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Abstract

Shape optimization problems are optimal control problems where the control is the domain, the state is the solution of a partial differential equation on that domain. We consider
a model problem, where the variable part of the boundary of the domain is described as a graph of a sufficiently regular function. First of all, the existence of at least one globally
optimal solution is being shown. In order to solve the problem numerically, it is being discretized using piecewise linear finite elements for the state and piecewise polynomials for
the control. A priori error estimates for the control error are also derived and checked numerically. The implementation is done in C* 7.

The Problem

We consider the following problem
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subject to

—Au+u=f in(,
u=0 onl,=0Q,
Q,={(r,y) e RxR|z€(0,1), y € (¢(x), 1)}
Q“d — {q c H&((O,l)) ﬂH2((O, 1))‘ q <1—¢ for a given € > 0}

(1)

i.e. we search for a control ¢ € Q such that the corresponding state u = u(q),
defined as the weak solution of (1), is as close as possible to a given desired state
ug € C*1(Q,). The constant a > 0 is a parameter that regularizes the solution and
even ensures that IP has a solution. The existence of an optimal solution (q,u) can be
shown by standard arguments. Although the functional J is convex, the assignment
q — u(q) is nonlinear, so the reduced cost functional j(q) = J(q,u(q)) need not be
convex, hence the optimal solution (G, %) need not be unique.

Discretization
In order to solve P numerically one has to discretize the control as well as the state.

Discretization of the Control
We discretize the control as piecewise polynomials of degree at most 3, so

s € di = {qg € Qad‘ qg\li - Pg(IZ)VZ - {1,,N}}

for a given subdivision of [0,1] = I,U. ..Uy with o = max; |I;| being a discretization
parameter. The partially discretized problem now reads as

P min 7j
7 QUEdi] (qa)

Discretization of the State

We first choose a reference domain Qg = (0,1)? and just discretize the transported
solution wo T, € Hy (). Take a family of triangulations (7T3,),-, of Q satisfying the
"usual” regularity assumptions and define the space of the discrete test functions as

Vi = {v" € H}(Q)| v"|, € PI(K)VK € T;,}
The fully discretized problem now reads as

Ps.p min Jn(qe) = J (qm u' o Tq_gl)
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subject to

(2) Vu"A, V"4 u 2y, de =
QO Q0

foT, 2"y, dv V" eV,

where the coefficients of A, depend on ¢, in a nonlinear way. One should also remark
that (2) is just a transportation of (1) onto the domain €.

It is possible to show that [P, as well as [P, ;, have at least one globally optimal solution,
but they can be far from any solution of IP. However, under some assumptions it can
be shown that for each optimal control § of P there exists a sequence (ﬁmh) f
local optimal solutions of P, with

o,h>0 °

(3) H@ - %,hHHrz((O,l)) — 0 foro,h — 0

Computation of the Derivative ;'

Lemma 1. The derivative of j(q) is given as

1 1
(—(u —ug)* + Ohu - 8n2> AVysqsm) da + oz/ q" - 0q¢" dx
0

7'(q)(6q) = / 5

Fq
where the adjoint state z € Hy(Q),) solves the adjoint equation

—Az+z=u—ugmmQy, z=0o0nl,

T
and the vector field Vs, = (O, (1—1y) 1%&) defines a transformation from €2,

to Qq+§q-

By exploiting the first-order optimality conditions

7'(@)(0q) =0 Voq € C5°((0,1))

(we assume that the constraint § < 1 — Z is nonactive) one can show

Theorem 2. For any optimal solution of P it holds the improved reqularity

(7.7) € H'((0,1)) x H*(Q)

A Priori Error Estimates and Numerical Results

For a sequence as given in (3) one can show that

Theorem 3. There exist ci,co > 0 independent of o, h with

Hq o GU’hHHQ((O,l)) < Ct- 0'2 +cy - h

The problem has been implemented in the C**-Libraries RODOBO/GASCOIGNE,
where it has been solved by applying a Newton method to the reduced problem P, j,.
The following table shows that the number of iterations is basically mesh-independent

. h 16°F 3271 6471 1281 25671
1071 3 3 3 3 3
20! 3 6 4 4 3
301 - 4 4 4 5

For o we observed, as predicted, an error of (’)(02), whereas for the error in h we even
observed a higher convergence of order h%/2.
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