59.312 sec when the H' gradient method of the boundary integral type, the H*!
gradient method of the domain integral type, the H' Newton method and the
H' Newton method using the Hesse gradient were used, respectively.
Regarding the computational results obtained from the above-mentioned
methods, we give the the following explanations and provide some
considerations. The graphs in Fig. 9.21 (a) show that the convergence speed
with respect to the iteration number k is faster when using the H' Newton
method than when applying the H' gradient method. However, when the H'
Newton method started, cq1 and cqq in Eq. (9.9.17) were replaced with smaller
values (the step size was enlarged) within the area where numerical instability
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did not happen. As a result, it can be considered that the convergence speed
was increased. In this problem, when ¢, is set to zero (that is, the H! gradient
method), it was observed that the convergence speed was increased. The reason
we consider to be behind the increase in convergence speed is the increase in the
magnitude of the step size which was due to the exclusion of the term hg. In
most cases, it is observed that when the step size is taken bigger, the H' Newton
method keeps the computation until termination, but the H'! gradient method
fails to continue after a number of iterations. Moreover, the aspect around the
minimum point can be observed in Fig. 9.21 (d) and (f). From these graphs,
based on the observation that the Hessian of fy on the search path is positive
valued, we infer that the point of convergence is a local minimum point.

In addition, Fig. 9.22 (a) shows the graphs of the distance H¢(,€) — @ Hx from

the k-th approximation ¢ to an approximate minimum point @* obtained
by the four methods with respect to the iteration number k. The approximate
minimum point ¢* is given as the numerical solution of ¢ when the iteration time
is taken larger than the given value in the H'! Newton method. From this figure,
it can be confirmed that the convergence orders for the results obtained through
the H! Newton method are more than the first order. However, Fig. 9.22 (b),
plotting the k-th distance ||¢;, — @"|| with respect to the (k — 1)-th distance
(the gradient of the graph shows the order of convergence as explained by using
Eq. (3.8.13)) shows that the convergence order of the H' Newton method is
less than the second order but is more than the first order. The reason behind
this finding is provided at the end of Section 8.9.6. Namely, the addition of the
bilinear form ax in X to the original Hessian in order to ensure coercivity and
regularity of the left-hand side of Eq. (9.9.16) makes the H! Newton method
different from the original Newton method.

9.13 Shape Optimization Problem of Stokes
Flow Field

As an example of an application in flow field problems, let us consider a mean
flow resistance minimization problem of a Stokes flow field and look at the
process for obtaining the shape derivatives of cost functions. The image of the
initial domain g is shown in Fig. 9.23. The linear space X with respect to
domain movement and its admissible set D are defined as in Sect. 9.1.

9.13.1 State Determination Problem

Let us consider a Stokes problem as a state determination problem. Here, in
addition to the symbols used in Problem 5.5.1, the Stokes problem will be
written in the following way for the shape optimization problem. Here, to
guarantee the unique existence of the solution, 9 (¢) is taken to be a Dirichlet
boundary with respect to ¢ € D and up : 9Q (¢) — R? is taken to be a known
flow velocity. Detailed conditions will be shown in Eq. (9.13.5) and Eq. (9.13.6)
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Fig. 9.23: The initial domain Qy C D and the domain variation (displacement)
¢ with respect to a Stokes flow field.

later. p is a positive constant expressing the coefficient of viscosity. With
respect to the flow velocity w, which is the solution to the state determination
problem shown later, let w — up be denoted as w. Here, let the admissible set
and the Hilbert space containing w be defined as

U={ueH" (D;R") | u=0giondQ(e)}, (9.13.1)
S=Unw?*(D;R?Y), (9.13.2)

respectively. Moreover, the admissible set and the real Hilbert space containing
the pressure p are taken to be

P:{qeLQ(D;R) ‘/ quzo}, (9.13.3)
Qo)
Q=Pnwh(D;R), (9.13.4)

respectively. For known functions, in conjunction with Hypothesis 9.5.1, it is
assumed that

beCY (B; L™ (D;RY), wup € CY (B;Ugiy NC*' (D;RY))  (9.13.5)

and these are fixed with the material. Moreover, with respect to Hypothesis
9.5.2,

be Cl. (B;Wh2m (D;RY)),  up € C&. (B; Ugiy N W% (D;RY))
(9.13.6)

and these are assumed to be fixed in space, where gg > d. Here, let
Ugiv={uwe H (D;RY) | V-4 =0in D}.

Here too, (v - V)u = (VuT)T v is written as 0, u. Given these definitions,
we define a state determination problem as follows.
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Problem 9.13.1 (Stokes problem) For ¢ € D, let b, up and u be given.
Find (u,p) : Q(¢) — R which satisfies

—VT (pVu")+VTip=b"(¢) inQ(¢),
V-u=0 inQ(¢),
u=up (¢) on IN(¢),

/ pdx = 0.
Q(e)

O

For later use, referring to the weak form of the Stokes problem (Problem
5.5.2) with a Dirichlet boundary condition, let the Lagrange function with
respect to Problem 9.13.1 be

Dg/ﬂs (¢7u’7p7v7q)
:/ {-pvu' - (Vo) +pV v +qV-u+b-v}dz
Qo)

T / {(u—up) - (udyv — qv) + v (udyu— pv)}dy,  (9.13.7)
0Q(¢)

where (u,p) is not necessarily the solution of Problem 9.13.1 and (v, ¢) is taken
to be an element of U x P introduced as a Lagrange multiplier. If (u,p) is the
solution of Problem 9.13.1, the equation

.,?S (¢7u7p7vaq) =0

holds with respect to an arbitrary (v,q) € U x P. This equation is equivalent
to the weak form of Problem 9.13.1.

9.13.2 Mean Flow Resistance Minimization Problem

Let us define a shape optimization problem with the associated cost functions
defined as follows. With respect to the solution (u,p) of Problem 9.13.1,

folo.ur) =~ |

b -udx + / up - (ud,u — pv) dy (9.13.8)
Q(e) oU )

is referred to as the mean flow resistance. The reason for this is as explained in
Section 8.10.2. Moreover,

fi(9) = /Q “ dz — ¢ (9.13.9)

is a cost function with respect to domain measure constraint. Here, ¢; is a
positive constant such that f; (¢) < 0 holds with respect to some ¢ € D.
We define a mean flow resistance minimization problem as follows.
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Problem 9.13.2 (Mean flow resistance minimization problem) Let D,
S and Q be defined as in Eq. (9.1.3), Eq. (9.13.2) and Eq. (9.13.4), respectively.
Let fo and f; be Eq. (9.13.8) and Eq. (9.13.9), respectively. In this case, obtain
Q (¢) which satisfies

min , U, < 0, Problem 9.13.1}.
(¢,u—uD,p)erst{f0 (¢, u,p) | f1(®) }

9.13.3 Shape Derivatives of Cost Functions

The shape derivative of f; (¢) has already been obtained using Eq. (9.12.24) or
Eq. (9.12.58). Hence, only the shape derivative of fy (¢, u,p) will be computed.
Here too, let us consider the case of using the formulae based on the shape
derivative of a function and the case using the formulae based on the partial
shape derivative of a function separately. If the formulae based on the shape
derivative of a function are used, the expression for the shape derivative up to
the second order will be established. As preparation for this, let the Lagrange
function of fo (¢, u) be

Zo (¢, u,p,v0,q0)
= fO (¢7u7p) - fs (¢a u,p,v, Q)

/( ){NVUT'V'UOT*pV‘UO*b‘(’UoJru)*qu-u}dx
Qe

- / {(u—wup) - (1dyvo — qov) + (vo — up) - (uOyu — pv)} dy.
99(b)
(9.13.10)

Here, %5 is the Lagrange function of the state determination problem defined
in Eq. (9.13.7). Moreover, it is assumed that (vg, qo) is a Lagrange multiplier
with respect to the state determination problem prepared for fy and that
(vop — up, qo) is an element of U x P.

Shape Derivative of f; Using Formulae Based on Shape Derivative of
a Function

If the formulae based on the shape derivative of a function are used, the following
results are obtained. In this case, it is assumed that b and up are fixed with
the material.

In this case, the Fréchet derivative of %, can be written as

fé (¢a u,p, vo, QO) ["Pv a,ﬁ, @Ov QO]
= Dqu.')' (qS,u,p, UOvQO) [90] + D%O‘up (qS,u,p, ’Uo,qO) [ﬂ,ﬁ]
+ "zﬂOvoqo (¢,U,p, U07qo) [’bO,qAO} (91311)
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for any arbitrary variation (¢, @, p, 0o, o) € X x (U X P)2. Here, the notations
in Eq. (9.3.5) and Eq. (9.3.15) were used. Each term is considered below.
The third term on the right-hand side of Eq. (9.13.11) becomes

g()’voqo ((ZS,'U.,p, Uquo) [f)()’qu] = _i’ﬂs'vo«,qo (d)a u,p, Vo, qO) [@07 Cio]
= —Z5 (¢, u,p, Do, o) - (9.13.12)

Eq. (9.13.12) is the Lagrange function of the state determination problem

(Problem 9.13.1). Hence, if (u, p) is the weak solution of the state determination

problem, the third term on the right-hand side of Eq. (9.13.11) is zero.
Moreover, the second term on the right-hand side of Eq. (9.13.11) becomes

‘i/poup (¢7 u,p,vo, qo) [ﬂ’7ﬁ]
:/ {,u(Vu’T)-va—[)V~v0—b-'&—q0V-'&}dm
Qo)

_ / (it - (1900 — qor) + (Vo — up) - (ud, it — pv)} dy
oQ(¢)
= —%Zs (¢, v0, 90,4, p) (9.13.13)

for any arbitrary variation (w,p) € U x P of (u,p). Hence, when the self-adjoint
relationship

(u,p) = (vo,q0) (9.13.14)

holds, the second term on the right-hand side of Eq. (9.13.11) also vanishes.
Furthermore, the first term on the right-hand side of Eq. (9.13.11) becomes

g()(ﬁ/ (¢7u7p7 '007610) [SO]
= / [—;LVu—r - (chTVvoT) — /LV’U(—)F : (VgoTVuT)
Qo)
+p (V‘-PTV) “vo + Qo (VQOTV) “u
+{puVu'  Voj —pV -vg—q@V -u—b-(u+v)} V-o|d
[ T ) w (o v0,00) + (0 - un) - w ()
0Q(¢)

+ {(u —up) - (4B, vo — qov)
+ (vo — up) - (dyu —pv)} (V - ) ]dv,

in view of Eq. (9.3.5) and Eq. (9.3.15) representing the results of Propositions
9.3.4 and 9.3.7. Here, we let

w (¢, u,p)
- {(MVUT)T —pI} [{u (Veo'v) v — {V(pT + (chT)T} I/:| ,
(9.13.15)
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and (V-¢)_ follows Eq. (9.2.6). I represents a d-order unit matrix.
Furthermore, by applying the identity
(Ve V) -vp= (Vol) Ve =1 (Ve Vo)), (9.13.16)
we get
g()(b/ (¢7 u,p,vo, (JO) [(P]
= /Q(d>) [— (uVu' —pI) - (Ve V) — (uVv] —qol) - (Vo' Vu')
+ {(uVuT —pI) -Vv(—)r —qV - -u—>b- (u—i—vo)} V. cp]dx
[ [ un) w0 v0sa0) + (00— un) - w (. .0)
o)
+ {(u—up) - (Ld,vo — qov)

T (vo — up) - (4D —p)} (V - ), ] do. (9.13.17)

With the above results in mind, it is assumed that (u, p) is the weak solution
of Problem 9.13.1 and that the self-adjoint relationship (Eq. (9.13.14)) holds
true. Here, using the Dirichlet condition and the continuity equation of Problem
9.13.1, we get

75 (9) [e] = Zogr (¢, u,p,v0,0) ] = (90, )

:/ (Gao- Ve +ga0V - ) da (9.13.18)
Qo)
following the notation of Eq. (7.5.15) for fo, where
Gop = —2 (uVu" —pI) (VuT) ', (9.13.19)
goo = pVu' -Vu' —2b-u. (9.13.20)

From the above results, similar conclusions can be obtained for Theorem
9.8.2 with respect to g, of Eq. (9.13.18).

Second-Order Shape Derivative of f; Using Formulae Based on Shape
Derivative of a Function

Next, let us obtain the second-order shape derivative of mean flow resistance
fo- Here, the formulae based on the shape derivative of a function are used,
following the procedures shown in Sect. 9.8.2.

In correspondence with Hypothesis 9.8.3, the first condition b = Oga is
assumed and we also suppose that the second condition is again satisfied.
However, Hypothesis 9.8.3 (3) is unnecessary.

The Lagrange function % of fy is defined by Eq. (9.13.10). Viewing (¢, u, p)
as a design variable, we define its admissible set and admissible direction set
respectively as

S={(¢,u,p) €D xS xQ | L (d,u,p,v,q)=0forall (v,q) cU x P},
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Ts (¢, u,p) = {(p,0,7) € X xU x P |
Lsoup (6w, p,v,q) [p,0,7] =0 for all (v,q) € U x P}.

Considering Eq. (9.1.6), the second-order Fréchet partial derivative of .4, with
respect to arbitrary variations (¢,01,71), (@q, U2, 72) € Ts (¢, u,p) of the
design variable (¢, u,p) € S is given as follows:
g()((b’,u,p)(d)',u,p) (¢a u,p, Vo, 110) [(901; {)13 7Arl) ’ (‘102, '{)27 7?(2)]
= (gO(q’>',u,p))(¢/)u7p) (d)a u,p, Vo, qO) [(Sola @17 7?‘_1) ) (8027 027 ﬁZ)]
+ <g (¢) at (‘plv ¢2)>
= (D%Od)' (¢7 u,p, v, q()) [‘Pl] + o%Oup (¢? u,p, v, QO) [{)17 7/.E'l])(ﬁ/ [¢2]
+ (Lo (&, u,p,v0,90) [01] + Loup (¢, u, v0) [’13177?1]),”, [, 7r2]
+(g (@)t (p1,$2))
= ($0¢/)¢/ (¢7 u,p, vo, qo) [9017 <102] + $O¢/up (¢a u,p,vo, qO) [9013 ’{)27 7?(-2]

+ $0¢’up (¢7 u,p,vo, q0> [9027 i)la 7%1]
+ gOupup (¢7 u,p,vo, qO) [fjh 7}13 1}27 7?(2]

where (g, (¢),t (¢1,p,)) follows the definition given in Eq. (9.1.8).
Here, the first and fifth terms of the right-hand side in Eq. (9.13.21) become

("?qu’)qy (¢7 u,p, vo, qo) [8017 802} + <g (d)) ?t (‘Pl? (’PZ)>
— [ (uVuT 1) (Vo] Vo] )} L)
Qo)
+{= (uVvg —qol) - (Ve[ Vu')}, [o)]
+uVu' - Vug (V- 1) Lp2]
—2(uVu" —pI) (VuT) - (Vi Vol — Vo] (V-,))
+uvu’ - vuT {(Ve]) - Vel = (V- 0y) (V- 1) }]de,
(9.13.22)

which is obtained from Eq. (9.13.17) using the Dirichlet condition of Problem
9.13.1, the equation of continuity and the assumption b = Oga. The first term
of the integrand on the right-hand side of Eq. (9.13.22) can be expanded as

follows:
{= (uVu' —pI) - (V] Vi) }, [eo]
= {(nVu" —pI) - (Ve[ Vo)) g, - (Ve Vu)
+{(nVu" —pI) - (Vo! Vol ) }gur - (VoI Ve!)
+{(pVu' —pI)- (V‘PIVU(—)F)}V'UJ (Vs Vg )
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—{(pVu' —pI) - (Ve[ V) } V-0,

=1 (Ve Vu') - (Vo Vug)
+ (uvu" —pI) - {(Ves V! Vo) + (Ve Ve, Vol )}
—{(pVu' —pI)- (Ve{ Vg )} V- @, (9.13.23)

Similarly, the second term of the integrand on the right-hand side of
Eq. (9.13.22) is the first term with (u,p) and (vo, qo) switched over. The third
term of the integrand on the right-hand side of Eq. (9.13.22) is

pVu' - V'U(T {v: ‘P1}¢/ 5]
.
—uvuT - Vog {~ (Ve]) Vel +(V-0) (V1)) (9.1324)
Hence, using the self-adjoint relationship, Eq. (9.13.22) becomes
(foq'?'),i,/ (¢7 u, p, vo, qO) [‘1017 ‘102} + <g (¢) 1 (9017 902»
— [ 1 (VeI TuT) - (Ve[ Vi)
Q(o)
+ (uVu' —pI) - (Ve Ve, Vg )
(V] Vo)) (Vo V')
+ (19v] — aol) - (V] Vo] V)| da, (9.13.25)

Next, we consider the second term on the right-hand side of Eq. (9.13.21).
Using Eq. (9.13.17), the Dirichlet condition of Problem 9.13.1, the equation of
continuity and the assumption b = Ora, we get

Lo up (@, 4,0, 0, q0) [p1, V2, T2
= / [- (NV@J - 7?21) (V! Vol)
()
— (Vg —qol) - (VLPTV%T)
+ {1 (Vo] —#I) Vol @V 9} V- p,]dr. (9.13.26)

On the other hand, the variation of (u,p) satisfying the state determination
problem with respect to an arbitrary domain variation ¢; € Y for j € {1,2} is
written as (0;,7;) = (V' (@) [¢;] .7 (@) [@;]). If the Fréchet partial derivative
of the Lagrange function %Z5 of the state determination problem defined in
Eq. (9.13.7) is taken, then we obtain

ng)’up (¢a u,p,v, q) [ij7 ,{)ja ﬁ-j]
- / (1 (Vo] VuT) - (VoT) + uVu" - (Vo] Vo)
Qo)

(Ve[ V) -v—q (Ve[ V) u
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+{-Vu' (uVo' —qI) +pV -0} V-,
- (Vf)?) . (uV'vT - qI) +m; V- v]dm
- / [{u (chj + (Ve ) = (V) I) Vul - pVo]
(¢)
+ 75T +p (Vo) I-p (Vo)) }- Vo
+a{~ (V] V) u+(V-u) (V) + V-0;}]de
=0 (9.13.27)

for any arbitrary variation (v,q) € U x P. From Eq. (9.13.27), the following
identities:

Vo, = {V%T +(Ve)) - V- soj} Vu', (9.13.28)
V0= (Ve[ V) -u—(V-u) (V- -9, (9.13.29)
#d=—p(V-p,)I—p(Ve]) (9.13.30)

hold for any (v,q) € U x P. Here, if Uy and 75 satisfying Eq. (9.13.28) to
Eq. (9.13.30) are substituted into ©2 and 75 of Eq. (9.13.26), we have

Lo up (& U, 0,00, q0) [Py, V2, 72
N /Q(¢) [_{ (VC‘OQT H(Vel) -V ""2) (nvu’)
£p(Voo) T p(Ve]) | (Vo] Vo)
— (BVvg —qoI) - {Vsof (VsogT +(Ves) -V ‘Pz) VUT}
- {((VwT +(Ve3) - V- 902) (kVul)

+p(V- %)pr(Vso;)T) Vg — Ve, - (VuT)T}V : sal}dx-
(9.13.31)

Similarly, the third term on the right-hand side of Eq. (9.13.21) is Eq. (9.13.31)
where ¢, and ¢, are interchanged. The fourth term on the right-hand side of
Eq. (9.13.21) becomes zero.

Summarizing the above results, the second-order shape derivative of fo
becomes

hO (¢7 u, u) [Lpla 4102]
:/ [—2 (,LLV’UJT -VUT) (V-92) (V1)
Q(e)
—{uvu” —p1) (vu") b { VeI Vel + Vel Vel
T

+ Vel (Vol) + Vel (Ve])'
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AVl V ¢, — AV V - %de. (9.13.32)

Second-Order Shape Derivative of Cost Function Using Lagrange
Multiplier Method

The application of the Lagrange multiplier method in obtaining the second-order
shape derivative of the mean flow resistance fo is described as follows. Fixing
1, we define the Lagrange function for f} (o) [¢;1] = (gg, ;) in Eq. (9.13.18)
by

ﬁo (d)a u,p, Wwo, 7AO) = <g(]a 901> - gs (¢)7 u, p, Wo, TO) ) (91333)

where s is given by Eq. (9.13.7), and (wg,r) € U x P is the adjoint variable
provided for (u,p) in g,.

Considering Eq. (9.1.6), with respect to arbitrary variations
(g, U, P, Wo,7y) € D x (U X P)2 of (¢, u,p, wo, o), the Fréchet derivative of
Ao 1s written as

Lo (¢, u, p, wo, 0) (@2, B, P, Wo, 7o
= ¢ (¢, u,p,wo,70) [P2] + (9o (&), (1, 2))
+ Lioup (¢, w, p, wo, o) [, D]
+ Lowere (@, u, p, wo, o) [Wo, To - (9.13.34)

The fourth term on the right-hand side of Eq. (9.13.34) vanishes if (u,p) is the
solution of the state determination problem.
The third term on the right-hand side of Eq. (9.13.34) is

ﬁ@up (¢a u,p,wo, TO) [’&’7ﬁ]
T T X
= / [—2 { (VgolT +(Ve{) -V gol) pVu' +p(Vel) } -Va'
Qo)
+2(V-p)b-a+2(Vel) - (Vul)
+ V] - (VﬁT> PV w] — V- u] da. (9.13.35)
Here, the conditions that Eq. (9.13.35) is zero for arbitrary (@, p) € U x P and

u satisfies the continuity equation are equivalent to setting (wg, o) to be the
solution of the following adjoint problem.

Problem 9.13.3 (Adjoint problem of w, with respect to (g,,¥;))
Under the assumption of Problem 9.13.2, let ¢; € Y be given. Find
(wo,70) = (wo (V1) ,70 (V1)) € U x P satistying

VT (uVw]) + YV r = —2VT{(V¢1T +(Vel) -V %) VT

+p(V901T)T} —2(V )b inQ(e),
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Vowo=2(Ve]) -Vu' inQ(¢),
wo = Oga  on 002 (¢),

/ rodx = 0.
Qo)

O

Finally, the first and second terms on the right-hand side of Eq. (9.13.34)
become

iﬂlod (@, u, p,wo,70) [Pa] + (g0 (D)t (p1,2))
= Log' ¢ (&, u,p,u,p) [1, P2l + (g0 (&), L (1, ¥2))
- $S¢" (d)vuvpv wOvro) [@2] (91336)

with respect to an arbitrary ¢; € Y. The first and second terms on the
right-hand side of Eq. (9.13.36) are given by Eq. (9.13.25) in which (vg,qo) =
(u,p) is substituted. The third term is

- ZS([’)’ (¢7 u, p, Wo, 7”'0) [@2]
= / [(,LLV’U,T —pI) (Vs Vi) + (uVw] —roI) - (Vs Vu')
Q(¢)
+ {(NVUT —pI) Vw, -7V -u— b-wo} V. goz}dx.
(9.13.37)

Here, (u,p) and (wq, 7o) are the weak solutions of Problems 9.13.1 and
9.12.3, respectively. If we denote fy (¢, u,p) by fo(¢), then we obtain the
relation

Liog (@, u,p, wo (¢1) 70 (1)) [p2] + (g0 (@) . L (p1,02))
fé ?) [P1, P2l = (guo (&, 1) s Pa)

/ 1 (Ve Vu') - (Ve Vu')
Qo)
{uVu —pI) (VUT)T}.(chIVLp;—)
—{ (uvuT = pI) (Vi (01) "+ (1Vw] (91) = 7o) (VuT) "}
(Ves)
(19uT = pI) - Vg (1) = b-wo (9))} V - 0y da,
(9.13.38)

1

where gy, is the Hesse gradient of the mean flow resistance.
If b = Opa is satisfied, with respect to the solution (wq, ) of Problem 9.13.3,

pVwg (p1) —rol =2 (VCPI + (VgolT)T -V. <p1) uVu'
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+2p (Vol)', (9.13.39)
T
V] (p,) =2 (V<pf + (Vo) -V cpl) vau' (9.13.40)

holds. Substituting Eq. (9.13.39) and Eq. (9.13.40) into Eq. (9.13.38), and

USing the relation hO (¢7 u,p,vo, qo) [Sola SDQ} = hO (d)a u,p,vo, QO) [802’ ‘Pl}v it can
be confirmed that Eq. (9.13.38) accords with Eq. (9.13.32).

Shape Derivative of f; Using Formulae Based on Partial Shape
Derivative of a Function

If the formulae based on the partial shape derivative of a function are used,
the corresponding results are as follows. Here, b and up are assumed to be
functions fixed in space. Moreover, it is assumed that u and vg are elements of
W22 (D;RY), and p and qg are in Wh24% (D;R), where gg > d.

Under these assumptions, the Fréchet derivative of %, can be written as

30/ (d)a u,p, v, QO) [‘P? 'E’Hﬁ? 607 do] = go‘,‘b (¢a u,p, Vo, QO) [‘P]
+ g()'u.p (¢7 u,p, vo, QO) [ﬁvﬁ] + go’lmqa (¢7 u, p, vo, qO) [607 (jU] (9'13'41)

for any arbitrary variation (¢, @, p, 0o, do) € X x (U X P)2. Here, the notations
of Eq. (9.3.21) and Eq. (9.3.27) were used. Each term is considered below.

The third term on the right-hand side of Eq. (9.13.41) accords with
Eq. (9.13.12). Hence, if (u,p) is the weak solution of state determination
problem (Problem 9.13.1), then this term is equal to zero.

Moreover, the second term on the right-hand side of Eq. (9.13.41) is the
same as Eq. (9.13.13). Hence, if the self-adjoint relationship holds, then this
term is also zero.

Furthermore, the first term on the right-hand side of Eq. (9.13.41) becomes

"gmﬁ* (¢7 u, 'UO) [90}

=/ {uV’uT-V'u(—)r—pV-vo—b-(u—i—vo)}V-god’y
0Q(o)

+/ [{(uw—wup) - w (,v0,q0) + (vo — up) - w (¢, u,p)}
oQ(e)

+{(u —up) - (u0,v0 — qov) + (vo — up) - (L0, u — pv)} (V - )
+ 0y + k) {(u — up) - (ud,vo — qov)
+ (vo — up) - (udyu — pv) v - p|dy

-/ {(u = up) - (4o — aov)
0Q(¢)UO(9)
+ (vop —up) - (Lo, u fpu)}r - pdg,

from Eq. (9.3.21) and Eq. (9.3.27) expressing Propositions 9.3.10 and 9.3.13,
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where

(o, u,p) = — {(MVUT)T - pI} > A (Vo)
ie€{l,...,d—1}

() [VT {(,NuT)T - pIH " (9.13.42)

and (V- ¢)_ follows Eq. (9.2.6). Here, if the Dirichlet condition of Problem
9.13.1 is considered, the terms including v — up and vy — up on Zye+ vanish.

With the above results in mind, if w and vq fulfil the weak form of Problem
9.13.1 satisfying the self-adjoint relationship, we get

15 (9) [0] = Zog (¢,u,v0) 0] = (o, p) = /69(¢) Gono P dy  (9.13.43)

using the notation of Eq. (7.5.15) for fo, where

Goao = {pVu' - Vu' —2b-u—20, (u—up) - (ud,u — pv)}v.
(9.13.44)

Furthermore, on the homogeneous Dirichlet boundary, we have the equations

Vu' -Vu' = {u (ayu)T} . {V(@l,u)T} =0,u-0,u (9.13.45)
and

V.u=(0u) v=0. (9.13.46)
In this case, we get

Joao = —1 (Oyu - dyu)v. (9.13.47)

From the above results, similar conclusions can be obtained for Theorem
9.8.6 with respect to function space containing gsag of Eq. (9.13.44).

9.13.4 Relationship with Optimal Design Problem of
One-Dimensional Branched Stokes Flow Field

Here, let us think about the relationship between the shape derivative of the
cost function obtained with respect to the mean flow resistance minimization
problem of a d € {2,3}-dimensional Stokes flow field and the cross-sectional
derivative of the cost function obtained with respect to the mean flow resistance
minimization problem (Problem 1.3.2) of the one-dimensional branched Stokes
flow field looked at in Chap. 1. To correspond to the variables and linear spaces,
relationships similar to those shown in Table 9.2 with respect to the linear elastic
problem hold, with an addition of the pressure to the state variable and a change
of the objective function.
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In Problem 1.3.2, volume force was not assumed. If this assumption is
applied to Problem 9.13.2, it corresponds to setting the objective function to

fo (u,p) = / up - (4B — pr) dy
()

T
== Z / piug; (1) 2mr dr, (9.13.48)
0

ie{1,2}

where p; and r; for i € {0,1,2} follows the definition given in Problem 1.3.2
respectively, and wug; is given by Eq. (1.3.1). In Eq. (9.13.48), d,u = 0 and
po = 0 were used. In Problem 1.3.2, u; and us were defined as the volumes of
the fluid flow per unit time on I'y and I's, respectively, and were fixed during the
changes on the cross-sectional areas. In other words, uy; and uygs were varying
with the boundary measure. This relation is written as

gy (r) [@] = —umi (r) (V- ;). - (9.13.49)

On the other hand, up was taken to be fixed with material in Eq. (9.13.18)
which gives the shape derivative of fj. If this difference is considered, the shape
derivative of fy defined by Eq. (9.13.48) becomes

£6(0) @] = (g0, )

l/ (GQOi : VﬁP;r A <Pi) dy
ic{o,1,2} YT

+ Z / piun; (1) (V- ;) 2mrdr. (9.13.50)
ie{1,21 70

We express a point in the cylindrical domain in the one-dimensional Stokes

flow field as (z,7,60) € (0,1) x I'; and w = (ug; (r),0,0) " . Here, because of the
relationship

/F (Vi) dy=(V-¢;), a;i =0,

the following equations hold:

b 0 0 0
Vg, =(V-p,) = a— Ve =0 bija; 0]. (9.13.51)
i 0 0 0

The flow velocity is given by

/(0 0 0
pllp 2% 0 0
K 0 0 0

Vu' =
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Hence, we have

Gaoi - Vel = —2{(uvu” —pI) (VuT) ' } - (V¢])

pi—p\" b
—_ i Vi 2
- 8M<4Ml) air,

—\ 2
i — b;
00V -y = pVuT - VuT (V- g,) = dp (1’ P) bi o,
4pl a;

From these results and Eq. (1.3.2), we get

f(/) (@) [p] = Z l/ (GQOi : ch;r + 900:V - goi) 27r dr
ic{o,1,2} 7O

ie{1,2} '

- ¥ 2“25

i€{0,1,2} i

=g, -b. (9.13.52)

In Eq. (9.13.52), the equation of continuity with respect to domain variation

ugbg  urbr  u2by

/ A 20 S L L R L (9.13.53)
I ago ai as

i€{0,1,2}

was used. Here, g, matches the cross-sectional-area gradient of the mean flow
resistance fy with respect to the one-dimensional branched Stokes flow field
obtained in Eq. (1.3.19).

Furthermore, the Hessian form of f; becomes

hO (¢7 u,p, vo, qo) [‘Pliv 802]

= Z l/F [—2 (LVu - VuT) (V-9y) (V- 0y,)
ie{1,2} i

- {(uVuT —pI) (VuT)T} - {ch;—ngoE + V!, Ve,
+ Vel (Vi) + Vel (Vo)
- 4V<P;¢V “P1 T 4VSOE'V : ‘PQin’Y

d [ uby; uZby; (ba;
el i bo; i 22t
- 3 fa () et (2)

i€{0,1,2}

2
= 3" 6 byby = by - (Hobs) (9.13.54)
ie{0,1,2} ¢

using Eq. (9.13.32). Here, H, matches the Hessian matrix of the mean flow
resistance fy with respect to the cross-sectional areas of the one-dimensional
branched Stokes flow field obtained in Eq. (1.3.26).
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Fig. 9.24: Numerical example of mean flow resistance minimization problem:
shape (k = 40).

9.13.5 Numerical Example

The results of mean flow resistance minimization for a two-dimensional Stokes
flow field around an isolated object are shown in Figs. 9.24 to 9.27. The
boundary condition of the state determination problem is assumed to be a
uniform flow field in the horizontal direction on the outer boundary and zero on
the boundary of the isolated object as shown in Fig. 9.24 (a). Moreover, with
respect to the boundary condition for domain variation, the outer boundary
was fixed (added in Qg of Eq. (9.1.1)). The programs were written using the
programming language FreeFEM (https://freefem.org/) [33] for the finite
element method. In the finite element analyses of the Stokes problem, triangular
elements of the second order with respect to the velocity and of the first order
with respect to the pressure were used. Also, in the finite element analyses of
the H' gradient method or the H' Newton method, the second-order triangular
elements were used. On the other hand, in the case using the H! Newton
method, the routine for the second-order method was started at kxy = 20. The
parameters (¢, in Eq. (9.10.1), cq in Eq. (9.9.3), kn, ca1 and cqp in Eq. (9.9.17),
¢, in Eq. (9.10.8) and the parameter (errelas) that controls the error level in the
adaptive mesh) affect the result. For a complete understanding of the conditions,
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i
i

(a) Streamline of initial shape (b) Streamline of optimal shape
(H' Newton method, k = 40)

Fig. 9.25: Numerical example of mean flow resistance minimization problem:
streamlines.

we suggest that the readers also examine the details of the programs.’

Figure 9.24 (b) to (e) show the shapes obtained by the four methods (H*
gradient method using g = g, + A1g; of the boundary integral type, H'
gradient method using g » = g, +A1g; of the domain integral type, H* Newton
method using hg and g o, and H' Newton method using gy, and g ). Figures
9.25 (a) and (b) illustrate the streamlines in the initial shape and the optimal
shape obtained by the H! Newton method, respectively. The streamlines are
defined as the contour lines of the flow function ¢ : Q (¢) — R when the flow
velocity u is given by (9 /dzy, —O0/dx1) .

The graphs in Fig. 9.26 illustrate the histories the of cost functions and the
gradients and Hessians of the object function fy on the search path with respect

to the iteration number £ and the search distance Zf;ol ’cpg(i)
foinit denotes the value of fy at the initial density. Also, ¢; is set as the integral
volume. The gradient of fj on the search path was calculated using the Lagrange
function . = %y + A\ f1 by <g$,cpg(k)> / Hgog(k)HX. The Hessian of fy on the

. In this figure,
X

2
search path was computed by hg {cpg(k),cpg(k)} /Hcpg(k)HX. In the case of the

2
2
was used to calculate the Hessian. The norm Hcpg(i) HX of the i-th search vector

is defined by Eq. (9.12.67). The computational times until & = 40 by PC
were 16.324, 43.628, 63.173, 81.039 sec by the H' gradient method of the
boundary integral type, the H! gradient method of the domain integral type,
the H! Newton method and the H! Newton method using the Hesse gradient,
respectively.

Regarding the computational results obtained from the above-mentioned
numerical illustrations, our findings were similar to those given in Sect. 9.12.5.
The graphs in Fig. 9.26 (a) show that the convergence speed with respect to

Newton method using the Hesse gradient, the formula <gH0, <pg(k)> /

5See Electronic supplementary material.
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Fig. 9.26: Numerical example of mean flow resistance minimization problem:
cost functions, their gradients and Hessians on the search path (g : H' gradient
method using g, go: H' gradient method using g, ho,g4: H' Newton
method, gyo,9¢: H' Newton method using Hesse gradient).
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Fig. 9.27: Numerical example of mean flow resistance minimization problem:
distance H¢(,€) —qﬁ*H from an approximate minimum point ¢* (g: the
b'e

gradient method, hg,g: the Newton method, gyg,h1,9¢: the Newton
method using the Hesse gradient).

the iteration number k is faster when using the H'! Newton method than when
employing the H' gradient method. However, we emphasize that cq; and cqq
in Eq. (9.9.17) were actually replaced with smaller values (the step size was
enlarged) within the area where numerical instability did not happen when
the H! Newton method started, and it seems that the convergence speed was
improved due to the increased in the step size. Moreover, the aspect around the
minimum point can be observed in Fig. 9.26 (d) and (f). From these graphs,
based on fact that the Hessian of fy on the search path is positive valued, we
infer that the point of convergence is a local minimum point.

In addition, Fig. 9.27 (a) shows the graphs of the distance Hd)(k) —¢* N of

the k-th approximate ¢ ;) obtained by the four methods to the approximate
minimum point ¢* with respect to the iteration number k. The approximate
minimum point ¢* is substituted by the numerical solution of ¢ when the
iteration time is taken larger than the given value in the H! Newton method.
From this figure, it can easily be observed that the convergence orders for
the results obtained via the H' Newton methods are higher than the first
order. However, from Fig. 9.27 (b), which shows the plot of the k-th distance

Hd)(k) - " HX with respect to the (k — 1)-th distance, it can be observed easily

that the convergence order of the H' Newton method is less than the second
order but is definitely more than the first order. The reason behind this result
is considered as the same as that stated at the end of Sect. 9.12.5.
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9.14 Summary

In Chap. 9, a shape optimization problem of domain variation type was
constructed with respect to the domain on which a boundary value problem
of a partial differential equation is defined and its solution looked at in detail.
The key points are as below:

(1)

In a shape optimization problem of domain variation type, the design
variable is a function defined on an initial domain and represents the
displacement of each of the points from the reference domain to the new
domain after variation (Sect. 9.1). The linear space X and the admissible
set D of the design variable are defined by Eq. (9.1.1) and Eq. (9.1.3),
respectively. Furthermore, in Sect. 9.1.3, two notions of derivatives called
the shape derivative and partial shape derivative were introduced with
respect to a function and a functional defined on varying domains.

In Sect. 9.2, the formulae for the shape derivatives relating to the Jacobi
matrix of domain mapping were established. Using these formulae, it was
shown in Sect. 9.3 that the shape derivatives of functions and functionals
can be obtained and there corresponding forms were established. These
formulae, in addition, were used to define a variety of variation rules for
functions in Sect. 9.4.

In Sect. 9.6, considering a Poisson problem as a state determination
problem (Sect. 9.5), a shape optimization problem of domain variation
type was defined on X.

It was shown that the shape derivative of a cost function can be obtained
via the Lagrange multiplier method. In this case, an evaluation method
using the formulae based on the shape derivative of a function given in
Theorem 9.8.2 and evaluation method using the formulae based on the
shape derivative of a function stated in Theorem 9.8.6 can be considered.
However, these shape derivatives are not necessarily in the linear space
containing the admissible set for the design variables, as pointed out in
Remark 9.8.7.

In Sect. 9.9, an H! gradient method using the shape derivative of a cost
function was defined on the space X. The solutions of the H' gradient
method are contained in the admissible set (Theorem 9.9.6) excluding the
neighborhoods of singular points. Furthermore, in Sect. 9.9.2, it was
shown that if the second-order shape derivative of the cost function can
be calculated, it is also possible to obtain a descent direction for the cost
function using the H! Newton method.

In Sect. 9.10, it was shown that a solution to a shape optimization problem
of domain variation type with constraints can be constructed using the
same framework as the gradient method with respect to constrained
problems and Newton method with respect to constrained problems shown
in Chap. 3.
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(7) When the finite element method is used to solve a state determination
problem, the adjoint problem with respect to f; and the H! gradient
method, the order evaluation of the finite element solution with respect
to the search vector ¢, can be obtained (Theorem 9.11.5).

(8) In Sect. 9.12, the first and second order shape derivatives of some cost
functions associated with a mean compliance minimization problem of a
linear elastic body with domain measure constraint were established.

(9) In Sect. 9.13, the first and second-order shape derivatives of some cost
functions associated with a mean flow resistance minimization problem of
a Stokes flow field with domain measure constraint were established.

Formulations and solutions of certain topology optimization problems of
density variation type and shape optimization problems of domain variation
type were introduced in Chaps. 8 and 9, respectively. As concluding remarks,
we give a comparison of these problems below, detailing their advantages and
disadvantages.

In the case of the density variation type, the density defined on a fixed
domain bears advantages and disadvantages. An advantage is that clear
theoretical development could easily be carried out because it enters the
conventional framework of a typical function optimization problem. Moreover,
replacing the density of the design variable by other material parameters, various
problems except the topology optimization problem can be formulated. For
example, when we use a healthy rate of stiffness instead of the density, an
identification problem of damage in a linear elastic body can be constructed [88].
On the other hand, a disadvantage can be mentioned due to the need of some
additional scheme to determine the boundary of a continuum from the obtained
density.

In contrast, in the case of the domain variation type, it is necessary to
prepare various formulas to obtain the shape derivatives of cost functions.
This is primarily due to the fact that the domains where the associated state
determination problems were defined vary. Especially, when one calculates the
second-order derivative, it is not easy to notice that a correction term (refer to
Eq. (9.1.9) and Eq. (9.3.11)) proportional to the first-order shape derivative of
the cost function that was obtained with respect to the product of the second
variation vector and variation of the first perturbation vector. On the other
hand, it is possible to perturb a boundary of a continuum directly in actual
numerical analysis. Hence, it is superior in the sense that the shape can be
found correctly.

In actual shape optimization problems, it is hoped that a suitable method
could easily be chosen considering its desired features.

9.15 Practice Problems

9.1 Suppose condition (2) in Theorem 9.8.2 holds. Show that the second term
on the right-hand side of Eq. (9.8.9) giving g,, is in L™ (T (@) ;RY).
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In Problems 9.5.4 and 9.12.1, which were considered as state determination
problems in this chapter, a mixed Dirichlet—Neumann boundary condition
was assumed. However, in order to obtain the results in Theorem 9.8.2,
Hypothesis 9.5.3 (2) (8 < /3 when on mixed boundaries) has to be
satisfied with respect to the opening angle 5. If the mixed boundary
condition is replaced with a Robin condition, Hypothesis 9.5.3 (1) (8 <
27/3 when on boundaries of the same type) then becomes applicable.
Hence, if the extended Poisson problem taken up in Chap. 5 (Problem
5.1.3) is simplified by removing the terms unrelated to the boundary
conditions and replacing with a domain variation type, then we obtain
the following.

Problem 9.15.1 (Poisson problem of Robin type) Let ¢ € D and
con (@) : D — R and pr (¢p) : D — R be given functions fixed with the
material. Find u: Q (¢) — R which satisfies

—Au=0 in Q(¢),
Oyu + con (@) u = pr (¢p) on IQ2 ().

O

Here, choose Problem 9.15.1 as the state determination problem and let
the cost function be

fi (o, u) = / nri (@, u) dy (9.15.1)
oU )

for i € {0,1,...,m}, where ngr; (¢,u) is some function fixed with the
material. In this case, compute the shape derivative g, using the formulae
based on the shape derivative of a function. Moreover, state the condition
of the corner opening angle and the required regularities for csg, pr, 7Rri
and 7rj, in order to have a similar regularity result for g, in Theorem
9.8.2.

In a shape optimization problem of domain variation type examined in
this chapter, if there is a crack on 09 (¢) (opening angle § = 27), or
if there is a Dirichlet boundary and Neumann boundary on a smooth
boundary (opening angle § = 7), then Hypothesis 9.5.3 is not satisfied.
This would then imply that the assumption v € S in Theorem 9.8.2 is
also not satisfied and therefore, it is not clear that the shape derivative is
obtained as an element of X’. However, if the linear space of the design
variable (domain variation) is replaced with

X={¢eC" (D;R?) | ¢=0gaonQco},

it is possible to show that the shape derivative of the corresponding cost
function is a bounded linear functional with respect to this space. The
shape derivative can then be computed using a generalized J integral [5].
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Fig. 9.28: Path of boundary integral &,.

Here, let us go through the calculation of an interim result used in
obtaining the shape derivative. Suppose 2 (¢) is a two-dimensional
domain and x¢ is the tip of a crack (opening angle Sc = 27) and of
an interior point on the homogeneous Dirichlet boundary or homogeneous
Neumann boundary. Moreover, suppose xy, as shown in Fig. 9.28; is a
point on a smooth boundary and a boundary between the Dirichlet and
Neumann boundaries (opening angle Sy = 7). In this case, think about
obtaining the shape derivative of a cost function at ¢ and xy; with the
corresponding state determination problem defined as follows.

Problem 9.15.2 (Poisson problem of domain variation type)
Let ¢ € D and b(¢) be a given function fixed with the material. Find
u: Q(¢) — R which satisfies

—Au=b(¢) in (),
O,u=0 onDy(¢),
u=0 onIp(¢)

Here, we replace the cost function of Eq. (9.6.1) with
i@ = [ G@ude-c
Q(e)

and assume, for simplicity, that ¢; is not a function of Vu. The shape
derivative of f; is computed as

(g;,p) = —Zu (0Q2(9), p,u) [vi] + (gics ) + (Gints ) + (Gir> )

using the & integral defined in a generalized J integral [5], where

— 2 (090(9) , o, u) [vi]

:/ {(VUVUI)V(P
9Q(¢)

= 0,uVv; - — 0,v;Vu - p}dy, (9.15.2)
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Bj
(9ij ) = lim —/O {(Vu- Vo) v —d,uVu; ¢

e—0

— v Vu - pledd, (9.15.3)

(Gir> ) =/ bviV"Pd7+/ (Gip -+ GV - ) dz,
Q) Qo)
(9.15.4)

for 5 € {C,M}, and Sc = 27 and S = m with respect to. Here,
Eq. (9.15.3) is the shape derivative of f; with respect to the variation
of the singular point. u and v; are given by

u(r,0) = kjr”/Bf cos 519 + UR, (9.15.5)
J

vi (r,0) = Lir™" cos ﬂlg +vir (9.15.6)
J

using (r,0) coordinate with «; as the origin with respect to j € {C,M}
as seen in Section 5.3. Here, k; and [l;; are constants and ur and v;r
are elements of H?(D;R). In this case, substitute Eq. (9.15.5) and
Eq. (9.15.6) into Eq. (9.15.3) and obtain g,c and g,pr-
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