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Notation

Domains and sets

N

R

Rn
Rmxn
Q

Q

o2

CO,l

set of all positive integers

set of all real numbers

Euclidian space of dimension n

space of real matrices with m rows and n columns

bounded domain in R"”

closure of 2

boundary of 2

system of bounded domains with Lipschitz continuous bound-
aries

Spaces of functions

C*(A, B)

functions defined in A, taking values in B, continuously dif-
ferentiable in the Fréchet sense up to order £k € N U {0, 00}
(CF(A) == C*(A,R))

functions whose derivatives up to order k are continuous in
Q, ke NU{0,00} (C(Q) :=C(Q))

functions from C*(€2) vanishing in the vicinity of 9Q
Lipschitz continuous functions in Q

Lebesgue integrable functions in €2, p € [1, 00]

functions whose derivatives (in the sense of distributions) up
to order k € {0} UN are in LP(2)

functions from W*?(Q) whose derivatives in the sense of

traces up to order (k — 1) are equal to zero on 02



X

Convergences
— in X convergence in the norm of a normed space X (strong conver-
gence)
— in X weak convergence in a normed linear space X
= in X uniform convergence of a sequence of continuous functions in

X

Linear algebra

w? y?v

.CUT

A B
AT
Afl
I

Mappings

A: X —-Y
A1

R(A)

fog (also f(g))
Tr f

column vectors in R"
transpose of x
matrices in R™*"
transpose of A
inverse of A

identity matrix

A maps space X to space Y

inverse of A

range of A: X — Y ie. {A(x); z € X}
composite function

trace of f

Differential calculus

of(x) 0*f(x)

Ox; ’ Oz;0x;

of of
ov’ OT
Vf

div f
curl f

first and second order generalized derivatives, respectively, of
f:R*"—= R

normal and tangential derivatives, respectively, of f on 02
gradient of f

divergence of f

T
rotation of f: R? — R, i.e. <‘9_f _ﬂ>

Oxo’ oxq



Norms and scalar products

norm in a normed space X

|- |x seminorm in a normed space X

f-g scalar product of two vectors or vector-valued functions, i.e.

f®g tensor product of two vectors, i.e. (f ® g)i; := fig;

fRsg symmetrized tensor product, i.e. 3(f®g+g® f)

A:B scalar product of two matrices or matrix-valued functions, i.e.
> iimr AijBij

|A matrix norm of A, i.e. VA:A

(f,9)a scalar product in LQ(Q) or, more generally, fQ fgdx if fg €
LY ()

|- llp.e norm in L?(QQ)

|- lkp0 norm in WHP((2)

Miscellaneous

i Kronecker symbol

v unit outward normal vector to 02

T unit tangent vector to 02



Introduction and derivation of
the model

For many years paper belongs to the most used everyday tools. About 19
centuries ago ancient Chinese developed the paper manufacturing technique
using the bark and hemp. Since that time many improvements have been
made in order to reduce the costs and enhance the quality, production speed
and environmental compatibility. Today paper production presents a com-
plex process.

Recently the paper machine technology has been achieved mostly through
the experimental work in pilot plants. With increasing speeds and sophisti-
cated machines this approach has become too expensive and time-consuming
so that more effective methods must be used to bring further development.
One of such methods is mathematical modelling in the framework of contin-
uum mechanics resulting in the numerical simulations for a proposed model.
The experimental research is still needed to verify the simulated results.

The first component in the paper making process is the headbox which
is located at the wet end of a paper machine. The headbox shape and the
fluid flow phenomena taking place there largely determine the quality of the
produced paper. The first flow passage in the headbox is a dividing manifold,
called the header. It is designed to distribute the fibre suspension on the wire
so that the produced paper has an optimal basis weight and fibre orientation
across the whole width of a paper machine. The aim of this work is to find
an optimal shape for the back wall of the header so that the outlet flow rate
distribution from the headbox results in an optimal paper quality.

The paper making pulp (also called the fibre suspension, furnish or stock)
is a mixture of wood fibres, water, filler clays and various chemicals at con-
centration of 1% solids to 99 % water by weight. In the large-scale simulation
it seems reasonable to model this complex mixture as a single continuum,
with the fluid being an incompressible liquid described by the Navier—Stokes
equations

pu; + pdiv(iu @ u) = —Vq + div (ueD(u)) + pf, div u=0, (1)
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where u, q, p, 11o, f are the velocity, the pressure, the density, the viscosity
and the body force (e.g. gravity). The symbol

D(u) = = (Vu + (Vu)")

N | —

means the symmetric part of the gradient of u and |D(w)| is its norm.

The turbulence character of the flow in the header is a desirable phe-
nomenon in the paper making process. Typically, the input Reynolds num-
ber defined as Re = i—‘g, where V' denotes the magnitude of the input velocity
and ¢ is the diameter of the input channel, is about 10°. In the modelling
of turbulence, the velocity field u is usually decomposed into the sum of the
average velocity v and its fluctuation v’. Averaging of (1) then leads to the
system

pv i+ pdiv(v ®v) = —Vp +div (uD(v) + R) + pf, divo=0, (2)

where R denotes the so-called Reynolds tensor given as the average of —v' ® v'.
Since the flow in the header is steady and it is expected that the geometry
of the domain changes only in the part of the boundary, we use a classical
algebraic model, where

R = pi2,,[D(v)|D(v) (3)

with experimentally determined mixing length Z%W, specified later. Note that

inserting (3) into (2) yields a closed system for unknowns v and p.
Setting 1 = pl, , and

T (p, D(v)) = —pl+ (o + p [D(w)]) D(v) (4)

we obtain the model appearing also in non-Newtonian fluid mechanics. The
models where the Cauchy stress T(p, D(v)) takes the form

T(p, D(v)) = —pl + v (|D(v)[) D(v) (5)

represent a class of non-Newtonian fluids called the fluids with shear-dependent
viscosity. Since in the case (4) the viscosity increases with increasing shear
rate (in a simple shear flow), (4) is a model for fluids that have the ability to
shear thicken, see [20, 17, 16] for more details on non-Newtonian fluids and
their mathematical analysis.

On Figure 1 the geometry of the header is shown. The inlet is on the
left and the so-called recirculation on the right hand side. Typically about
10 % of the fluid flows out through the recirculation. The main outlet is
performed by a number (usually several hundreds or thousands) of small



xiii

Figure 1: The header.

tubes. This fact presents a difficulty in the numerical simulation and thus
the complicated geometry of the tube bank is replaced by an effective medium
using the homogenization technique. It introduces a nonstandard boundary
condition of the form

Tv-v =olu,|v, (6)

where T, v, v,, o are the stress tensor, the unit outer normal vector, the
normal component of the velocity and the coefficient of suction, respectively.

This work was motivated by some previous papers: The fluid flow model
which is used here has been derived and studied numerically in [10]. The
shape optimization problem has also been solved numerically and the results
are presented in [11], see also [12]. Both fluid flow model and shape optimiza-
tion problem have been studied there formally without establishing existence
results. Therefore our primary goal is to give the theoretical analysis of the
flow equations and of the whole optimization problem.

The text is organized as follows. In Chapter 1 we present the fluid flow
model and analyze the existence of a solution. The existence proof is based
on appropriate energy estimates and the Galerkin method. A shape opti-
mization problem is then formulated in Chapter 2 and the existence of an
optimal shape is established. The continuous dependence of solutions to state
problems with respect to shape variations is the most important result of this
part. An approximation of the fluid flow model and of the shape optimiza-
tion problem is studied in Chapter 3 and 4, respectively. Finally, Chapter 5
describes an implementation and example numerical computations.



Part 1

Existence analysis of the
continuous problem



Chapter 1

Steady flow of a
non-Newtonian fluid

In the introduction we have shown that the fluid flow model used for the
modelling of the pulp is very similar to the one of non-Newtonian fluids
with shear-dependent viscosity. Hence the methods used in this chapter for
the existence analysis come from the mathematical theory of non-Newtonian
fluids. However the turbulence model makes the situation more involved,
requiring special function spaces to be introduced.

At the beginning we make some simplifications:

(i) the fluid motion in the header will be assumed to be stationary;
(ii) the flow is almost negligible in the vertical direction.

Thus we will restrict ourselves to a plane geometry given by the horizontal
cut of the real 3D header. Since the gravity is perpendicular to the plane,
the body force vanishes. First we specify the geometry of the problem.

1.1 Description of admissible domains

Let Ly, Lo, L3 > 0, ez > Hi > Hy > in > 0, 7 > 0 be given and suppose
that a € U4, where

Z/{ad = {a c Co’l([o, L]), Qlmin S (0% S AUmaxs

Oé‘[ole] = Hl, Oé\[LH—Lz,L] = HQ, |Cl{,| S Y a.e. in [O,L]} (11)
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)

Qo Q(a)

Figure 1.2: Domains: 2y, Q(«) and Q.

Here L = Ly + Ly + L3. With any function a € U,4 we associate the domain
Q(a), see Fig. 1.1:

Qa) = {zc = (z1,72) ER*}0< 2 < L,0< 29 < a(xl)} (1.2)

and introduce the system of admissible domains

Oz{Q; dJael,y: Q:Q(a)}.

Further we will need the domains € = (0, L) x (0, ¥maz) and Qo = ((0, Ly) %
(0, H1)) U ((0, L) % (0, min)) U ((L1 + Lo, L) x (0, Hy)), see Fig. 1.2. Notice
thatQOCQCfAlforallQEC’).

Clearly Q(a) € C%! for all @ € U,y. We will denote the parts of the

boundary 90€Q(«) as follows (see Fig. 1.1):

I'p = Jxe€da),ry=0or xlzL}

T = da€00(a);Li <oy < Ly+ Loyas = o}

I, = qxeeda);Ly <xy <L+ Ly, xo :a(:vl)}
Ly = 0Qa)\ (TpUTe UT,).

The components I'p, I'y,: and I'y are fixed for every o € Upgq.
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1.2 Classical formulation of the state prob-
lem

The fluid motion in Q(«a) is described by the generalised Navier—Stokes sys-

tem
—div T(p,D(v)) + ,Odlv(vd(ivz Z 8 } in Q(a). (1.3)

Here v means the velocity, p the pressure, p is the density of the fluid and
the stress tensor T is defined by the following formulae:

T(p, D(v)) = —pll + 2u(|D(v)[)D(v),
p(ID()]) = po + 1 (ID(V)]) = 0 + ol o[D(w)],

where 19 > 0 is a constant laminar viscosity and p;(|D(v)|) stands for a
turbulent viscosity. The function [, , represents a mixing length in the al-
gebraic model of turbulence and it has the following form (see [11] for more
details):

bn.o(@) = %oz(xl) <0.14 —0.08 (1 - Qda(‘”))Q 0.06 (1 B 2da(w))4> |

a(zy) a(z1)

where dy(x) = min {xs, a(z1) — 22}, € Q). In Figure 1.3, [, is de-
picted (for a particular choice of a € Uyy).
The equations are completed by the following boundary conditions:

v = 0 onI'yUT,,
v = vp on I'p,
v-Tr=v3 = 0 on 'y, (1.4)
Toe :=Tv-v = —o|vs|vy on Lyy,

where v, 7 stands for the unit normal, tangential vector to 'y, respectively
and o > 0 is a given suction coefficient. The condition (1.4), originates in
the homogenization of a complex geometry that is placed on I'yy (for more
details we refer to [10]).

By a classical solution we mean any velocity field v € (C*(Q(«)))? N
(C*(Q(a)))? and a pressure p € C*(Q(a))NC(Q(a)) satisfying (1.3) and (1.4).

1.3 Weak formulation of the state problem

Throughout the paper we assume that there exists a function vy € (W13(Qg))?,
which satisfies the Dirichlet boundary conditions in the sense of traces, i.e.

’UO|FD - UDJ 'volaﬂo\(FDUFout) = 07 UO ' T|Fout = 0
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cooooo00
OO
FROULWHROCTIOY

01 2 3 4 5 6 7 8 9

Figure 1.3: Contours of the mixing length [,, o for a linear in [1,9].

and, in addition, divwy = 0 in Qy. We extend vy by zero on Q \ Q so
that vy € (W3(Q))? and divwvg = 0 in  (the extended function vy will be
denoted by the same symbol). Note that such vy is independent of « € Upg.

1.3.1 Function spaces

For any a € U,q we denote

Vo(a) = {0 = (p1,¢2) € CF(Q(a)) x C*(Qa));
dist(supp(ps2), 02(a) \ Toye) > O}

and define the spaces for the velocity
-l

W(a) = (C=(Q(e)?* (1.5)

IR

Wo(a) = Vo(a) (1.7)
where the closure is taken in the norm

[vfla = MMm@+M@MWMMﬁM?WM%>
2 .
= vlheow + (7m0 [[MaD(@)il; ) + 1 divollsec),
My@) = (Ina(@)*’, z € Q(a).
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Finally, let
W, (a) = {v € W(a); v—vo € Wy(a)}.

We say that v € W () satisfies the stable boundary conditions (1.4), , in
the weak sense iff v € Wy, ().

Remark 1.1. It is very easy to verify that the norms || - || and | - ||1,2,0(a) +
| Ma|D()||ls,00) + || div |30 are equivalent in W (c).

Remark 1.2. Due to the Friedrichs inequality, the seminorm
v]a == [[VVll200) + [[MaD(v)]|s.06) + [ div o]l
is a norm in Wy(a), which is equivalent with ||v||,.

Further properties of the spaces W(«) and Wy(«a) such as reflexivity and
separability are studied in Appendix B.3.
Remark 1.3. Since M, = 0 on 9Q(a) \ I'p, it can be extended by zero on

Q\ Q(a). The resulting function, which is continuous in Q and which will
be used in the next analysis, will be denoted by M,. The same convention of
notation will hold for the function I, ..

The following lemma is needed in order to prove a useful relation between
the functions o € Uyq and Iy, .

Lemma 1.1. Let (Xy,p1), (X2, p2), (X3, p3) be metric spaces and consider
functions f, : X1 — Xo, n €N, f: Xy — Xy, g: Xo — X3 such that g is

uniformly continuous in Xs, i.e.

Vo >03n>0: pa(yr,y2) <n = ps(g(v1), 9(y2)) <9,

and
Then
gofan=gofinX.

Proof. Choose § > 0. Then there exists 7 > 0 such that for every y;,ys € Xo,
p2(y17 92) <,
p3(g(y1), 9(y2)) < 6.

Further there exists ng € N such that for every x € X; and n > ng it holds:

p2(fu(), f(2)) <,

from which the lemma follows. O
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Now we present some important properties of the weight function M,,
which will be used in the further analysis.

Lemma 1.2. (Some properties of M, o € Uyy)
(i) M, is continuous in Q(a), positive in Q(a);

(i) If ooy = @ in [0, L] then M, = M, in 6;
2
(11i) M, =13, i.e. there exist positive numbers [y, o such that

2 2
Bird < My < Bord in Q(a),

where rq(x) = dist(z,0Q(a) \ I'p). In addition, B, and [y do not
depend on o € U,y.

Proof. We drop (i) as an easy exercise. Note that M, =0 on 9Q\ I'p.
(ii) Let us define the function l,,, by the formulae

Ln() := %ml (0.14 — 0.08d*(z) — 0.06d*(x))

i) = (1 ~ 2min{ay, a1 — x2}> |

X1

T € [Wmins Umaz) X [0, Qmaz]. Then, since 1, is continuous in [min, Omaz] X
[0, Qnaz), it is uniformly continuous as well. Moreover

lna(@) = ln(a(z1), 2) Yoo € Uyg.
From this and Lemma 1.1 it follows that

leﬁan = l~m7a in 5

(iii) Using that 0 < (2dE’( ))> <1, xz € Q(«) and the inequality

0.14¢ < (0.14 — 0.08 (1 — t)* = 0.06 (1 — t)*) < 0.4t Vt € [0, 1]
we obtain the following estimate:
0.14d, () < lpo(x) < 0.4dy(x), = € Q). (1.8)
From the definition of Q(«), a € Uyq it follows that
ro(@) < da(@) < V/1+7%ra(z), € Q(a),
which together with (1.8) yields (iii), where the constants are 3, :=
0.143. 4, ;=< 1+ry)g 0
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Definition 1.1. Define the operator A, : W(«a) — (W(a})* by the formula
(Ay(v),w), = 2p/ M3 |D(v)|D(v) : D(w); v,w € W(a).
Q(a)

Here (-,")o denotes the duality pairing between (W (a))™ and W ().

The fact that A,(v) € (W(a))", v € W(a), follows from Holder’s inequality
(see Appendix B).

Convention. In what follows we will use the Finstein summation conven-
tion, i.e. a;b; == 1, a;b;
s de. aiby =), ab;.

Lemma 1.3. (Some properties of Ay, o € Uyg)
(i) Ay is monotone in W(a) in the following sense:
(Ag(v) — Ap(w), v —w), > C|M,D(v — 'w)||§Q Yo, w € W(a),
where C' > 0 s independent of a.
(ii) Aq is continuous in W(a).

Proof. (i) We use Lemma A.VI from Appendix A to show that the matrix
function S : A — |A[A is strongly monotone in R?*?  i.e.

3C >0: (S(A)—-SB)): (A—-B)>C|A—B?, VA, B € R**2

Indeed, the assumptions of Lemma A.VI are satisfied:

o S(0) =0y
0 :A=0
2
Dok = T 1AL 5 () = (D) ¢, thus S € CH(REE R,
Aiﬂg““ : otherwise
0 cA=0
dS(A) . _ . ' > 2 =
° i+ (BOB) (Alff‘)Q + |A||B|* ; otherwise } > |AlB[%, L. r=3.

Then we have:
(Ap(v) — Ag(w), v — w),
:m/ (S(MuD(v)) — S(MuD(w))) : (MD(v — w))
Q(a)

> C|MuD(v — w)|3 0.
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(ii) Let v, — v in W(a). Then also M,|D(v,)| — M,|D(v)| in L? (Q(a)).
We want to show that A,(v,) — A,(v) in (W («))". Indeed:

[(Aa(vy) — Aa(v), W),
/Q(]\)42 (ID(v,)|D(vy, — v) + (|D(vy)| — [D(v))D(v)) : D(w)

< HwHa (H'Un”aH'Un - vHa + HUHaHMa (|D('Un)| - “D('U)D ||3,Q(a)) — 0

<

holds for every w € W («a). Therefore

|Aa(vn) = Aa(V)|| W@y =  sup
(W(e)) weW (a)~{0} |w]|a

1.3.2 Definition of a weak solution

Now we are ready to give a weak formulation of the state problem. It can be
formally derived by multiplying the equations (1.3) by a smooth test function
@ € Vo(«) and integrating over {2(«) with the use of the Green theorem. The
scalar product in L?(Q(«a)) will be denoted by (-, ), in what follows.

Definition 1.2. A pair (v,p) € W(a) x L2(Qa)) is said to be a weak
solution of the state problem (P(«)) iff

(1) v € Wy, (a),
(i1) for every ¢ € Wy(a) it holds:

240(D(), () + ”@j%’ o+ (Aul), @)

+ 0 [|va|vaps — (p,divep)a =0,
Fouf,

(iii) for every ¢ € L2(Q(av)) it holds: (¥, divv), = 0.

Convention. In the following sections the existence of a weak solution to
(P(a)) on a fized domain Q(«), o € Upq will be analyzed. Thus for simplicity
of notation the letter o in the argument will be usually omitted (we will write
Q:=Q(a), W:=W(a), A:= A, () := (-,")a etc. in what follows).
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1.4 Existence of a weak solution

Recall that the function vg is now defined in the whole Q and it does not
depend on o € U,y. This fact will be used further in order to establish
estimates which are independent of o € Uq.

1.4.1 The main result

At the beginning of Section 1.4 we state the main existence theorem which
will be proved stepwise in the sequel.

Theorem 1.4. Let

o> (1.9)

N

Then
(1) for every a € Uy there exists at least one weak solution of (P(«a));

(ir) there exists a constant Cp = Cg(po, p, 0, ||[Voll35) > 0 such that for
any weak solution (v,p) of (P(a)), o € Uya, the following estimate
holds:

3
IVollza+ IMD()]l50 + lvalsr,, + 1P o < Ce. (1.10)

In addition the constant C'p does not depend on o € Uyy;

(iii) if (v,p') and (v,p*) are two weak solutions of (P()), a € Uyg, then
pt = p*. Moreover, for ||Vvgllyg small enough (independently of o €
Uya) there exists a unique weak solution.

Proof will be done as follows: In Section 1.4.2 we will solve a regularized
problem (P(«)?) using the Galerkin method and apriori estimates. In Section
1.4.3 we will show that solutions of (P(a)?) converge to a solution of the
original problem (P(a)) and in Section 1.4.4 we will discuss uniqueness of
the solution.

1.4.2 Regularized problem (P(«a)f)

Let us note that (P(«)) has the saddle-point structure. In particular, p
is the Lagrange multiplier of the incompressibility constraint dive = 0 in
(). This structure does not allow us to obtain apriori estimates of v and p
simultaneously, using them as test functions.

In general, there are at least two ways of solving saddle-point problems:
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1. Decoupling the system — one proves first the existence of v and then
"reconstructs” p.

2. Regularization (or penalization) — the incompressibility constraint is
perturbed by adding a small regularizing term such that the resulting
system can be solved and such that the additional term vanishes in the
limit passage.

Both approaches are more or less equivalent. However, the second one could
be sometimes useful for numerical realization.

We will use the second approach, using 5|p5\_% p° as the additional regu-
larizing term, where (v¢, p°) denotes a solution of the regularized system and
e > 0 is given. For some reasons, which will be explained in the proof of
apriori estimates, we have to add a term containing div v° to the momentum
equation as well. With this choice we obtain apriori estimate of p® in the
norm of L2 (). Moreover, we will show that p* can be expressed by means
of v° (see (1.44)) and thus eliminated from the system. As a consequence we
obtain the formulation with a penalty term for the constraint dive = 0 in
2, see (1.45).

Let € > 0 be given. We consider a regularized problem (P(«)®):

Find (v¥,p7) € W x L2(Q) such that
(i) v° € Wy,
(ii) for every ¢ € W it holds:

£

200 (D). D) + 05 515 ) + § (v o) (o — 1) )

(A e) + 0 [lufluse - 0 dive) =0, (111)

Fout

(iii) for every ¢ € L2(€) it holds:
e(, [p*72p%) + (¢, div v®) = 0. (1.12)

Remark 1.4. (P(«)?) represents a weak formulation of the problem

—div T(p*, D(v°)) + p(v® - V)v°® + §(divo®)(v® —vg) =0 | |
_1 . n §2
elp?| 2p® +dive® =0

with the same boundary conditions as in (1.4).

Existence of (v°,p°) solving (P(«)?) will be proved using the Galerkin
method.
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Apriori estimates

An apriori estimate is the keystone of the existence proof. It enables us to
prove solvability of the Galerkin system and then passing to the limit, also
of the original problem.

In the proof we will need the following useful inequalities:

lwllgo < Cr{g)|wli20, ¢ € [1,00), (1.13)
w120 < Crl Vw2, (1.14)
Ck[[Vwlz0 < [[D(w)]20, (1.15)

which hold for every w € W,,. In addition, C;(q), Cr, Cx > 0 are positive
constants independent of o € Uy,q. Indeed, let us denote for any ¢ € [1, 00)
the space

Wha(Q) = {u e (W(Q)2, Trulios o = o} . (1.16)

Extending w by zero on Q \ Q we see that the resulting function w belongs
to VVLQ((AZ), in which the imbedding, the Friedrichs and the Korn inequality,
respectively, hold with the corresponding constants.

The following lemma helps us to estimate the convective term and will
be used in the proof of apriori estimate.

Lemma 1.5. There exists a constant C. := C.(po, p, || Vvoll35) > 0, such
that for any w € W, it holds:

3 i CQ 1
. uosz”V"’”iﬂ + 3 IMID(w)] [, (1.17)

L0 <C,
’<w] Ox;’ "

where Cic is from (1.15). Moreover, if |[Vol| g is small enough then C, is
also small.

Proof. First let the domain Qs := Qs(«), § > 0 be defined by
Qs :={x € Q; dist(x,00\'p) >}

(see Figure 1.4). Notice that for § small enough €25 has the Lipschitz contin-
uous boundary and that

2\ Qs < G, (1.18)

where C7 > 0 is independent of 9 and « € U,4, as follows from the definition
of Z/lad.
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Qs

Figure 1.4: Geometry of €25 C €.

We write:

( aUOi ) / 8v0i 4 / (%ol-
]afﬂj ’ ON\Qs ]0:.17]- Qs ]8113']'

The first term on the right can be estimated as follows:

/ a Ozw
ON\Qs a '
< (C10) IV ool o CF(3)CHII Vw3 g, (1.19)

using the Hoélder inequality, (1.13)-(1.15) and (1.18). Let us fix § > 0 such
that

<1\ Q|2 Vwolls gllwlli o

2
(€18) Vol 5 CHEICE < M. (120
Then (1.19) becomes:
Ovg; ,u C?
| < MR v, (121)
0\Q5 Lj

Let I's := I'p N 082s. We claim that for every n > 0 there exists a constant
Cy := C3(n) > 0 independent of o € U,4 such that the inequality

[wlls0; < Ca (|wllar; + [D(w)llse;) + 0l Vw20 (1.22)

holds for every w € W,,,. The estimate (1.22) with a suitable choice of n will
be used to handle the second integral:

v,
/05 Wj—— o, w;
< IVvolly 6 (Co (lwllsr, + ID(w)]5.0,) + 1 Vwllz0)®
(wir, = vor, and Young’s ineq. )
< [[Vooll;63C5 (lvollsr, + ID(w)l[5.0,) + 30* [ Voolls gl Vel o
(trace theorem and Hélder’s ineq.)
< G| VoI5 4 +3C3 1V voll; 1M 2 [loc.0, | MD(w) 50,4317 [ Vool 5 Vw3 -

< [Vl gllwl; o,
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From (iii) of Lemma 1.2 we know that there is a constant 3; > 0 independent

of a € Uyq such that Mg, > (5 dist(-, 00\ FD)I?)Qa > 615§, thus

4
M 2]l soi0; < 82675
Therefore

[ L2 IV,
Qs jg‘rj '

S OgHV’Uo”gﬁ + 3022||V’00||3,§ﬁl_25_§2§ 5

Wl

+30%[Vooll; 5[ Vewll3 o
(Young’s ineq.)
6o 1
< (G5 436055 °0)[[Vvoll; g + S IIMD(w)f30
+30° Vool ol Ve (1.23)

Denoting C, := (C3 + 36C36;°6~*)[[Vwo|? 5, choosing 7 > 0 such that

Mo O%(
4p

3772HVUOH3,§ <

and using (1.21) we arrive at (1.17). Since ¢ depends on py and p, as seen
from (1.20), so does C..

Finally, let us assume that |[Vwg|[; g is small enough so that (1.20) holds
for 6 := 1. Then (1.23) reads:

B 1
wi| < (Cs +36C387°)[[Vwoll3 4 + §||MD(U7)||§,Q

+30°[[ Vool 50l Vwlls o, (1.24)

from which we see that C, = (Cs + 3602651_6)||va\|§(A2 can be arbitrarily

small, provided that [[Vvyl|; g is small enough.
To complete the proof, (1.22) has to be proven. Assume for contradiction
that 3n > 0 Vn € N Ja,, € Uyg Jw,, € Wy, () :

[wnll3.0500) > 2(ID(wn) s 0500) + 1wnllsr;) + 1l Vwall20@,)  (1.25)

and, additionally, ||w,||30,(a,) = 1. Due to compactness of Uy,q (see Lemma
2.1), we may assume without loss of generality that «,, = « € U,q. Then,
for n sufficiently large, we have |a,, — o < % from which the inclusions

Qs(ay,) C Q%(oz) C Qay)
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follow. Let Q' be an open set such that €' C Qs(a,) for all n.
From the above inclusions and (1.25) we easily obtain the estimates:

”wn||379’ < Hwn”&Qa(an) =1,

1
”D(wn)HQ,Q%(a) < HD('wn)HQ,Q(an) < van“ZQ(an) < 5

Now we use Korn’s inequality (B.3) (see Appendix B) and obtain:
1
lwnlli20,@ < CallD(wn)ll20, @ + |wallso) < Ca(1 + 5), (1.26)

with a fixed positive constant Cy. Thus there exists w € (W1’2(Qg (a)))? and
a subsequence of {w,} (denoted by the same index n) such that

w, — w weakly in Wl’z(Qg(a)), (1.27)
w,, — w strongly in L3(Q%(a)), (1.28)

as follows from the imbedding theorem. Since Q5(a) C Qs (), it also holds

[
3
that ||wy][3.05a) — [|w|l3,0s(a), meaning that

|lwlls,05) = 1. (1.29)

On the other hand, the inequality (1.25) yields that D(w,,) — 0 strongly
in L3(K) for every K C K C Qs(a), consequently D(w,,) — 0 a.e. in Qs(a).
This and the estimate (1.26) enable us to use the Vitali theorem A.V from
Appendix A to prove that D(w,) — 0 in L?**(Qs(a)) for any A € (0,1).
Therefore, using also (1.27), we have that D(w) = 0 a.e. in Qs(c). Similarly
we can show that Trw;, = 0, consequently w = 0 a.e. in Qs(«), which
contradicts to (1.29). O

Let us emphasize that the constant C, in (1.17) is independent of o € Uyq.
This fact will be used for establishing apriori estimates which are independent
of o € U,y,.

Theorem 1.6. Let
o>L (1.30)
2
Then there exists a constant Cp = Cg(po, p, 0, [[Vvoll35) > 0 independent

of € > 0 and o € Uyq such that for any solution (v°,p°) of (P(a)’) the
following apriori estimate holds:

3
V|30 + IMID(v®)[[150 + 0515 r,., + ellp’ll g = O (1.31)
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Proof. Let (v¢,p?) be a solution of (P(a)?). Choose ¢ := v°—wv, and ¢ := p°.
Then (1.12) and (1.11) give:

3
ellp’lls o = =", div o), (1.32)

£

ov; : € €
2010(D(v°), D(v" —v0)) + p(v5 5o, v =) + 5 ((div v°) (v° = w) ,v° — v0)
J

ox

+ (A(v%), 0" —wo) + 0 [ [u5]v; (v = vo2) + £][p7]

0=0, (133)
Fout

N N[

making use (1.32) and divwy = 0 in . Now we rearrange the terms in the
previous identity:

3
2410[ID(v%) I3 + 20 MID () [13.0 + oI5 15, +ellPlE
e Oy

= QuO(D(Ua),D(UO)) - p(v_] amj’

v — vg;) — g((div v°) (v° —vg),v° — vg)

+ (A(v°),vo) + o [ |v5|vsvee =1 E1 4+ ...+ E5. (1.34)

1—‘out
In the rest of the proof we will estimate the terms F1, ..., EF5. Holder’s and
Young’s inequality give:
|E1| < o[ D(v7) 3.0 + 1ol D(v0) 12,0 (1.35)
4 5 3 2 3
|Eal < 5o MID(w)][l50 + 52 MID(vo)]ll50. (1.36)
| Es| < 05[|v3 113, + Cosllvozll3 re (1.37)

where 05 > 0 is arbitrary and Cs, > 0 depends only on 05 and 0. Next we
rewrite Fs:

(%Oi aUOZ‘
€ € € € €

-~ v 7 S i) — ~ , U; — v i
h z; y U; Vo ) p(Uj z; (% ) p(U] z; 0 )

=: E21 -+ EQQ -+ E23. (138)
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Applying Green’s theorem to the first term we obtain:

P 0 2
E = —— |— € _ —
n= 5 [ (b - w)
(Green’s thm.)

:—B/ (ve-u)\'va—'vo|2+E(divvs(ve—vo),ve—vo)
2 Jan 2

P P
=5 /U§|U§ — vgo|* — B3 = 3 /U§ (5% = 205000 + [va]?) — E5 <
1—‘out 1—‘out
(Young’s ineq.)

< (1 + 60153 r,, + Csillvoellar,,, — B3 (1.39)

N

where §; > 0 is arbitrary and Cs, > 0 depends only on é; and p. Due to
Lemma 1.5 we have:

10Cx 1o e p .
|| < pCe+ == Vo750 + S M D7) I3 0. (1.40)

Finally we make use of imbedding and Friedrichs’ inequality in W'3(€) to
obtain:

| Bas| < pllvolls gl Voolls gllvllse < 6[IVY°l2g + CallVoolly  (1.41)

where 63 > 0 and Cj, > 0 depends only on 43 and p.
Altogether, (1.38), (1.39), (1.40) and (1.41) yield:

02
By + Byl < S 46053, + (63 + 5 K) VoI5

p :
+3IMD(v Mz + pCe + Cs,lvoall3r,,, + Col Voolly 5. (1.42)

Using the estimate of Fi, ..., E5 and putting all the terms containing v*®
from the right hand side of (1.34) to its left we obtain:

,uOCQ € €
(TK - 53) IV + Pl MDA B g

P 3
+ <0‘ - 5(]. + 61) - 55) vaug,rout + 6||p€“§,9

< terms containing solely vo < Cp. (1.43)

Here Cx stands for the constant of Korn’s inequality from (1.15). We also
use the fact that all terms on the right hand side can be collectively estimated
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by an expression Cg := Cg(po, p, 0, | Vvoll3 5). We choose 03 < ”020%, 91 and
05 in such a way that

55+g(1+(51)<0'

and fix them (here we used the assumption o > £). Hence we arrive at

(1.31). O

Remark 1.5. Let us comment on the assumption and the statement of The-
orem 1.6.

(i) The condition o > & can be possibly satisfied by adjusting the outflow
properties of the headbozx.

(i1) From the proof it can be easily seen that the right hand side of (1.43)
15 given by the sum

2
pCe+ 1o[D(vo) 5 + 3PIMD(vo)lll; 4 + (Co, + Co)ve2r,g
+ 053||V’Uo||§7§.

Using the fact that all the norms can be estimated by ||Vl g, the
constant C'g can be written in the form

CE(M(L P, 0, ||vv0||3,§) =

Cl(MO)HVUO\@@ + Ca(po, p, U)HV'UOH;Q + C:’»(P)HVUOH;Q

where C, Cy, C3 > 0 depend only on the indicated parameters, implying
that

tli)%L OE(MO? P50, t) =0.

This property will be used in the proof of uniqueness of the solution to

(P(a)).

(111) Let us recall once more that Cg is independent of € > 0 and o € Uyg.
This 1s important in order to be able to pass to the limit with respect to
these parameters.

Solvability of the Galerkin approximation of the regularized prob-
lem

Let us observe that from (1.12) one can express the approximate pressure:

£

1
p° = ——|divo®|div e, (1.44)
€
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Therefore p® can be eliminated from (P(«)) and the regularized velocity v*
is given by the equation

£

200(D(). D) + 05 510 ) + § (v o) (o — 1) )

1
+ (A(v°), ) + 0 [ |v5|v5e2 + §(| divv®|dive®,dive) = 0, Ve € W,
FOllt
(1.45)

Convention. In this subsection the parameter ¢ will be fized. Thus, for
simplicity of notation we will write v instead of v¢, p instead of p° etc. For
the same reason we also assume that 2ug = p = o = 1 in what follows.

Let {ws}:; be a dense set in W of linearly independent functions and
denote its finite-dimensional subspace

Ky = span{wl,...,wN}.

For every N = 1,2, ... we solve the Galerkin problem:
Find vN € W such that

O’UN—’U()GKN,
OVQOEKN
N 1

DY), D(p)) + (0 f;j;j o)+ 2 (dive) (0" o) o)

1
+ (A(vN), ) +/|u§|vévg02+ 6—2(|diva|diva,divcp) =0. (1.46)
Fout

Define a mapping Py : RV — R" as follows: For s =1,..., N, the s-th
component Py(d"), equals the left hand side of (1.46) with ¢ := w*® and

N
vV(z) = vo(z) + Y _dNw'(z), dV = (d),....dY).
r=1

Then the Galerkin problem is equivalent to:

Findd' €RN such that PN(EN) = 0. (1.47)

Next we show that this nonlinear algebraic system has a solution by using
Brouwer’s theorem (see Appendix A, Corollary A.III).
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Theorem 1.7. Under the assumptions of Theorem 1.6, system (1.47) has a
solution.

Proof. Clearly, the mapping Py is continuous. To prove the existence of a
solution to (1.47) we need to verify that there exists R > 0 such that

vdY ¢ RY |dV|=R: Py(d") -d" > 0.

Using the same technique as in the proof of the apriori estimate (1.31) we
obtain:

..
Pu(@)a > € (190" o + IMD@IIEa+ [108 + Flaive o)

out

= Cp(IVoollyg) = CIVYY 30 — Cr(lIVooll; 0)

where C' > 0 is independent of €. For ]dN | large enough the last term is
positive. Indeed:

Vo0 =

N N
= [Vwoll30+2) dY(Vue, V') + > dNdY (Vw', Vw?)
r=1 r,s=1
N
> ||Vuollz0 + 2 denv(Vvo, Vw") + BldY > = o as |dV| — .

r=1

Here we used the fact that the Gramm matrix of the linearly independent
system {w®}Y , is positive definite with a constant 3 > 0.

From Appendix A, Corollary A.III the existence of d’ e RrRY solving
(1.47) follows. O

Limit passage N — oo

Theorem 1.8. Let the assumptions of Theorem 1.6 hold. Then for every
@ € Uyg and € > 0 problem (P(a)®) has a solution.

Proof. Following the proof of Theorem 1.6, one can show that every solution
v of the Galerkin system satisfies the estimate

L.
Vo 5a + IMD@Y)[50 + 10" Er,, + Sl dive®|5e < Cs (148)
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where Cg is independent of € > 0, o € U,; and N. For any w € W denote
d(v") := %|diveY|dive". Using this notation, there exist weak limits
vi=v € (W'2(Q)2 Ae W* and d € L2(Q) such that

v — v in (WH(Q))? (1.49)
A(v™) = Ain W*, (1.50)
d(v™) = din L2(Q) (1.51)

as N — oo (here and later we consider a subsequence of {v"V}, denoted by
the same symbol). Next we show that v € W,,. By virtue of the compact
imbedding of W12(Q) into L(Q) and L4(d1), q € [1,c0) we have:

v — v in (L9(Q))? and in (L9(09))?, N — oo. (1.52)
We now show that
MD(vY) = MD(v) in (L*(Q))***, N — cc. (1.53)

Indeed, from (1.48) it follows that MD(v") converges weakly to some A in
(L3(9))2*2. It means that for any B € (L2 (Q))2*2

AmeyBHLAm.

However for B € (L*(€))**? we have:

AMWﬂyBHAMMM%,

as follows from (1.49) and the fact that M € L>*(Q). Since (L*(Q2))**? is
dense in (L3(€2))><2, it follows that A = MD(v) € (L3(Q))?*2. Therefore
v € Wy,

Let ¢ € K; where J € N is fixed. Then, using (1.49)-(1.52), one can pass
to the limit in the Galerkin system so that

(D). Bl) + (1) + 5 ({div o) (v =) 0

+ <Z, QO> + |U2|U2()02 + (87 div (P> =0. (154)
1_‘out

Consequently, (1.54) holds for any ¢ € Wj. It remains to prove that

(A, @) + (d,div ) = (A(v), @) + (d(v), div ).
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We use the monotonicity of the mappings A and d introduced in Definition 1.1
and (1.51). Let ¢ € W. Then

0 < (A@Y) = Ap),v" — ) + (d(v™) = d(p), div(v" — )

N
N0 ,va—UOi)—%((div vN) (’UN — vo) ,vN—vo)

= —(]D)(vN)’ ]D(’UN—'U()))—<Uj oz,
- F\vév|vév(vév — vg2) + (A(WY),v0 — @) + (d(v"), div(vy — )
— (Ap), v — @) — (d(p), div(v" — p)), (1.55)

making use of (1.46). Letting N — oo and using lower semicontinuity of
|ID(vY)]|2.0 and continuity of the remaining terms we obtain:

0 < —(D(v),D(v —vg)) — (ng—;}é,vi — Vi) — %((divv) (v —vy),v —vy)

- F|U2\U2(U2 — v02) + (A, v — ) + (d, div(vy — )
— (A(p),v — ) — (d(y),div(v — ¢)). (1.56)
From (1.54) and (1.56) we arrive at the inequality
0 < (A= A(p),v — @) + (d = d(p),div(v — p)), (1.57)

which holds for any ¢ € W. We now use the so-called Minty trick. Instead
of ¢ we insert into (1.57) a function v £+ A, where A > 0, ¢ € W

0 < (A—A(v £ \P), FAP) + (d — d(v £ Mp), div(FAp)). (1.58)
Dividing this inequality by A we obtain for A — 0+:
0<% ((A—Aw),9) + (d— d(v),div(y))), (1.59)
making use of continuity of A and d. Thus
(A, @) + (d,div ) = (A(v), ) + (d(v), div ) Yep € W,

Inserting this into (1.54) we arrive at (1.45). Finally we define p := —d(v)
and conclude that (v°, p%) := (v, p) is a solution of (P(a)F). O



1.4 Existence of a weak solution 23

Uniform estimate of the pressure

Until now we know that the regularized pressure p® admits the estimate (see
(1.31))

ellp°ll

N[O W

0 <Cr.

The aim of this subsection is to obtain a similar estimate of p®, but indepen-
dent of ¢, i.e. to prove that there exists a constant C}, > 0 independent of ¢
and o € U,y such that

Ip°5.0 < Cp.

If Dirichlet b.c. were prescribed on the whole 02, one could construct a spe-
cial test function ¢® which satisfies:

(i) ¢ € (" (Q))*,
(ii) div® = [p*|~2p7,
(iii) [|¢°]l13.0 < Caivl[p®]|3 where Cgiy > 0 is independent of ¢,

(see Appendix B, Theorem B.VI). If such test function existed then inserting
° into (1.11) we would obtain:

3 1
15713 < Clle s < CCallr I3

This approach however automatically gives:

/\pal‘ép%/divsf:/ ¢ v=0.
Q Q o0

In our case there is no reason to expect that the mean-value of | p“:]’% p° over
Q) is zero. The situation is here more involved due to the outflow boundary
condition. In what follows we will use a modification of this idea.

Let us refer to Section B.2 in Appendix B for the fundamental results
concerning the divergence equation (ii).

Theorem 1.9. There exists a constant Cq, > 0 such that for any ¢ > 0
there exists ¢° € (W13(Q))? which satisfies

(i) dive® = [p°|2p° a.e. in Q,
(it) Tr® =0 on 02\ Ty,

(11i) Tr¢5 =0 on Tyy,
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1
() [1#° .0 < CallP*ll3 o-

Proof. We will use Corollary B.3 from Appendix B. All we need is to find a
function A° € (WH3(Q2))? such that Tr.A° = 0 on 9 \ Ty, Tr A5 = 0 on

1

Pout, [ A[1a0 < Cllp7[13 , and

1,
@z/wwp (1.60)
1—‘out Q

Having such A° at our disposal, we can immediately use Corollary B.3 to

obtain ¢°. Tt is easy to construct such .A°. Indeed: We choose & € (C*(Q))?
such that

(i) & =0in Q,
(H) supp 52 N os2 C I‘outa
(iii) [, &=1

Finally we define A°® := (fQ !pel’%pg) 3 -

We are ready to prove the uniform apriori estimate for pressure.

Theorem 1.10. Let the assumptions of Theorem 1.6 be satisfied. Then there
exists a constant Cy, == Cp(po, p, 0, [[Voll55) > 0 independent of € > 0 such
that for any solution (v, p°) of (P(a)%) it holds:

I°ll30 < C,. (1.61)

Proof. We use ¢° from Theorem 1.9 as a test function in (1.11) (note that
p° € Wy). Using apriori estimate (1.31) we obtain

127113 o < CUIVwoll; ) Caivllp7]l (1.62)

7Q‘

e bolw
[NISSNTE

o, We arrive at (1.61). O

[NIFSINIE

Dividing by ||p¢||

Remark 1.6. Since the constant Cy;, depends on €1, in general, the same
holds for C, in (1.61). In Chapter 2 we will prove however that both Caiy
and C,, can be found independently of o € Upg.
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1.4.3 Limit passage ¢ — 0+

The apriori estimate (1.31) and the uniform estimate of pressure (1.61) to-
gether with (1.44) yield:

3
IVo©lsq + IMID() 30 + 1055, +ellPl3 , < Cr, (1.63)
£ 1 : g
Plly0 = gl divedio <0 (164
where 0 < Cg := Cg(po, p, 0, HV’UOH&Q) and 0 < C,, := Cy(p0, p, 0, HVUOH&Q,OJ)

are independent of €. Hence one can pass to the limit with ¢ — 0+, i.e. there
— 3
exists a triple (v,p, A) € (W12(Q2))? x L2(Q) x W* such that

v° — v in (WH(Q))? (1.65)
A(v®) = Ain W, (1.66)
p° —pin L%(Q), e—0+. (1.67)

To prove that v € W,,, we will again use the compact imbedding of W?(Q)
into L9(2) and L?(09), ¢ € [1,00) so that

v° — v in (LY(Q))? and in (LY(0))?, & — 0 +. (1.68)
Using the same arguments as in the proof of Theorem 1.8 we obtain:
MD(v®) = MD(v) in (L*(Q))**?, ¢ — 0 +. (1.69)
Let us observe that (1.64) implies:
dive® — 0in L*(Q), e — 0 +. (1.70)
From this and (1.65) it follows that
divvo =01in Q. (1.71)

Finally, (1.69) and (1.71) imply that v € W,,. Using (1.65), (1.68) and (1.71)
we obtain:

%((div v°)(v° —vy), ) — %((div v)(v—vy),p) =0V e W, (1.72)

Letting € — 0+ in (1.11), in view of (1.65)-(1.68) and (1.72), we obtain:
al)i

Uj%, 90@) + <Z, QO> + ’U2|U2902 - (pv div 90) =0 (173)
J

1—‘out

(D(w), D(¢)) + (
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for all ¢ € Wy. We will use strong monotonicity of A to prove that v — v
in W, which then yields that A(v¢) — A(v) = A in W*:

0 < C(ID(v" —v)50 + [ M[D(v —v)[[50)
< D" — )20 + (A(v%) — A(v),v" —v)

éavf" (vf —v;)) — %((di" v%)(v° — o), 0"~ v)

= —(D(v),D(v° — v)) — (v o,

— o | [u5]vy(vs — v2) + (p7, div(v" —v)) = (A(v),v" —v), (1.74)

1—‘out

making use of (1.11). From this we see that

Jim (D" = v)l3a+ [MP( - v)ll3e) =0. (L7

Indeed,
3
(17, div(v = v)) = —=[[[§ , — O, (1.76)

using (1.12), (1.64) and (1.71). The remaining terms on the right hand side
of (1.74) tend to zero due to (1.65), (1.68), (1.69) and (1.72). This completes
the proof of (i) and (ii) of Theorem 1.4.

1.4.4 Uniqueness results

Proposition 1.11 (Uniqueness of the pressure). The pressure is uniquely
determined by the velocity.

Proof. Let (v,p') and (v,p?) be two weak solutions of (P(a)). Then the
definition of (P(«)) yields

(p' —p?, divep) = 0 Ve € W,

From this it follows that p! = p? under the condition that the set div(Wj) is
dense in L3(€). We show that even div(Wy) = L3(Q).

Let f € L3(2). Following the proof of Theorem 1.9, we choose & €
(C>*(9))? such that

(i) & =01in Q,
(11) supp 52 N ox C Fouta
(i) fp. & =1.
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Then we define A := ( fQ fdx) &. Finally we apply Corollary B.3 from Ap-
pendix B to obtain ¢ € W such that dive = f in Q and Tr = Tr.A on
of. O

We finish this chapter by the uniqueness analysis of the velocity.
Lemma 1.12. If the constant C'g from Theorem 1.4 satisfies
2
Ho Ck
Ce<—|=——1, 1.77
S (OFCI(4)> (277)

where Ck, Cr, and Ci(q), q¢ € [1,00) are specified by (1.13)-(1.15), then
Problem (P(«)) has a unique solution.

Proof. Let (v',p') and (v?,p?) be two solutions of (P(a)). We subtract the
weak formulations for v! and v? with ¢ = v! —v? € W} as a test function.
We obtain:

240 D(v' ~0?) 3o +H{A®") — A(v?), 0" —v*) +o / (Ju3lod — [31od) (0} — 03)
0 out Z"O

= 02 = o5 0 = o) + o} 2 =)

We estimate the terms on the right hand side, making use of the Holder
inequality, the imbedding of W'2(Q) into L*(€2), the Friedrichs inequality in

~

W12(Q) and the apriori estimates:
ov?
(vj=vj) 50 (07 =) < IVV¥[l20llv’ =01 < Cp(CrCi(4))°lIV (0! =v%) 50,

J
=, (0 =) < o' laal V(0! = v7)[lellv’ — v?lae
< Cp(CrCr(1)?IV(v' —v*)|30-

Applying the Korn inequality on the left hand side, we finally obtain:

2u0C V(' = v*) |50 < 20Ce(CrCr(4))* IV (v = v?)[50.
2
from which it follows that v' = v? a.e. in Q if Cp < £ (%) . This
p \CrCr(4)
condition will be satisfied for [[Vvyl|;g small enough, as follows from Re-
mark 1.5. [

Note that the condition (1.77) is independent of a@ € U,q. The proof of
Theorem 1.4 is completed.



Chapter 2

Shape optimization problem

The aim of this chapter is to formulate a shape optimization problem and to
prove the existence of its solution.

2.1 Formulation of the problem

We have shown that under certain assumptions which do not depend on a
particular choice of Q(«) € O, there exists at least one weak solution of the
state problem (P(«)).

Let G be the graph of the control-to-state (generally multi-valued) map-

ping:
G :={(a,v,p); @ € Uyq, (v,p) is a weak solution of (P(a))}.

Further, let us define the cost functional J : G — R by

J: (a,v,p) — / |vg — Uopt\Q ds, v = (v, v9), (2.1)
i

where v,y € L*(T) is a given function representing the desired outlet ve-
locity profile and I' C T'yy. This choice of J reflects the optimization goal
formulated in Chapter .

We now formulate the following problem:

Find (a*,v*,p*) € G such that
J(a* v, p*) < J(a,v,p) Y(a,v,p) €G. (P)

Next we introduce convergence of a sequence of domains.
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Definition 2.1. Let {Q(ay)}, an € Uyg be a sequence of domains. We say
that {Q(ay,)} converges to Q(«), shortly Q(ay,) ~ Qa), iff o, = « in [0, L].

As a direct consequence of the Arzela—Ascoli theorem we have the follow-
ing compactness result.

Lemma 2.1. System O is compact with respect to convergence introduced in
Definition 2.1.

2.2 Uniform estimate of pressure - part 11

In Section 1.4.2 we obtained a bound C), for the norm of the pressure p :=

p(a), which may possibly depend on «.. In order to avoid this dependence we

need to estimate the constant Cg;, from Theorem B.VI in Appendix B. To

proceed, we will construct subdomains Qi («), k = 1,..., N, which are star-

shaped! with respect to some balls By (a) and such that Q(a) = UY_, Qx(a).
Let a € U, and let us write 2 := Q(«). We define

Q= {wEQ;xl € ((k—l)%,(k—l—l)%)}, k=1,...,N (2.2)

(N is the smallest value such that Qy # 00). The parameter [ is determined
by the following formula:

l:= apmin tEW = Qmin?, (2.3)

where w := arctgy (see Figure 2.1). Finally we choose the ball By such that
it is contained in the triangle whose vertices are [(k — 1)£,0], [(k + 1)L, 0],
[k%, cmin] e.g. we set the centre of By, to the centre of gravity of the respective
triangle and the radius

[ w
Ry = 2 cotg 5 (2.4)
i.e. one half of the radius of the inscribed ball. Consequently the radius R,
is independent of « and €2, is star-shaped with respect to By, as it can be
seen in Figure 2.1.

Using notation of Theorem B.VI, we have the following estimates:

|Qk| < lamaan (25)
l
D\ %l < D4 <19, (2.7)

1See Appendix B for the definition of a star-shaped domain.
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Qmin

(k—1)% (k+1)%

Figure 2.1: Partition of (2 into star-shaped subdomains (2.

which make it possible to estimate Cg;, independently of a:

diamﬁ 2 diamﬁ
iv S 1 5 2.
Od CoC( RO ) < + RO ) ( 8)
Comas 2(Q)  1-1/3
< — - _— . .
C<(N-2) <1+2amm) (H(lamm) ) (2.9)

The following proposition summarizes this result.

Proposition 2.2. Theorem B.VI, Corollary B.3 (from Appendiz B) and
Theorem 1.9 hold for every domain Q(«), o € Uyq with a constant Cgy > 0
independent of a. Consequently, the constant C'g in (1.10) is independent of
o€ L{ad.

2.3 Existence of an optimal shape

First let us recall that the function vy which realizes the boundary conditions
is the same for all domains Q € O. We now rewrite (P(a)), a € Uyq using
the formulation on the fixed domain €:

200(B(5(0). DIB))g + (An(5(0). £ + 0175 (0) T 20

+o [ [02(a)[vx(a)@2 — (Bla), divp)g =0 Ve € Wy(a),  (Pg(a))

Fout

divo(a) =0 ae. in Q,
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where the symbol ~stands for the zero extension of functions from Q(«) on
Q, (-, ‘) denotes the scalar product in L2(Q) and

(Aa(o(0)).#)a 1= 2 | NEID(6(@)[D(5(0) : D).
Further let
W(a) = {ve (W2(Q()*; div v € I(Q(a), Ma|D()| € L* ()}
and define
W, () := {v € W(a); v satisfies the Dirichlet

conditions (1.4); — (1.4), on 89(04)}.

Remark 2.1. [t holds that W,,(a) C Wvo(a). The question arises, if these
spaces are identical. This is in fact the density problem. For the moment we
do not know the answer.

Proposition 2.2 gives the following apriori estimate:

VD ()13 5 + 1Mol D(@())]II3 4 /ﬁ@ WP+ ()l 4 (2.10)

m\w Njw

for every (o, v(), p(a)) € G with the constant Cp := Cg(o, p, 0, [|[Vvoll3 ) >
0 independent of o provided that (1.9) is satisfied.

Theorem 2.3. Let (a,,v(ay,),p(an)) € G, n=1,2,... and o € Uyq satisfy
a, = ain [0,L], n — oco.

Then there exists v € (Wl’z(ﬁ))Q, P € L3(Q) and a subsequence of {(%n, pn)}
(denoted by the same symbol) such that

¥, =B in (W'2(Q))", o
M,,D(9,) — M,D(®) in (L))", (2.11)
Pn —D mLz(Q), n — oo.

—~

In addition, if we define v(a) := Vi) and p(a) := Pia), then v(a) € Wy,
and (v(a), p(a)) solves (Pg(a)).
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Proof. Let us denote M, := M., Q, == Qaw), (-, )0 = (-, )a, etc. We
recall (ii) of Lemma 1.2 which yields:

M, = M, in Q, n — oo. (2.12)
From the apriori estimate (2.10) it follows that
1Bl 0.6 < C, I1MuD(Da)ll5 0 < C, 1Bulls g < C, (2.13)

where C' > 0 does not depend on n. Therefore we can pass to a subsequence
of {(0,,Pn)} (denoted again by the same symbol) such that

U, =V in (Wh2(Q) )2,
M,D(®,) = A in (L3(Q )QX2 (2.14)
Dn —D in L%( ,

The following properties of v, p and A are easily verified:

(i) =0,p=0and A =0in Q\ Q(a);
(i) A = MoD(B) in O
(iii) div v in O
(iv) v satisfies the required Dirichlet boundary conditions on 9Q(«).

We prove (ii). Since Coo(ﬁ) is dense in L%(Q), it is sufficient to show that

/ M,D(v,) : B — / M, D(®@) : B, n — oo
Q Q
holds for every B € (Coo(ﬁ))Qw. Indeed:

/Q<M]D>( 2):B— M.D() : B>‘<

/|M ML||D(®,) : Bl + _ D)) : B| — 0,

making use of (2.12), (2.14), and the fact that M,B € (LQ(SAI))ZX?.
Let v(a) := Vjo() and p(@) := Pja). Then (i)-(iv) implies that v(«o) €
W ().
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Next we prove that (v(«),p(a)) solves (Pg(a)). We start from the defi-
nition of (P(a,)):

2410 (D(D0), D(@))g + {An(Bn), @) + p(Tnj5 " P1)a

+ 0—/|7}n2|1~)n2¢2 (pn, div QO)Q VQO € Wo((l/n). (215)
1—‘out

Let ¢ € Vo(a) be an arbitrary function. Then @|g, € Vo(ay,) for n
sufficiently large so that it can be used as a test function in (2.15). The limit
passage in the first, third, fourth and fifth term in (2.15) is a classical one:

0,),D(@))g — (D(v()), D(@))g,

|On2|Tn2pe — [ [Ta()|02(a) P2, (2.16)
Fout 1_‘out
8vm . 8171(a) -

(Unj877 Gi)g — @j(a)a—a:j’ Pi)as
(ﬁmdiv QNO)Q - (ﬁ(a)vdiv Qb)ﬁa n — 00.

The most difficult is to handle the second term. We will first prove that
D(v,,) — D(v(a)) pointwise a.e. in €2, and then use the Vitali theorem to
pass to the limit in (A, (¥,), ).

For any € > 0 we define the set

Q.= {x € Qa); dist(x,0(a)) > €}.

Note that for € small enough €2, # () and has a Lipschitz continuous boundary.
Let us fix € and choose & := ¢ € C5°(2(a)) such that £ > 0 in Q(a) and {g, =
1. We will use a special test function of the form ¢ = £(Vnj0(a) — Vmia)),
where n,m € N. In what follows we assume that n, m are large enough so
that supp ¢ C 2, N Qy,

Since M, = M, in Q and M,(x) > C¢ > 0 for every € supp&, the
estimate (2.10) yields:

C?HD( >|||3supp§ = ”M |D< >|||3supp§ = OE’ (217)

therefore ¢ € (W, (Q(«)))? which implies immediately that ¢ € Wy(a) and
P, € Wolan). Let us insert g into (P(ay,)). Using the fact that

]D)(QO) = £ID)(’I~J”|Q(Q) - f)m\Q(a)) + (’Un\Q(a) - IUm|Q ) s Vfa
div @Y = fdiv(’f}nm (@) — ’Z)mm( )) + ('Un|Q( ) — 'Um\Q a)) V§
= ({)nm( ) — Um|Q Oz)) Vé
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we obtain from (2.15):

2p0(D(vy), ED(vy — V) Jsuppe + ZP/ 5M3|D<vn)|D(")n) : D(vy, — vin)

supp §
= _2NO(D(vn>’ (vn_vm)®sv§)suw£_2p MS|D(Un)|D(vn) : ((’Un_vm)@svﬁ)

supp
a'Um'
- P(Unjﬁy §(Vni — Umi))suppf + (P, (V5 — V) - vf))suppf' (2.18)
J

Doing the same for (P(a,,)) and subtracting the two equations leads to:

210(D(vy, — Vi), ED (v, — vm))supp5
22p [ D0, D(w,) — MED(w,) D) : D(w, — 0,,)

supp §

= —2uo(D(vn, — Vi), (U — Vi) ®s VE)suppe
- 2p/ (M |D(vn)[D(wy,) = My [D(0,) D (v,)) : (05 — Vi) @5 VE)

upp §
avm’ 8Umi
- nj o~ UYmjiTq_ > ni — Ymi))su n~— Mms n-— UYm V su .
IO(U]@.T]' v J ax] 5(1) v )) Pp§+(p p ('U v ) g)) ppf

(2.19)

-~

The strong convergence of v, in L4(2), ¢ € [1, 00), implies that for any 6 > 0
and for n, m large enough the right hand side of (2.19) is smaller than ¢. The
left hand side can be rearranged as follows:

2p0(D(v,, — vy,), ED (v, — Um))supp&

+2p [ E(MID(vn)[D(v) — My, ID(0) ID(01)) 1 D(v5 — V)

supp §

= 200l VED (0 0,) g +20 | EME(D(w,)[D(0)~ D () [D(w1,)) : Dl —v,,)

supp §

+2p [ &My — M) |D(v)|[D(vr) : D(vy — vi). (2:20)

supp §

The second term is nonnegative due to monotonicity, while the last term can
be estimated as follows:

§<M2 - Mri)l]])(vm)’m)(vm> : D(v, — vi)

supp §

< [I€lloe.2e) 1M = M, oo ID(Do) 13 supp e IP(@n = Bl suppe < 6, (2:21)
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making use of (2.12) and (2.17). Then (2.20) together with (2.21) give:

2410/|D (00 — V)15 0. < 200l vV/ED(Vn = V) |3 uppe < 26,

which means that D(v,) — D(v(«)) in L3(£2.). This implies pointwise con-
vergence of D(v,,) to D(v(a)) a.e. in Q. as well.

For almost all € € Q(«) we can choose € > 0 such that € )., and
D(v,)(x) — D(w(a))(z). For & € Q\ Q(a) it is clear that D(v,)(x) =
D(v(a))(x) = 0 for n > ny. Altogether we have:

D(9,) — D(d()) ae. in Q. (2.22)

Now we want to use the Vitali theorem A.V (see Appendix A) to show that

/ﬁ VD (5,)D(@) : D) — / VD (5(0)|D(H(0)) : D(@)

for every ¢ € Vy(«). It is sufficient to verify that the integrand converges

~

pointwise a.e. in 2 (which obviously follows from (2.12) and (2.22)) and that
Ve>030>0VECQ, |E|<6: Sup/E )Mgm(ﬁn)m(fbn) :D(p)| <e.
Indeed,
[ ¥, i) : D@)] < NG 1T oD@z

< CD(P)ls. <,

where we used the apriori estimate (2.10) and (2.12).
This, together with (2.16),-(2.16), gives:

2100 (D(3(cr)), D(@))g + (Aa(B(a)), g,

- 817@ a) ~ ~ ~ ~ .~
+ p(vj(a) 8; ),soi)@ +o F!vz(oz)lvz(oz)wz — (ple),divep)g =0, (2.23)
J out
for every ¢ € Vy(a) and consequently also for ¢ € Wy(«). O

Remark 2.2. Under the assumptions which guarantee uniqueness of the so-
lution to (P(«)), the whole sequence {(V,,pn)} tends to (v(a),p(a)) in the
sense of Theorem 2.3.

Remark 2.3. The proof of Theorem 2.3 does not quarantee that v(a) € W, ,
thus (v(a), p(a)) may not be a solution to (P(«)). However if Wy, (a) =
W (@), then automatically (v(«a), p(«)) solves (P(a)).
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The previous remark leads us to extend the shape optimization problem
as follows:

Definition 2.2 (Augmented state problem (P(a))). Let a € Uy A
pair (v,p) = (v(a),p(a)) € Wy, (a) x L2(Qa)) is said to be a solution
of the augmented state problem (P(«)) iff

o (v,p) solves (Pg(a));

o (v,p) satisfies the estimate (2.10).

~

Clearly any solution of (P(«)) becomes a solution of (P(«)) too. Therefore
the statement of Theorem 1.4 can be applied to (P(«)) as well. Moreover,

in Theorem 2.3 we can take a sequence {(v,,p,)} of solutions to (P(w,))
instead of (P(a,)), so that the limit (v(«),p(«)) is a solution to (P(«)).

Definition 2.3 (Augmented shape optimization problem (]IAD)) Let us
define the set

G :={(o,v,p); a €Uy, (v,p) is a solution of (P(a))}.

is said to be a solution of the augmented shape
iff

J(a*,v*,p*) < J(a,v,p) V(a,v,p) €G.

A triple (o, v*,p*) €
optimization problem (

g
P)

Theorem 2.4. Problem (I/EB) has a solution.

Proof. Let {(ctn, Vn,pn)}, (G, U, pn) € é\, be a minimizing sequence of (I@)
Without loss of generality we may assume that «,, = a* € U,y in [0, L]. From
Theorem 2.3 it follows that there exists an accumulation point (a*, v*, p*)
such that (@, vjg (), Pigar)) € G- Further, if we define v*(a*) := vy, and
p*(a*) = Plaar), We have:

q:= inf J(a,v(a),p(a)) = lim J(ap, vy, pn)

(Ot,v(a),p(a))e(j n—oo

= J(a", v*(a"),p" (")) > ¢q

making use of continuity of J. Hence (o*, v*(a*), p*(*)) is an optimal triple

for (IP). O
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Numerical analysis and
computations



Chapter 3

Approximation of the flow
problem

In this chapter we describe the finite-element approximation of the state
problem (P(«)) and analyze its properties such as existence of discrete solu-
tions and their convergence to a solution of the original problem.

3.1 Definition of the discrete state problem

In what follows we will assume that « € U,y is fixed (hence the symbol «
will be often dropped) and piecewise linear, so that Q := Q(«) is a polygonal
domain.

Let {7y}, h — 0+ be a family of triangulations of 2 and h be the norm
of Ty,. Throughout the chapter we will assume that the following conditions
are satisfied:

(A1) the family {7},} is uniformly regular with respect to h: there is 6 > 0
such that 0(h) > 0y Vh > 0, where 6(h) is the minimal interior angle
of all triangles from T,;

(A2) the family {73} is consistent with the decomposition of 02 into I'oy
and 00\ Tout-

We now introduce finite-dimensional subspaces of W, and L%(Q), respec-
tively:

Won :={e, € (C(Q))%; VK € T), i € (PI(K) @ Bs(K))?,
en1jpo = 0, Y200\ro = 0},

Ly, ZZ{ID}L S C(ﬁ), VK €1, 1/1}1‘[( S Pl(K)}
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Here P;(K) denotes the set of polynomials in K of 1% order and
Bg(K) = {C)\l(K))\Q(K)/\g(K), cE R}

is the set of cubic bubble functions in K (A (K),...,A\3(K) stand for the
barycentric coordinates in K).

Definition 3.1. A pair (vy,pn) € W X Ly, is said to be a solution of the
discrete state problem (Py(«)) iff

(i) Vp — Vg € W()h,

(ii) for every ¢, € Woy, it holds:

210 (D(1), D)) + plons 2 on) + 2((div w4) (w1~ w0), 1)

+ (A(vn), pp) + U/Uh2|vh2§0h2 — (pn,divep,) =0, (3.1)

Fout

(i1i) for every ¢y € Ly, it holds: (¢, divv,) = 0.

Let us point out that in contrast to (P(«)), (Pn(«)) contains additionally
the term £((divwvy)(vy, — vo), ). This is important in order to obtain
an apriori estimate for the discrete solutions. In the continuous case, the
additional term vanishes due to divergenceless velocity. However, (iii) of
(Pn(c)) does not guarantee that divwv, =0 a.e. in €.

3.2 Existence of a discrete solution

We will use a technique that is similar to the one presented in Section 1.4 to
prove that (Py(«)) possesses a solution.

Theorem 3.1. Let the assumptions of Theorem 1.4 hold. Then for every
h>0

(i) there exists a solution of (Pn(«));
(ii) any solution (vp,pr) of (Pu(a)) admits the estimate
IVonlla0 + IMID(vi)lllio + lveellsr,., < Ce, (3-2)

where the constant Cp := Cg(po, p, 0, ||Voll; ) > 0 is the same as in
Theorem 1.4, especially it is independent of h;
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(11i) under the assumption of Lemma 1.12, v, is unique;
(iv) py is uniquely determined by vy,.

Theorem 3.1 will be proved in three steps. First we will deal with exis-
tence of vy, then for given v, we will establish p;, and finally uniqueness of
vy, and pp, will be discussed.

Let us define the mapping divy, : Wy, — Lj as follows:

(divh wh,@bh) = / @Dh div wy, th € W0h> Q/Jh € Lh.
Q
We denote V}, := ker divy, and formulate the problem (Pp qaiv()):
Find v, € W, such that
(Z) v, — vy € V),
(ii) for every ¢, € Vj, it holds:

200 B(01). Bien)) + s G2 )+ B (v on) v, = wo). )

+ (A(vn), n) + 0 [ |vn2|vnepne = 0. (3.3)
Fout

It is readily seen that for ¢, € V}, the equations (3.1) and (3.3) coincide.

Lemma 3.2. Under the assumptions of Theorem 1.4, problem (Phaiv())
has a solution.

Proof. We will proceed like in the proof of Theorem 1.7.
Let N :=dimVj, {w!,...,w"} be a basis of V},, and define the mapping

P : RY — RY as follows: For s = 1,..., N, the s-th component P(d),
equals the left hand side of (3.3) with ¢, := w?®, and

vp(x) = vo(x) + > dw’(x), d=(dy, ... dy).

Then (P aiv(a)) is equivalent to:

Find d € RN such that P(d) = 0. (3.4)
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Using the same technique as in the proof of apriori estimate (1.31) we obtain:

P(d)-d>C (nwhn;g =M+ [ |vh2\3)
([ Vvollyg) = CUIVORIE0) — Cull Vvl 2),

where C' > 0 is independent of h and «. Clearly, for |d| large enough, the
last expression is positive. From Appendix A, Corollary A.III the existence
of d € RY solving (3.4) follows. O

Following the technique of proof of Theorem 1.6, one can show that every
solution v, of (P aiv()) satisfies the estimate

IVonllz0 + IMID(wi)llls o + lveellsr,., < C. (3.5)

where C is independent of h > 0 and « € U,,.
The following lemma proves the existence of p, solving (Pp(«)).

Lemma 3.3. Let vy, be a solution of (Ppaiv(«)). Then there exists p, € Ly,
such that (v, pp) solves (Pp(a)).

Proof. Let us define the mapping Bj, € Wj,:

(Bion) 1= 200(D(w2). Blsp) + o G2 ) + (v )0 —n). 1)

+ (A(vn), ) + 0 [ |vna|vnawns = 0, Ve, € Won.  (3.6)
Fout
Clearly By, € (V3)°. From the well known properties of linear mappings of
finite dimensional spaces it follows that
(Vh)o = (ker dth)O = 'R,(le;L)

The last equality yields the existence of p, € L; satisfying div} p, = B,
meaning that

(div), pr, ) = (Pn, div ) = (B, ¢p)
for every ¢, € Wy, from which the lemma follows. O

Uniqueness of vy, is proved the same way as in Section 1.4.4. For the
uniqueness of pp,, let us assume that (v, p;) and (vp,pi) are two solutions
of (Pn()). Then, if we insert (vj,p;) and (v, p:) into (3.1) and subtract
the two equations, we obtain:

Yo, € Won (ph — b, divepy,) = 0. (3.7)

The following lemma shows that (3.7) implies p} = p32.
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Lemma 3.4. Let q, € Ly, satisfy
(th div (Ph) =0 v‘Ph € W()h.
Then q, = 0.

Proof. Let K € T}, be arbitrary. We choose ¢, to be a bubble function on
K such that ¢, > 0. Then the Green theorem yields:

(qn,divepy,) = / Va - @y
K

Since ¢, > 0 inside K and Vg, is constant on K, it follows that Vg, x = 0.
This can be done on each triangle K, thus g, = const. Next we show that
gn = 0. Let P be a node of T}, lying inside I',y; and ¢, be the piecewise
linear Courant basis function associated to P, i.e. ¢,(P) = (0,1)T and is
zero for all other nodes. Then we again use the Green theorem:

0= (qn,divep,) = / anPp "V — / Van - en = —an /90h2~
BQ Q I‘out

Since / Ypo > 0, the lemma is proved. O
r

out

3.3 Convergence of discrete solutions

In this section we will study the relation of (v, p,) and (v,p) in the limit
h — 0+. We start with some basic properties.

Lemma 3.5. The system {Wop}n—oy is dense in Wy, i.e.
Vo € Wo Hent, on € Won: @y — @ in Wy, h — 0+,
and analogously, {Ly}n_os is dense in L*().

Proof. We prove only density of {Wy,} in Wy, as the other statement is well
known. Let ¢ € W, and € > 0 be given. Then we can pick ¢, € V) such
that

g
e — @ella < 5

If A > 0 is small enough, then due to the standard Lagrange interpolation
there exists ¢, € Wy, such that

€

3"

Since the norm of W13(Q2) is stronger than the one of Wy, the first statement
of the lemma is proved. [l

le. —enlliza <
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The reason, why density of {L} in L*() (instead of L2()) is needed, will
be explained in the proof of Theorem 3.8.
In order to establish uniform boundedness of the discrete pressure, we

will need that the following variant of the Babuska-Brezzi inf-sup condition

holds:

inf sup M > Cgsg, (3.8)

an€L\{O0} wyeWon\(0} [|9nll3 ollwnlla

where C'gg > 0 is a positive constant independent of A > 0.

Remark 3.1. The inf-sup condition has great impact on stability of the
finite-element approximation, namely on the error estimates. For our choice
of finite element combination (usually called the MINI element) the inf-sup
condition has been proved (e.g. in [1]) in case that Dirichlet boundary con-
dition is prescribed on the whole OQ (i.e. Ty =0):

. (q]la div 'U]h)
m S
qn€Ln/R\{0} wp, €Wy \{0} th”L%(Q)/RHwh'

> CBB, (39)

1,3,0
where Cgp 1s a positive constant independent of h.
It seems to be difficult to prove (3.8) for two reasons:
1. Mixed boundary conditions are present;
2. We are dealing with weighted norm of Wy,.

Here we do not prove validity of (3.8). However we at least show that it is
enough to prove it with respect to the norm of W3(Q).

Lemma 3.6. Assume that there is a constant Czp > 0 such that ¥V h > 0

di
inf sup (gn, div wp) > Chp. (3.10)

an€Ln\(0} wy,ewon\ {0} |0nllz ollwnll1s0

Then there is a constant Cgp > 0 such that ¥ h > 0 (3.8) holds.

Proof. The only difference between (3.10) and (3.8) is in the norm of wj,.
Thus it is sufficient to realize that for every wy € Wy, it holds:

[whlla = [[wall120 + [[M[D(wh)lllse + || divws[s0
< (9] + M|l + D)lJwall1 3.0,

C/
BB
QU+ (M3 oo, 0+1

making use of the Holder inequality. Then Cgp := ]
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Lemma 3.7. Let (3.8) hold. Then there exists a constant C, > 0 indepen-
dent of h such that
Ipnllz 0 < Gy (3.11)

Proof. Let (vp,pn) be a solution of (Pn(«)). The inf-sup condition (3.8)
yields:

Dp, div
Ceplpnlls o < sup (P, div 1) (3.12)

enewor {0} l1Pnlla

Using the definition of (Py,(«)), one can express the right hand side of (3.12)
in terms of vy:

. c%i .
(s div 1) = 2410(D(v1). D(22))+(vng 5 oni) +5 ((div on) (v4—0), 1)
J

+mwm¢m+o/mwmwﬂgmwmm

1—‘out

using the apriori estimate (3.5). Since the constants Cpp and C' are inde-
pendent of h > 0, the lemma is proved. O]

Now we are ready to prove the convergence theorem.

Theorem 3.8. Let the assumptions of Theorem 1.4 and the condition (3.8)
hold. Let {(vy,pn)} be a sequence of solutions to (Pn(c)). Then there exists
a subsequence and a limit pair (v,p) € Wy, x L2(Q) such that

v, — v in W, (3.13a)
pn —p in L2(Q), h— 0+ (3.13b)

and (v,p) is a solution of (P(«)).
Proof. Existence of (v,p) € (W2(Q))? x L2(Q) satisfying
v, — v in WH(Q) (3.14)

and (3.13b) follows from (3.5) and (3.11). Moreover, one can easily show the
following;:

MD(v;) — MD(v) in L*(),
A(vy,) — Ain W (3.15)

where A € W*.
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Next we prove that dive = 0 a.e. in Q. Let ¢ € L*(Q2). Then we can use
Lemma 3.5 to find a sequence {¢,}, ¥y, € Ly, such that

From this and (3.14) we obtain:
0 = (¢Yp,divoy) — (¢, dive) =0, (3.16)

consequently divev = 0 a.e. in 2 and therefore v € W,,,.

In the rest we make the limit passage in (3.1) and prove strong conver-
gence of v,. Let ¢ € Wj. Using Lemma 3.5 we find a sequence {¢,},
@y, € Wop such that

p, — ¢ in W. (3.17)

Similarly to the proof of Theorem 1.8, we will use the compact imbeddings,
(3.13), (3.16) and (3.17) to pass to the limit in the standard terms:

(D(vr),D(epy,)) — (D(v), D(¢p)),
(Uhj%asﬁhi) — (UJS_Z790i>7

((divon)(vn = vo), ) — ((dive)(v —vo), ) = 0,

We can use this together with (3.15) to obtain for every ¢ € Wy:

(D(v), D()) + (%%,%) + (A @) + [ Jvalvagps — (p,divep) = 0 (3.18)

(here we put 29 = p = 0 = 1 for simplicity). B
Finally we use monotonicity of A to show that A = A(v). Let ¢ € W.
Then

0 < (A(vn) — Alp), v, — @)
= (D(v), D(wn —v0)) — (uny 2

1. .
Uhj%7vhi_1}0i)_§((dlv vp) (v, — Vo) , VR — Vo)
J

— [ lvn2|vn2(vn2 — vo2) + (A(vn), vo — ) = (A(p), vn — ), (3.19)

1—‘out
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making use of (3.1). Letting h — 04 and using lower semicontinuity of
|D(v4)]|2,0 and continuity of the remaining terms we obtain:

v, _
0 < —(D(v),D(v—wo)) - (Uja—;a Ui — Vo;) — F|U2|UQ(U2 —vp2) + (A, vo— )
J out

— (A(p),v — ). (3.20)

From (3.18) and (3.20) we arrive at the inequality

0<(A-A(p),v— ), (3.21)

which holds for any ¢ € W. Instead of ¢ we insert into (3.21) a function
v+ A\, where A > 0, ¢ € W:

0 < (A— A(v £ \p), FAP). (3.22)
Dividing this inequality by A we obtain for A — 0+:

making use of continuity of A. Thus A = A(w).
To prove strong convergence of v;, we use strong monotonicity of A:

C (ID(vn — )50 + [IM[D(vs — v)[30)
< (D(vy, —v),D(vy, — v)) + (A(vy) — A(v), v, — v)
= (D(vy),D(v, — vg)) + (A(vy), vy — vo) + (D(vy), D(vy — v))
— (D(v),D(vy, — v)) + (A(vp),v0 — v) — (A(V), vy, — V). (3.24)

Terms (D(vy,), D(vy, —vo)) + (A(vh), vy, — Vo) on the right hand side of (3.24)
can be replaced by (3.1). Then due to the weak convergence of v, and p,
the right hand side vanishes for h — 04, which yields (3.13a). [



Chapter 4

Approximation of the shape
optimization problem

4.1 Parametrization of the discrete shapes

We now introduce two types of discretized domains: discrete design and com-
putational domains. The boundary I', of discrete design domains are realized
by smooth, piecewise quadratic Bézier functions. The optimal discrete design
domain is the main output of the computational process according to which
a designer makes decisions. On the other hand, our finite element method
requires a polygonal computational domain.

Let 22 > 0 be a discretization parameter, A, : L1 =ag < a1 < ... < a, =
L1+ Ly be an equidistant partition of [Ly, L1+ Ls], a; = Ll—l—f'ng, n=n(x) =
L—Jj and a;_1/2 be the midpoint of [a;_1,a;], i = 1,...,n. Further let A;,_;/, =
(ai—1/2,;), a; € R, i =1,...,n be design nodes and A; = %(Ai_1/2+Ai+1/2)
be the midpoint of the segment [A;_1/2, Ait1/2], 7 =1,...,n — 1. In addition
let Ag = (a0, H1), An = (an, H), see Figure 4.1. We introduce the set

U”:= {S% € C([0, L]); suqo,00) = His Suf(ra410,0) = Ha,
Sidlai_1,a;) 18 @ quadratic Bézier function

determined by {Aifl, Ai—1/27 Al}, 1= 1, . ,n}.

In order to define a family of admissible shapes locally realized by Bézier
functions, it is necessary to specify o; € R defining the position of A;_; /s,
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- ] ] . .
T T T
ap apjp a1 agp A2 ap—1/2 Qn

Figure 4.1: Approximation of the boundary of Q(«).

1 =1,...,n. With the partition A,, we associate the set U C R™:

U:{a:(ala"'7an)ERn; Omin < O < Oz, ©=1,...,15

lip1 — oy 2o — Hi <. 2|, — Ho| SV}-

<wv,i=1,....,n—1;
» n »

The family of admissible discretized design domains is now represented by
O,. = {Q(s..); s, €U},
where

r

va = {8, € U™; the design nodes A;_1/5 = (@i—12, ), i =1,...,n,
are such that oo = (ay,...,a,) € U}.

Due to properties of the Bézier functions it holds that U, C Uyqa.

We now turn to the definition of the computational domains. To this end
we introduce another family of partitions {Ay}, h — 0+, of [Ly, L1 + Ly]
(not necessarily equidistant), whose norm will be denoted by h. Next we
will suppose that h — 0+ iff x — 0+4. Let r,s,, be the piecewise linear
Lagrange interpolant of s,, € U on Aj,. The computational domain related
to Q(s,.) will be represented by Q(rys,,); i.e. the curved side I';,_, the graph
of 5, € U, is replaced by its piecewise linear Lagrange approximation 7,5,
on Ay. The system of computational domains will be denoted by O, in
what follows:

O, = {QUrps,.); s, €U}

Since Q(rys,,) is already polygonal, one can construct its triangulation T} (s,.)
with the norm & > 0 and depending on s, € U5
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Convention. The domain Q(rys,.) with a given triangulation Ty(s,.) will be
denoted by Q(s,.) in what follows.

4.2 Formulation of the discrete problem
Let us define the set

Gt := {(Ss0,Vn, 1); Sse € UZ, (Vp,pp) is a solution of (Pr(s,.))}.
The discretization of (P) then reads as follows:

Find (s}, v},p}) € G such that

(Pn)
J(Sjﬁ 'v;kup;;) S J(S%7 vhaph) V(S%, 'Uh’ph) S guh'

The approximate optimal shape is given by Q(s%).
Next we will analyze the existence of solutions to (P,,,) and their relation

~

to solutions of (P) as h, s — 0+.

4.3 Existence of solutions

In order to establish the existence results, we have to impose additional
assumptions on the family of triangulations {T}(s,.)}, h, % — 0+, which are
listed below.
We will suppose that, for any h, sc > 0 fixed, the system {7}(s,.)}, s, €
7 consists of topologically equivalent triangulations, meaning that

(T1) the triangulation T}(s,.) has the same number of nodes and the nodes
still have the same neighbors for any s,. € U;

(T2) the positions of the nodes of Tj,(s,,) depend solely and continuously on
variations of the design nodes {A;_1/2};.

For h, ¢ — 04 we suppose that

(T3) the family {7}(s,.)} is uniformly regular with respect to h, s and s,, €
Uz there is 6y > 0 such that 0(h,s,.) > 0y, Vh,x > 0, Vs, € U,
where 0(h, s,,) is the minimal interior angle of all triangles from T} (s,,).

Finally, due to the mixed boundary conditions, we suppose that

(T4) the family {7}(s,.)} is consistent with the decomposition of 0€2(s.,.)
into Loy and 0 (s,0) \ Tout-
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Let us note that (7'3) — (7'4) imply the assumptions (Al) — (A2) from the
previous chapter.

One can easily show that (IP,,,) leads to the following nonlinear program-
ming problem:

min J(a, q(a)) subject to
(a,q(@))EUXR™ ( q( )) J

()
R(a, q(a)) =0,

where J, R, q(a) is the algebraic representation of J, (Py(s..)), (vn, pr),
respectively.

Remark 4.1. From (T'1) it follows that m := my+msy, where my := dim Wy,
and my := dim L;,, does not depend on s,. € U, or equivalently on o € U.
The components of the residual vector R are given by

ov

hi
Ri(e, (@) = 20(D(v), D(@})) e, (s.) + P~ s Phi)n(s.)
J

.
+ 5((d1V vh)(vh - v0)> ‘Pi)&]h(s%) + <A(vh)’ ¢Z>Qh(5%)

+o / vh2|vh280];;2 - (ph7 div SO;CL)Qh(S%)u k= ]-) ceey My,
Pout

Rmﬁ-k(aa q(a)) = (w}kl:’ div ’Uh)ﬂh(s%)a k= 17 <eey My,
where

mi
vy, = (@) = vy + qu(a)cpfl,
k=1

Pn = ph(a> = Z Qm1+k(a)wf]j
k=1

and {pF}, {WF} is the Courant basis of Won(s..), Lin(ss), respectively. The
discrete cost function then reads:

T (e qla) = / 02 — .

Further we will assume that the inf-sup condition (3.8) holds with a constant
Cpp independent of s,, € U;. Then Lemma 3.7 holds with a constant C),
independent of s, € U;. We recall the apriori estimates:
||V’Uh|’§,§zh(s%) + |’M|D(’Uh)|||§,9h(s%) + ||Uh2||§,rm < Cg,
12613 0, (500 < Chs



4.3 Existence of solutions 51

where Cr > 0 and C), > 0 is independent of & > 0 and s,, € U73.
Since U is a bounded subset of R", it is compact as well. In what follows
we will show that the mapping o — g(a) is continuous.

Lemma 4.1. Let ay — a, N — oo, where ay,a € U, and let q(ay)
satisfy R(an,q(an)) = 0. Then there is a q(a) € R™ and a subsequence
(denoted identically) such that

qg(any) — q(a), N — 0 (4.1)
and additionally R(ca, q(ar)) = 0.
Proof. First we prove (4.1) using the apriori estimates
[vn(een) 120400 + [Pa(en)lz 05,0y < Cr-

Let us denote by ®(auy), ¥(ay) the Gramm matrix of the basis {pF(ay)},
{W¥(an)}, respectively, i.e.

Ppi(an) = (phi(an), @) (an))ansn, kl=1,...,m,

U(ay) = (Yh(an), ¥hon))a, s, kl=1,...,ma.

Then, as a consequence of (T'3), these matrices are positive definite with a
constant 3 > 0, which is independent of ay. Therefore

[vn(on) = vollT 5.0, (s,0) = @i () - @(an)q,(an) > Blg,(an)]?,

where g, (ay) == (q1(an), ..., ¢m, (an)). Since
pr(@n)] <) lgmier(an)],
k=1

it also holds:

2
||ph(OéN)||% th(aN)”Q,Qh(s%N) > qz(an) - V(an)gy(an)
3 S - m - 1
2 N) S k()] [gs(an)|?
3
> ﬁ|q2(aN)|2’
where g,(ay) = (¢my+1(a@n), ..., gn(ay)). Altogether we have:

1 1
lg(an)] < —zllva(an) = vollL 20, () + gﬂph(ow)ﬂg,gh(w) < ¢

&

N[
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where C' > 0 is independent of N. Hence there is a subsequence such that
(4.1) holds.
In order to show that R(e, g(a)) = 0, it is sufficient to verify that

(o) —u(a), in (WHH(Q))?
pr(an) —pr(a), in L%(Q), N — oo.
This is not difficult, since from (72) — (7'3) it follows that
@i(ow) —@h(e), in (WHQ)?, k=1, .m,
D (o) =0k (), in L2(Q), k=1,...,ms, N — oo.
Now it is easy to show that R(ay,q(ay)) — R(a, q(a)). O

As an easy consequence we obtain the existence of an optimal discrete
shape.

Theorem 4.2. Problem (P,) (and equivalently (P,4)) has a solution.

Proof. Since U is a compact subset of R" and the mapping a — g(cx) is con-
tinuous, the statement follows directly from the classical Bolzano-Weierstrass
theorem. ]

4.4 Convergence

Lemma 4.3. Let (S,.,,vn(85),pn(5)) € G, hye — 0+, s, € UF, and
a € Uy satisfy
S, =ain[0,L], 2 — 0+.

Then there exists v € (W1’2(§))2, pelL: (ﬁ) and an appropriate subsequence
such that

—~ 7 in (WH2(Q)),
M, D(04(s,.)) = MaD(®) in (L3())**, (4.2)
B(s.) =P in L3(Q), hysc—0+.

’Uh S%

—
~

In addition, if we define v(a) := Vjo() and p(a) = Pjaa), then v(a) € Wy,

and (v(a), p(a)) solves (P(a)).
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Proof. We will proceed in the same way as in the proof of Theorem 2.3,
considering only several minor changes.

Using the apriori estimates one shows that the sequence {||v||s,., [|Pn]] s s}
is bounded and that (4.2) holds for a proper subsequence. Since rs,, = «
in [0, L] as h, > — 04, we easily get that v(a) := Vjo) € /VIZ,O.

We will focus on the limit passage in (Ph(s,)). Let ¢ € Vy(a) be given
and ¢, be its piecewise linear Lagrange interpolant on Tj(s,,). For h, > 0
small enough, the graph of r,s,, has an empty intersection with supp ¢, which
means that ¢, € Wy,(s,,) and it can be used as a test function in (Py(s,.)).

In addition,

161 = @ll1 s = 1610 = Pllicosnsn < Chl@ller @), (4.3)

where C' > 0 is a constant that does not depend on h, ¢ and s,,, as follows
from the well-known approximation results and the uniform regularity as-
sumption (7'3) on {T}(s,.)}. Now we can pass to the limit in the standard
terms:

(D(1), D(p1))g — (D(0(a)), D(@))g,

/|?7h2|17hzs5h2 — [ |D2()|02(a) Do, (4.4)
1—‘out 1—‘out
~ a{)hi ~ ~ 5@‘(@) ~

(Uhja—ij%)ﬁ — (0;(a) oz, , Pi)as

(ﬁhu div ()bh)f\l - (]5(0[), div (70)&37 h7 n — 0+7

as follows from (4.2) and (4.3).
Finally, in order to show that

(Arys,. (B1), @) — (Aa(0(0)), ), (4.5)

we use pointwise convergence of D(v;,) and the Vitali theorem. Using the
notation of the proof of Theorem 2.3, we again consider a subdomain €2, C
Q(a), e >0, and € := & € C°(Q(a)) with the same properties. We construct
a test function ¢ 1= {(Vp,|0(a) — Vhsl0(a)), Where hy, hy > 0. Instead of insert-
ing ¢ directly into (P, (r1s,)) and (P, (145,)), we must use the Lagrange
interpolant ¢, , ¢;,,, respectively. We realize that if h; > 0 is small enough,
then

’(D(Ivhl)aﬂ)(gohl - 90))supp§’ < (57

as follows from the Holder inequality and (4.3). The same can be applied for
the remaining terms in (3.1).Therefore we can apply the same process as in
(2.18)-(2.21) and obtain:

ZNOHD(UM - Uh2)”§,§25 < 2#0”\/51[)(”}“ - th)”%,suppg < 057
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for hi, he > 0 small enough, where C' > 0 is independent of hy, hy. Conse-
quently
D(vy) — D(v()), h, 2 — 0+,

a.e. in Q and the Vitali theorem yields (4.5). This completes the proof of
that (v(a),p(a)) solves (P(a)). O

Remark 4.2. Identically to the continuous case, due to the lack of a den-
sity result for Wy(«), we are not able to prove that the limit v(«) belongs to
W, (). Therefore the augmented state problem (P(«)) and shape optimiza-
tion problem (@) is considered instead of (P(«)) and (P), respectively.

On the basis of the previous lemma we obtain the following result for
convergence of discrete optimal solutions.

Theorem 4.4. Let (1.77) be satisfied (i.e. the solutions of (P(«)) and
(P(a)), o € Uga, are unique). Let {(si,v;,pr)} be a sequence of optimal
pairs of (P..z), h, 3 — 04. Then there is a subsequence of {s%, v}, p;)} such
that

sy, = a” in [0, L], (4.6a)
oF — v* in (W), (4.6D)
M, D(8}) — M,D(v*) in (L}())*?, (4.6¢)
By = p*in L3(Q), h, 3 — O+, (4.6d)

where (o, vrﬂ(a*)’prﬂ(a*)) is an optimal triple for (]IAD) In addition, any accu-
mulation point of {s%,, v}, p})} in the sense of (4.6) possesses this property.

Proof. Let @ € U,q be arbitrary. Then there exists a sequence {5,.}, s5,. € U,
such that 5,, = @in [0, L], 5 — 0+, as follows from the well known properties
of Bézier functions. From Lemma 4.3 it follows that

04(5,) = in (WH2(Q))?, (4.7)
M5, D(9,(5,.)) — M,D(®) in (L3())*7, (4.8)
(4.9)

where (v4(5..), pr(S,.)) are the solutions of (Pp(r,5,.)) and (v(@),p(@)) =

~

(Yja@); Pja)) 1s the unique solution of (P(@)). Since J is continuous with
respect to the convergence in (4.7) and

Pn(3.) = pin L2(Q), h, 3 — 0+,

‘](Sj{? 'v;kup;;) < J<§%7 ’Uh(g%),ph<§%)),
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we have that
J(O‘*> UTQ(a*)’pTQ(a*)) < J<a’ U(a),p(a)).

Here @ € U,q is arbitrary, hence (o, vjg (.-, Pig(a+)) 1S a solution of P). O

Remark 4.3. Let us mention that the state solutions must be unique for the
complete convergence result. Otherwise the limit solutions are optimal only

in a subclass of G formed by all possible limits of solutions to (Pp(rs5)),
h,»x — 0+.



Chapter 5

Numerical realization

In this chapter we present a method of numerical solution of the shape op-
timization problem. We would like to emphasize that our implementation is
not restricted to the particular problem of this thesis but can be applied to
a wide range of shape optimization and optimal control problems that can
be formulated like (P,).

5.1 State problem

We will start with the description of the numerical solution of the discrete
state problem (Pp(a)) (see Chapter 3 for definition of (Pp(cv)), o € Upq). For
this reason the algebraic form

R(a,q(a)) =0, (5.1)

used in the definition of (P,), is more suitable. In this section we assume
that a is given and consider (5.1) as a system of m algebraic equations for
the vector of unknowns q := q(a) € R™. This system is of course nonlinear,
therefore a suitable linearization has to be done. We use the Newton-Raphson
method:

, . OR !
Given q;, € R™, define gy = q; — (_(0‘7%)) R(a. qp). (5.2)

dq
Let us recall that the sequence {q,}, ¥ = 0,1,..., converges provided
that the initial guess g, is close enough to the solution of (5.1). Thus we
have to supply a good approximation of g at the beginning. This is usually
done by using some other algorithm (e.g. the fixed point iterations) prior to
the Newton-Raphson method. The main advantage of this method is that if
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R is twice continuously differentiable and the inverse of %—?(a, g(a)) exists,
then the convergence of (5.2) is at least quadratic. Instead of computing the

OR
dq

inverse matrix ( (e, qk)> , we solve for every k the linear system

OR

for the unknown Agq, € R™ and put q,,, := q, — Ag,. For the solution
of (5.3) we use the package SuperL.U, which performs an LU decomposition
with partial pivoting (see [6] for detailed description).

Remark 5.1. The analytical form of (5.3) can be expressed using Remark
4.1 as follows:
Find (Av%, ApF) € Wop, x Ly, such that

ok, DAY,
241 (D). Dl iy + POl 2k o P00ty
Lj Lj

+ (A divef) (of — vo) + (divof) Avf @l )y o

D(vf) : D(AvF)
D (v})|

+2p(M? D(v}) + M|D(v;)[D(Av}), D(#}))(s.)

+ 20 F|U,]§2|Av’,§2g022 - (Apiv div SOZ)Qh(s%)
/ k

vy
= 2/"LO(D<U;€L)7 ]D)(Solh))ﬂh(su) + p(vl]f,ja_;J Soén‘)ﬂh(s%)
J

.
+ 5 ((div o) (v} = vo), #h)an (s + (A(WR), #1(5:)) (5.

+o /
Fout

ko k 1 [T
Uh2|Uh290h2 - (Phale S%)m(s%w l=1,...,my,

(1, div AV}, (5,) = (U, divof)o, s, [ =1,...,ma,
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where q,, Aq,, and (vF, pk), (Avk, ApF) are related by the following formulas:
mi
vy = vy + Z WP
1=1
ma2

k l
bn = Z Qk,m1+l¢h)

=1

Avy =" Aguepy,

=1

ma2
APE =" Qi
=1

Using the previous expressions it can be shown that the matriz %i;(a, q;) 18

of the form
OR (A BT
a_q(avqk) - B O

and is positive semi-definite in the following sense:

gi;(a,qk)m-m > C’fo Ve € R"™,

=1

provided that Y [ ¢z, is small enough.

In our program we do not implement the analytical system as stated in
Remark 5.1. Instead, we only specify the assembly of the residual vector
R(a, q,,) in such a way that the matrix of the linearized system (5.3) is
obtained automatically.

Let E}, be the partition of 9€,(s,,) into edges, associated with Tj,. The
residual vector is decomposed into the sum of area and boundary integrals,
which are further calculated element by element or edge by edge:

R(a,q,) = ) Ri(a,q)+ Y Rpla,qy).
KeTy, EcE),

The local contributions Ry, Rg are calculated using a suitable numerical
quadrature. If we write the components of the residual vector in the following
form:

Rl<a,qk>=/( )f1<vz,wiz,pi,soz>+/g<vf;,soz>, =1, m,
Qh Sie r

Rm1+l(a7qk) :/ ( )f2(p27¢2)7 [ = ]-7"-7m27
Qp, (85

then the algorithm for assembling the residual vector reads:
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1. Put R(ev, q;) := 0;
2. For every K € T),:

e For every quadrature point P in K:
— Evaluate v} (P), Vv¥(P) and pf(P);
— For every base function goﬁl € Wy, that is nonzero on K:
* Evaluate ¢!, (P);
* Put

RKl(aa qk) = RKl(a7Qk>
+w(K, P) fi(v(P), Vy,(P), pi(P), ¢}, (P));

— For every base function ¢! € Lj, that is nonzero on K:
* Evaluate 1} (P);
x Put

RK,mlJrl(aa qk) = RK,mlJrl(aa qk)
+w (K, P) fa(vy,(P), ¥;,(P));

3. For every F € Ej, such that £ C T'gy:

e For every quadrature point (P) in E:
— Evaluate v} (P);

— For every base function ¢} that is nonzero on E:
* Evaluate ¢!, (P);
« Put Rpi(a, q,) = Re(e, @) +w(E, P)g(vy(P), ¢}, (P)).

Here w(K, P) and w(FE, P) stands for the respective quadrature weight. The
evaluation of vf, Vol pf, ¢l 9! in the particular quadrature points will
contain latent evaluation of their partial derivatives with respect to a and
q. We will describe this technique (called the automatic differentiation)
thoroughly below in Section 5.3.

Finally we write schematically the algorithm for the numerical solution
of the state problem:

1. Choose the tolerance for the residuum r,,,, > 0 and the max. number
of nonlinear iterations k4, € N.

2. Choose q, € R™.
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3. For k=0,...,kne — 1:

e Compute by, := R(a, q;) and put Ay := aR(c‘;);qk)'

e Solve AyAgq;, = by and put g, = q;, — Aqy, 7, = |by|.
o If rp < 74 then go to 4.

4. If ri < Tz then put g := q,, otherwise report error.

5.2 Shape optimization problem

We solve numerically the mathematical programming problem (P,) with a
suitable choice of n. Since the function to be minimized is smooth, we will
use a gradient based minimization algorithm. Gradient based methods usu-
ally require significantly less function evaluations than methods which work
only with function values. On the other hand, we have to provide sufficiently
accurate cost function gradient. This is usually done by performing the sen-
sitivity analysis, which can be quite involved in shape optimization, since
one must deal with shape derivatives (see [22] for more details on the shape
sensitivity analysis). In our approach we provide a simple algebraic sensitiv-
ity analysis of the discrete cost function. Most of the tedious derivatives will
be calculated by means of the automatic differentiation.
For the numerical minimization itself we use the following packages:

e KNITRO - a robust tool for many types of smooth optimization prob-
lems. KNITRO has 3 algorithms for dealing with the constraints: inte-
rior point method [23], interior CG method [5, 2] and active set method
3, 4].

e NAG C library - the function e04wdc is intended for smooth optimiza-
tion and uses the sequential quadratic programming [8].

Both packages provide a Fortran/C interface that allows to supply arbitrary
routines for the cost function and gradient evaluation. A comparison of the
packages and the obtained results can be found within the example compu-
tations in Section 5.4.

The value of the cost function J will be calculated in the following order:

a—gq(a) = J(a,q(a)).

Here and later we assume that the first mapping is single-valued, i.e. the
state problem has a unique solution, so that J (e, g(a)) and VJ (e, g(ev))
have sense. Hence we can define
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Note that the condition (1.77) guaranteeing uniqueness of the solutions to
the discrete state problems is independent of o and h.
Let us describe how the gradient V() will be calculated. The easiest
to implement possibility is approximation by difference quotients:
03(a) _ e+ def) — ia)

~

80% ) ’

where e} stands for the k-th canonical base vector of R” and § > 0 is a
suitable difference parameter. However, this method is inexact (depending
sensitively on the choice of §) and time-consuming, especially when dealing
with nonlinear state problem, since one gradient approximation requires n+1
cost function evaluations.

Instead we will implement exact gradient evaluation with help of the
adjoint equation technique which avoids differentiation of the control-to-state

mapping:

% o) = %(G,Q(OL}) —-p: (%(a,q(a))) , k=1,...,n, (5.4)

where p := p(a, g(a)) is the solution of the adjoint equation:

(%a, q<a>>) p= 5 (. ale) (5.5)

In this method we have to solve only one additional linear problem for p in
spite of the fact that the state problem is nonlinear. Let us also notice that
for our cost function it holds that

0T
—(a,q) =0, k=1,...,n.
8ak( q)
However, the partial derivatives %, %, %Z must be supplied to (5.4) and

(5.5). Their hand-coding is in most cases elaborate and error-prone, requiring

an additional algebraic sensitivity analysis. We compute them with the aid
of automatic differentiation, which will be described in Section 5.3.

For the computations of the state problem for different & € U (or s,, €

> equivalently) we need to construct triangulations of €(s,.) that satisfy

(T'1) — (T'4). We use an approach which exploits the geometrical properties

of Q(s,.): We choose a suitable 5,, € U, and create a triangulation T3 (5,.).

Then, given s, € U7, we define the triangulation of Q(s,.) from Tj(s,.) in
such a way, that every node (x(3,.), y(5,.)) of T,(5,.) is shifted in the vertical
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direction:

= 5l2(55))

) ()

Due to the properties of U the assumptions (7'1) — (7'4) are then valid.
The evaluation of J and VJ can be summarized in the following algorithm:

Y(55) = y( (5.6)

1. Given a € U, solve the state problem and obtain q(a);

[\]

. Evaluate J(a) := J (e, g(v));
3. Solve the adjoint equation (5.5) and obtain p(a);

4. Evaluate VJ using (5.4).

5.3 Automatic differentiation

Automatic differentiation (AD) is a technique for augmenting computer pro-
grams with calculations of derivatives. It exploits the fact that every pro-
gram (including our finite element code) executes a sequence of elementary
arithmetic operations. By applying the chain rule of differentiation to these
operations accurate derivatives of arbitrary orded can be obtained automat-
ically. The principles and description of a simple implementation of the AD
can be found in [12], for more extensive study see e.g. [9]. Some applications
of the AD in shape optimization are contained in [18].

5.3.1 Introduction

Most problems of numerical mathematics can be considered as the evaluation
of a nonlinear function f : R® — R¥ at a point & € R™. The corresponding
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computer program then can be written as follows:

doi=1,...,M

x; =&
end do
doi=M+1,...,K
Xi = ¢1<X17 e 7Xi—1)
end do
doi=1,...,N
fi = XK—N+i (57)
end do
The first M variables x4, ..., xy are called the independent variables and the
last N ones are the output variables. The elementary functions ¢; usually
depend only on some of the variables x;,,...,x;, . Therefore we define I; :=

{3t dmks T = (%5, .., %, ) and write ¢y(xy,) == @5 (x1,...,%5-1). In
practice, ¢; stands for one of the standard unary or binary arithmetic oper-
ations (+, -, *, /, sin, exp, etc.), thus |;| < 2.

If we want to differentiate the output variables with respect to the inde-
pendent ones, then the chain rule of differentiation yields:
S e, j<i<K,

aXi .

=<1 j=i
0x%; ’ .
%3 0, j >

99;
8Xk

equations for the unknowns
it.

The derivatives are known a priori, thus we have a system of linear

Oxs

ox There are several possibilities how to solve
5.3.2 Forward and reverse method

Let us restrict to evaluation of one output variable (i.e. N = 1) for simplicity.
The program (5.7) can be completed by the calculations of the derivatives
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using either the forward method:

doi=1,...,M

x; =&

Vx; = et
end do
doi=M+1,...,K

Xi = ¢i(3311)

en

Vx; = JEZL D%, Vx;
end do
f=x (5.8)
Vi = Vxg

or alternatively using the reverse method:

doi=1,...,M

x; =&
end do
doi=M+1,...,K
Xi:¢i($li)
end do
f =xx
doi=1,...,K—1
X; =0
end do
Xx =1

doi=KK—1,...,M+1

X; = X, —1—6—;21 Vi el
J
end do (5.9)

Vi = (ii)Pi/I=1

These two methods correspond to evaluation of the derivatives starting from
the first or from the last variable, respectively. The forward method is easy
to implement and is suitable when N >> 1, i.e. if many output derivatives
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have to be computed. However its computational effort and memory con-
sumption grows linearly with M. On the other hand, if we have only one
output variable, then the reverse method seems to be more efficient, but the
implementation is quite tricky because one has to store the full call graph
during the program execution.

As in our program we will need to differentiate a large amount of variables
(in particular the components of the residual vectors and the cost function),
i,e. N =m+ 1, and the number of independent variables is relatively small
(M = n), we will focus on the forward method.

5.3.3 Implementation

In our program we use the forward method of the AD, which is implemented
in the following way.

We define a composite data type CVar, which holds the value of a real
variable and its partial derivatives with respect to the independent variables
X1,...,Xy. We can now represent the variables x4, ..., x¢ with this data type,
and implement the functions ¢; such that they compute both the results x;
and their partial derivatives.

A unique global identification number is assigned to each independent
variable. In the following we assume that the identification number of x; is
1. The object of type CVar representing a generic real variable x includes a
vector of integers ind and a vector of real numbers d. The vector ind holds
the set nz(x) = {i | 0x/0x%; # 0} in increasing order, and d holds the values
d(J) == aX/aXind(j).

We initialize the partial derivatives 0x;/0x; = 1 for the objects repre-
senting the independent variables, and apply the automatic differentiation
procedure at every step of the computation.

We use the operator overloading property of C++ to "hide” the imple-
mentation of the AD from the user. The elementary operators are overloaded
such that the user can simply write for example y = x4 + x5, where y, x, and
X, are of type CVar, and the compiler takes care of calling the appropriate
function implementing the AD.

5.3.4 Application to shape optimization

We want our program to calculate g—f:', % , g—g and %Z with help of the AD.

Thus we set the nodal values of the FEM solution ¢, ..., ¢, and the design
parameters aq,...,a, to be the independent variables of the type CVar. Of

course, the intermediate and output variables have to be of the type CVar as
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well. Then, after assembling the residual and performing the cost functional
evaluation, the required derivatives are obtained in the associated vectors.

Possible source of inefficiency lies in the fact that typically the number
of degrees of freedom m is large, so that many partial derivatives might
have to be computed. But since we use a FEM discretization, each residual
component depends only on few degrees of freedom. The same holds also
for all the intermediate variables generated in the execution chain of the
residual assembly. Further the cost function J can be decomposed to a sum
over edges:

J=Y T (5.10)

so that Jg again depends only on a small number of d.o.f. and design
parameters. Therefore one has to differentiate the components of R and
Jge only with respect to a small number of the independent variables. The
final term J in (5.10) is obtained using the standard assembly, without any
differentiation.

The AD is also applied in calculation of the positions of the computa-
tional mesh nodes and their derivatives with respect to the design param-
eters. Therefore the node coordinates have to be stored in variables of the
type CVar. Since the node positions are given by a simple formula (5.6), the
nodal sensitivities are obtained automatically.

The proposed method is quite easy to implement and efficient in terms of
computational effort and memory. It is restricted neither to a specific type
of finite elements nor to a specific state and shape optimization problem.
Changing the problem parameters or structure can be done easily without
need to recalculate any partial derivatives.

5.4 Example computations

We end up with several numerical examples. Let us note that the parameters
used in the following computations do not correspond to any real industrial
application.

5.4.1 State problem

Traditionally the paper machine header has been designed with a linearly
tapered header. We use this header design to test the state problem solver.
The computational domain is 9.5 m long and 1 m wide (see Figure 5.1).
This domain is partitioned to a uniform triangular mesh consisting of 8000
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1m] i0.1m

1m 8m 0.5 m

Figure 5.1: Dimensions of the computational header.

triangles, so that the resulting vector of degrees of freedom q has 28663
components.

The pulp is modelled as an incompressible fluid with the laminar viscosity
o = 1073 Pa.s and the density p = 10® kg/m3. The inlet and outlet velocity
profiles are chosen as follows:

21‘2

w00 = (41 = (7= = 1)*),0) m/s,
2x
Vp|Lyx(0.2) = (1= (Fj —1)%,0) m/s.

It remains to specify the outflow suction parameter o. We have performed
computations with several values of o between 0 and 10°.

If we define the kinematic viscosity v := jio/p, then v~! gives the Reynolds
number 10° in case of standard Navier-Stokes equations. This usually re-
quires the use of a stabilized numerical scheme. However our turbulence
model produces enough turbulent viscosity so that the state problem can be
solved without any additional stabilization. As the initial approximation we
chose a solution of a similar problem with higher viscosity, which was pos-
sible to obtain starting from zero. The stopping criterion for the residuum
is Tyhaz = 1072, The nonlinear loop usually stopped after 2 to 10 iterations,
each of which took about 7.1 s on AMD Opteron 246 with 2 GB RAM. The
direct solver SuperLU was efficient enough for this problem size, requiring
only 20% of one nonlinear iteration time, while the rest was spent on the
residual assembly (see Table 5.1 for the details).

Residual | Linear system
m | assembly solution | Total
7333 14s 0.2s 1.6 s
28663 5.7s 1.4 s 71s
63993 12.8 s 6.6s| 194s
253983 56.9 s 65.8 s | 122.7 s

Table 5.1: Time demands for one nonlinear iteration.

In Figure 5.2 one can compare the influence of ¢ on the outflow velocity
profile. In spite of the theoretical result, the computation seems to be stable
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Figure 5.2: Outflow velocity vyr,,, depending on o.

even in cases when o/p < % One can notice that at the right end of ',y a
high outflow velocity gradient occurs. The plots of the solution in Figure 5.3
reveal that even the pressure changes rapidly at that point, presumably due
to the change of boundary conditions.

5.4.2 Shape optimization problem

The traditional linearly tapered header serves as a starting point for the
shape optimization. The number of design parameters is set to n = 20. Due
to the well known properties of the Bézier functions the derivative of s,, € U
can be estimated as follows:

Umaz — OUmin Umaz — Omin

s’ | < > = I n Vs, € UZ.

Therefore for reasonably small n the constraint v from the definition of U,
can be dropped from the computation. We then obtain a nonlinear optimiza-
tion problem with simple bounds. We set a,,.. = Hi and «,,;, = Hs. The
boundary segment on which the cost function is evaluated is I' = (1.5,8.5).
The outflow suction coefficient o has the value 10% in what follows.

We run the computation repeatedly with different target velocity profiles.
In the first case we used a constant target velocity v, = —0.443 m/s. We
have tested two numerical optimization packages in order to compare the
obtained results and performance. All parameters were left default, only
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Figure 5.4: Convergence history of the used optimization algorithms.

in case of KNITRO solver we tried several values of the initial trust region
parameter 6. Both packages, KNITRO and NAG, converged apparently to
the same shape. However NAG seemed to be superior in terms of required
cost function and gradient evaluations. KNITRO solver ended in all cases
after approximately 100 major iterations, achieving the KKT optimality error
smaller than 1073, On the other hand, NAG C library needed 73 major
iterations to yield the optimality error smaller than 2 x 107%. The value of
the cost function decreased from 2.5 x 1072 to 4.2 x 107° in case of NAG.
In Figure 5.4 the convergence history of all algorithms is compared. The
obtained optimal shapes and outlet velocity profiles are depicted in Figure
5.5 and in Figure 5.6, respectively.
In the second case a function

— L
Vopt = —0.65sin (a: 7 17T> m/s

2

was chosen as the target outlet velocity. Here the process ended after 44
major iterations using NAG and the cost function value decreased from 8.7 x
1072 to 1.1 x 1073, The optimal shapes and velocities for the non-constant
target are shown in Figure 5.7 and in Figure 5.8, respectively.

There is no reason to assume that the cost function is convex, therefore
the found minima are possibly only local. However, all the used algorithms
converged to very similar shapes that are close to the one obtained in [12],
where a different method was applied. Thus, there is a chance that the final
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Figure 5.5: Initial and optimized shape (constant target velocity).

Outlet velocity profiles
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Figure 5.6: Initial and optimized outlet velocity (constant target velocity).
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Domain shapes
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Figure 5.7: Initial and optimized shape (non-constant target velocity).

Outlet velocity profiles
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Figure 5.8: Initial and optimized outlet velocity (nonconstant target veloc-

ity).
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design is close to the global minimum. In any case, for practical purposes it
is usually sufficient to find a local minimum which improves the initial state.

One can see in Figure 5.9 that the difference between the initial and
optimized shapes is not too big. This indicates that the cost function is
very sensitive with respect to shape variations. In spite of this fact, the
proposed examples reveal that it is possible to control the outflow velocity
and consequently the quality of produced paper by appropriate change of the
header geometry.
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Figure 5.9: Shapes of the header: Initial, optimized for constant target ve-
locity and optimized non-constant target velocity.



Conclusion

The thesis consists of 2 parts. In the first one the mathematical properties
of the fluid flow and shape optimization problem are studied. Chapter 1
deals with the existence proof for the generalised steady-state Navier—Stokes
system. In Chapter 2 the shape optimization problem with the Navier—Stokes
system as a state constraint is studied.

Due to an algebraic turbulence model the weak formulation of the state
problem involves the weighted Sobolev spaces. The existence and uniqueness
of a solution is proved with a constraint imposed on the model parameters
by using energy estimates, the monotone operator theory and the Galerkin
method. The analysis of the state problem shares many similarities with the
techniques presented in [13, 14, 15] and [19].

The proof of the continuous dependence of solutions on boundary vari-
ations is the key result in the shape optimization part. This property is
proved provided that the problem is reformulated using broader function
spaces. This requirement is due to the lack of a density result for the used
weighted spaces.

The second part of the thesis is devoted to approximation and numerical
realization of the problem formulated beforehand: In Chapter 3 a finite ele-
ment discretization of the flow problem is studied. The existence of discrete
solutions and their convergence to a solution of the continuous problem is
proved, the later under the assumption that the inf-sup condition is valid.
Chapter 4 presents an approximation of the domain boundary, existence of
discrete optimal shapes and their convergence to a solution of the reformu-
lated shape optimization problem is established. The results of these two
chapters are based on the theory obtained in Part 1.

Finally, an algorithm for the numerical solution is described in Chapter 5.
The proposed method takes the advantage of the automatic differentiation
which significantly simplifies and speeds up the computer program. The
example computations show that very accurate results can be obtained and
that the mathematical modelling together with numerical analysis can bring
a significant contribution to the paper making engineering.



Appendix A

Auxiliary tools

Theorem A.I (Young’s inequality). Let a,b > 0, r,s > 1, %+§ =1
Then r s
ab < e + —. (A.1)
r s

Theorem A.Il (Brouwer’s fixed-point theorem). Let B denote a closed
ball in R and P : B — B be a continuous mapping. Then there exists a
point © € B such that P(x) = x.

Corollary A.IIL. Let P :R* — R? be continuous and let for some R > 0
P(z) -z >0VxcR |z| = R

Then there exists a point ¢y € Bgr such that P(xg) = 0, where Bg is the
closed ball of radius R.

Theorem A.IV (Arzela-Ascoli). Let (S, p) be a compact metric space and
C(S) be the Banach space of real- or complez-valued continuous functions f in
S normed by || f|| = supseq | f(s)|. Then a sequence {f,} C C(S) is relatively
compact in C(S) if the following two conditions are satisfied:

(i) fn is equibounded, i.e. SUp,>; sup,cg |fu(s)| < 0o,

(i1) fn is equicontinuous, i.e.

lim su (8) — fa (s = 0.
iy sup [fo(s) — ()
p(s,8")<é

Proof. See Yosida [24], Chapter I11.3. ]
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Theorem A.V (Vitali). Let Q be a bounded domain in R? and f,, f : Q2 —
R satisfy:

(i) fn— f a.e inQ;
(11) Ye >0 36 >0VE C Q: |E|<5:sup/|fn|<5.
n JE

Then
lim fn = / f.

The following Lemma presents usual assumptions on constitutive laws
for non-Newtonian fluids and enables us to show strong monotonicity of the
leading nonlinear term.

Lemma A.VI. Let S : R™? — R4 be a matriz function with the following
properties:

(i) S is continuously differentiable in R4,
(i) 5(0) =0,
(i1i) for some r € (1,00) there exists a constant Cy > 0 such that

82—? (B B) > C|AI"B|* VA, B € R¥*.

Then S is monotone in the following sense: There exists a constant Cy >

such that
(S(A) —S(B)): (A—DB) > Cs|]A — B,

holds for all A, B € R4,
Proof. See [16], Lemma 1.19. O



Appendix B

Properties of the Sobolev
spaces

In what follows we assume that € is a bounded domain in R? with the
Lipschitz boundary 0€2. We denote for k a non-negative integer and r €
[1,00) the Sobolev space

W (Q) == {v € L"(Q); D € L"(Q), |a| <k}

with the norm

1/r
lollkne ( 3 HD%H:,Q) |

lal<k

where L"(Q) is the Lebesgue space endowed with the norm || - ||,.q.

B.1 Basic imbeddings and inequalities

Theorem B.I (Holder’s inequality). Let r,s € (1,00) be such that + +
1=1,feL(Q) and g € L*(Q). Then fg € L'(Q) and

Ifgllua < I fl-allglls.o-

Theorem B.II (Imbedding theorem). Let r € (1,d) and s € [1, 2], or
r=d and s € [1,00). Then there exists a positive constant Cr := C1(Q,r,s)
such that for all v € W (Q) it holds:

[lls.0 < Crllvll1ra:

For s < % this imbedding is compact.
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We denote by Trv the trace of v € W' (Q) on 9. The symbol L"(9)
stands for the Lebesgue space of traces with the norm || - ||, g0-

Theorem B.III (Trace theorem). Let r € (1,d) and s € [1,%="]. Then

there exists a positive constant Cp, = Cr.(Q,r,s) such that for all v €
Whr(Q) it holds:
| Trvlls00 < Crpl|v]1r0-

For s < %= the operator Tr : W' (Q) — L*(09) is compact.

Theorem B.IV (Friedrichs’ inequality). Letr € (1,00) and I" be a non-
empty and open part of O). Then there exists a positive constant Cp =
Cr(Q,T,r) such that for all v € W (Q) it holds:

[ollime < Cr ([vller + 1Vollne) -
In particular, if Tro =0 on I' then
[0l < Crl[Vollro.

Ly

’or

Theorem B.V (Green’s theorem). Let u € W' (Q), v € W#(Q)
t=1andic{l,...,d}. Then

/uav—/uvlf—/%v
Q 3%1 90 ‘ ani’

where v; denotes the i-th component of the unit outward normal vector to 0S).

Theorem B.1 (Korn’s inequality). Let r € (1,00), I' be a non-empty
open part of Q2 and ) be a non-empty open subset of Q2. Then there ex-
ist positive constants Cx = Cg(Q,T,r), Ck = Cr(,T,r) and C}, =
Cr(Q,8Y, 1) such that

(i) for every w € (W ()" with wjr = 0 it holds:

Ckl[Vullra < [[D(w)]|r0; (B.1)

(ii) for every w € (WL (Q)? it holds:
Ckllullire < D)o + [lu.r (B-2)

(iii) for every u € (W (Q))" it holds:

Cllullire < [D(w)llro + llull.or (B.3)
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Proof. We start by proving (ii). Due to [16], Theorem 1.10 the following
inequality
Cllullire < llullro + [ID(w)]r0 (B.4)

holds for every w € (W' (Q))? with a constant €’ := C’(Q,r) > 0. Thus it
is enough to show that for all uw € (W' (Q))"

[ullro < C*(ID(w) .0 + [lullr)

with some constant C” > 0. Let us assume for contradiction that there is a
sequence {u,} C (W (Q))?, ||u,|l.o = 1 such that

1> n((D(wn)|r0 + [[wn]lr.r)-

Then ||D(w,)|l.o — 0 and {w,} is bounded in W'"(Q2), as follows from
(B.4). Thus a subsequence converges weakly to some w in (W17 (2))?, where
D(u) = 0 a.e. in © and Traur = 0. From this it follows that w = 0 a.e. in
Q (see e.g. proof of Theorem 1.10 in [16]). On the other hand, the compact
imbedding of W' () into L"(Q) yields |lul|,o = 1, which is a contradiction.

The statements (i) and (ii7) can be proved analogously. O

Lemma B.2. Let u € (W' (Q))’, r € [1,00). Then
D(w)lr0 < [Vello- (B.5)

r,Q )
and therefore

1/r
ID(w)]],.q = (Z H]D)(u)ij”:,g> <Y ID@)ijlro < [Vulro.  (B.6)
.J ]

Proof. From the triangle inequality we obtain

Diw)ll.o < =
IDwylha < 5 |52

an
aflfi

r,Q ’

B.2 Solvability of the divergence equation

In this section we will recall fundamental results for solving the problem:

Given f € LY(Q) and A € (Wh1(Q))4, 1 < g < oo, satisfying

/f: A'Vu
Q o

find @ € Wh()]* such that
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(i) dive = f in ,
(i) Tr = Tr A on 09,

(111) ||lellige < Cav (I fllaa + All140) with a constant Cgy > 0 that is
independent of f and A.

Generally, this problem is not solvable. However for a certain class of
domains it is possible to construct a solution explicitely.

Definition B.1. We call a bounded domain Q@ C R? to be star-shaped (or
star-like), if there exists © € Q0 and a continuous positive function h defined
on the unit sphere such that

Q:{azeRd; |m—§|<h<|i:zl>}. (B.7)

Similarly, we say that Q) is star-shaped with respect to a set B C € if Q is
star-shaped w.r.t. each point of B.

Remark B.1. [t is known (see [7], Chapter II, Lemma 3.2) that every bounded
domain € with locally Lipschitz continuous boundary is a finite union of do-
mains which are star-shaped w.r.t. some balls and whose boundaries are
locally Lipschitz continuous as well.

Theorem B.VI. Let Q C RY be a bounded domain in R%, d > 2, such that

where each Sy, is star-shaped with respect to some open ball By, with By, C .
Let 1 < q < oo. Then there exists a constant Cgy > 0 such that for any
f € LUQ) with [, f =0 there exists at least one @ € (Wy?(Q))? such that

(i) dive = f a.e. in €,
(ii) llellge < Cavllfllg0-

Furthermore, the constant Cy, admits the following estimate:

diam 0\ ¢ diam €2
C iv S C 1 y B.8
div = ( Ry ) ( " Ry ) (B8)

where Ry is the smallest radius of the balls By, ¢y := c¢o(d, q) and

k—1
|Qk| 1/q—1 1-1
C = 14 R 14 |E|Ya=1| D, \ Q1Y B.9
oy (14 2 [[0+ 1o, @39

.....
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For the proof see Galdi [7], Chapter I11.3, Theorem 3.1.

Corollary B.3. Let Q C R? be a bounded domain with the Lipschitz con-
tinuous boundary and 1 < q < oo. Then there exists a constant Cgqyy, > 0
such that for any f € LY(Q) and A € (WH(Q)) with [, f = [, A v there
exists at least one ¢ € (WH1(Q))? such that

(i) divee = f a.e. in €,
(11) Tr =Tr A on 09,
(iii) [|pllhge < Caiv ([ flloo + [[Allg0)-

Proof. From Theorem B.VI it follows that there exists @ € (W, %(Q))? such
that divep = f — div. A in Q and

|@ll1.00 < Caiv (| fllgo + || divAllgq) -

Then it is sufficient to set ¢ := @ + A. O

B.3 Some properties of weighted Sobolev Spaces
Lemma B.4. W(«), defined by (1.5), is a separable reflexive Banach space.

Proof. We will use the fact that a closed subspace of a separable reflexive
space is also separable and reflexive (for details see e.g. Schechter [21], Chap-
ter 8). Let us define the space

2x2

S = (L2(Q)))? x (L)) x (L)) x L3 (Q(a))

which is a separable reflexive Banach space with the norm

(v, W, Z,y)|ls = |[v]l2.00) + W20 + [|Z]300) + 1¥]300),
(v, W,Z,y) € S.

Further define the mapping Z : W(«) — S by the formula
Z(v) := (v, Vv, M,D(v),divv).
Then 7 is an isomorphism of W («) onto S, := Z(W(«)) and

Vo € W(a) [[Z(v)]ls = [[v]la:
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We show that S, is a closed subspace of S. Let {v,} C W(«) and Z(v,) —
(v, W,Z,y) in S. Then clearly W = Vv and y = divw in Q(«). Moreover

Q(a) Q(a)

Because Vv,, — Vv in L*(Q(«a)) and M, € L*(Q(a)), also

MD(w)s dz = [ MD(o)yp do Vi € C*(@a).
Q(a) Q(a)

Since C=(Q(a)) is dense in L3?(Q(a)), we have Z = M,D(v) in Q(a). Fi-
nally, for any 6 > 0 there exists v,, € {v,} and ¢,, € V(«) such that

v — UnHa <4/2,

||vn - ‘Pn”a < 5/2'

From this and the triangle inequality we have
v = pplla <0,

meaning that v € W(a) and (v, W,Z,y) = Z(v) € S,. O
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