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Abstract

Various methods for the solution of a shape optimization prob-
lem via pursuing diffeomorphism are discussed. As a model problem,
an instance of a Bernoulli exterior free boundary problem is consid-
ered. The solvers described belong to the category of Descent methods.
These methods propose different ways of evaluating both descent di-
rections and step sizes, with various degrees of numerical accuracy.
The properties of these methods are analysed and compared, paying
specific attention to their computational costs and convergence rates.

1 Introduction

The aim of solving a shape optimization problem consists in finding a cer-
tain shape (or domain) € that is optimal in the sense that it minimizes a
given cost functional 7. Problems of this sort are of major importance in
engineering, and find their applications for instance in aerodynamics or in
structural mechanics. Examples might be finding the profile of an airfoil that
minimizes the total drag, or the shape of a beam that can best resist a given
load. The value of the functional 7 is influenced by the shape itself, but it
might also depend on some other variable defined on the above-mentioned
domain, u(€2). This variable is called state variable, and could represent a
displacement, a velocity or a temperature field. In the case the value of such
state is recovered via the solution of a Partial Differential Equation (PDE),
or state equation, the problem considered is said to have a PDE constraint.
Unfortunately, in the majority of applications, an analytic expression for the
solution is not available; therefore, a numerical approach must be invoked.
The Bernoulli exterior free boundary problems represent a large set that
falls within the category of PDE constrained shape optimization problems
[11, 4, 13]. They appear in a range of applications, from Fluid-dynamics to
Thermodynamics, and due to their characteristics are often used as models



for the evaluation of numerical schemes [12]. The scheme discussed in this
paper belongs to the class of fired-mesh methods (see for example [7, 8]), as
a counterpart to moving-mesh methods [9, 10]. This work is to be considered
as a continuation of what has been done by R. Hiptmair and A. Paganini in
[6], and it is inserted in its set-up.

The peculiarity of fixzed-mesh methods consists in searching the optimal
shape via a map from the initial domain €y to the optimal one €. The true
unknown of the problem becomes then the map itself. As a main advantage
of this approach, there is no need to update the shape step-by-step as the
optimization algorithm proceeds. This may instead represent an issue in
moving-mesh methods, since for them a way to update the mesh too must
be found, which is often not a trivial task. This is due to the fact that, as
the mesh is changed to take into account the modifications applied to the
domain, its initial quality may not be preserved.

In the following, the mathematical description of the problem considered
is given.

2 Problem definition

2.1 Exterior Bernoulli free boundary problem

Following the derivation described in [2], we consider the following overdeter-
mined Boundary Value Problem (BVP) on a domain with an annular shape
Qo

—div(Vu) =0, inQ

u=1, on 00" (1)
u =0, on OO
IVul =1, on 00",

A sketch of the domain €y can be seen in Fig.1. We fix a-priori the inte-
rior boundary 995" and we formulate the following exterior Bernoulli free
boundary problem: find a new domain Q by modifying 9Q3* in such a way
that (1) admits a solution, while preserving an annular shape.

2.2 Shape optimization problem

It can be shown that the exterior Bernoulli free boundary problem described
in 2.1 can be reformulated as a shape optimization problem with PDE con-
straints [2]. In order to provide the formulation of this problem, we introduce
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Figure 1: Sketch for the domain of the BVP (1). The internal border 9Q™"
is fixed, while 99°“* is modified to find the optimal shape.

the cost functional

J(Q,u()) = / (VuVu+1)dx, (2)

Q

and the PDE that acts as constraint, which is also called the State FEquation

—div(Vu) =0, in Qo
u=1, on OO (3)

u =0, on 905",

The PDE-constrained shape optimization problem we consider can then
be formulated as follows

min J(Q,u(2)) s.t. (3), (4)

QeUyq

where U,y denotes the set of admissible shapes.

2.3 Admissible shapes

We define the set of admissible shapes as
Und = {2 =To() | Tv =T +V, Vo <1 -6 Tu(09) = 004},

given a fixed small real number €. Here, €y is the initial domain which is
assumed to have Lipschitz boundary, Z represents the identity operator, and
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Ty is a map that preserves the internal boundary 9O, defined as following:

Ty : R — RY,
z— Ty(x) == o+ V(x).

By Ty(£29) we denote the image set of the map T), restricted to €.
We assume that the vector field

Y R 5 R?

satisfies the condition [|V|[¢2q,) < 1, so that Ty is a diffeomorphism [1,
Lemma 6.13]. As a consequence of this requirement, we have that

det (DTy)(x) >0 Vo € RY,

where DT, denotes the Jacobian of Ty,.

2.4 Shape optimization in parametric form

With the change of coordinates induced by 7),, we can formulate the state
equation (3) on the initial domain €2, as in the following

—div(My Vu) =0, in

u=1, on OO (5)
u =0, on Q%™
where
M, = DT,'DT,," |det (DTy)]| . (6)

This can be easily seen by noting that, given the map & = F'(z), it holds
/ V u(x) Vo(x) dx = / (DFT"Vu(X))(DFTVu(%)) |det DF| dx,
Q Q

where V denotes the gradient in X coordinates. In our case, we just have to
substitute Q = Qg and F = T}, and note that the formula above appears in
the weak formulation of the problem (5).

Similarly, the functional defined in (2) can be re-cast in a form that
depends on the mapping 7Ty, or, more precisely, on V

JV,u(V)= | VuMyVudx+ /Q |det(DTy)| dx. (7)

Qo



In this way, we have dropped the dependency of J on the shape itself €2,
substituting it with a parametrization described by V.

The shape optimization problem (4) can then be reformulated in the
following parametric form

min  J(V,u(V)) s.t. (5), ()

HVHCQ(QO)Sl_e

with V becoming our so-called control variable.

3 First order Fréchet derivative

In order to evaluate the first derivative of the cost functional (7), we need
to provide relations to express the derivatives of some quantities of interest
with respect to V, along the direction V. This will be denoted as

5 (%) = <d(*),V>.
Lemma 3.1 (Fréchet derivative of det (D7Y)).
d5(det (DTY)) = det (DTy)tr(DT, 'DV). (9)

Proof. Using the definition of the mapping 7} and of the Fréchet derivative
along the direction V, we have

DT, DY) — DT,
5g(det(DTv)):hmdet( v+ eDV) = det(DTy)

e—0 €

The first term of the numerator can then be rewritten as follows (I represents
the identity matrix)

det(DTy + e DV) = det((DTy)(I + ¢ DT}, 'DV)).

det(DTy) det (I 4 ¢ DTy, 'DV)
= det(DTy)(1 + etr(DT,'DV)) + O(e2).

If we substitute this in the definition above, we get

$-(det (DTy) — lim det(DTy) + € det(DTy)tr(DT, DY) — det(BF) + O(e?)
5 = :

e—0 €

Hence, the proof.



Lemma 3.2 (Fréchet derivative of My ).

5;My = det (DT3,)DT;" [tr(DTngf;)f

- - - (10)
~ DVDT;! - DT "DV | DT,
Proof. Starting from the definition of My, in (6) and differentiating it brings
to
My = 03(DT,'DTy, " det(DTy))
= §(DT, DT, det(DTy)
+DT;159(D7I;T) det(DTy)
+DT;, ' DT, 755 (det(DTy)).

We need to recover an expression for the terms dy(DT,") and §5(DT,7).
Starting from the first one, we use once again the definition of derivative to
get

V-1 -1
5 (DTS 1) = lim (DT +eDV) ' — DTy
4 4 e—0

€
By re-writing the first term in the numerator as

(DTy +eDV)™' = ((DTy)(I + DT, ' DY)
(I +eDT,'DV)"{(DTy)
= (I —eDT,'DV)(DT) ! + O(e?),

and substituting it in the definition above, we get

B R 2

v e—0 €

and finally )
53(DTy, ') = —DT,'DVDT, . (11)

Following a similar procedure, we recover an analogous result for the second
term:

05(DTy;T) = —DT, "TDVIDT, Y. (12)
It is possible now to use the relations (9), (11), (12) to rewrite d3My as

0yMy = —DT,'DVDT,'DT;;" det(DTy)
—DT,'DT,"DVIDT, " det(DTy)
+DTy,' DT, "tr(DTy, ' DV) det(DTY),

which, after some rearrangements, gives (10). O



Thanks to the relations proven above, we can provide an expression for
the derivative of J.

Proposition 1. The first order Fréchet derivative of the cost functional (7)
evaluated along the direction V is given by the formula

<dJ(V),f)> = fo, Vu(V)55 My V u(V)dx

- 13
+ fQO det (DTy,)tr(DT;, ' DV)dx. (13)
Proof. We easily get
<dJ(V), 17} = (T, Opu) + <jv, f/>
= 2 [q, VuMy Vigudx  (A) (1)

+ fo, VudsMy Vu dx
+ fo, Op(det (DTY)) dx, (B)

where J, denotes the first partial derivative of J with respect to the variable
*.
We can immediately re-write term B by using (9), in order to get

B= / det (DTy)tr(DT;, ' DV)dx.
Qo

Let us focus now on term A, where it appears the sensitivity of the state u
with respect to the control V, i.e.,

Sou = <du(V),)>>.

We note that dpul i = dpul oagu = 0, since the value of u is fixed on the
boundaries and it does not depend on V. This implies that d;u can be used
as a test function for the weak form of (5), and hence, since u is a solution
of the same equation,

VuMy Vépu dx = 0.

Qo

Thus we can neglect the term A in (14) and retrieve the final expression
(13). O



4 Second order Fréchet derivative

We denote by
0% 5x) = ()W), V)

the second derivative of a quantity (%) evaluated along the directions W first
and then V.

Lemma 4.1 (Second order Fréchet derivative of My,).
0y, sMy = 6;Mytr(DTy, 'DW) — (DTy, 'DW)6;My — 6, My (DW'DT;, ")
+det (DTy)DTy, ! | —tr(DT,'DVDT, 'DW) I
+ (DVDT;,'DWDT; ) + (DT, " DW DT, "DVT)| DT;”.
(15)
Proof. We start from (10) and then differentiate again to get
Oy sMy = 65(6,,My)
= 5 (det (DT3,)DT;’ [tr(DTv—lDW)J
— DWDT;,! - DT;TDWT] DT;T>
= 6p(det (DTy)DT, ' DT, ") tr(DTy, 'DW) (A
DTy, 'DW §y(det (DTy) DTy, ' DTy, 7) (B
—dp(det (DTy)DTy, ‘DT, ") DW'DT, T (
+(det (DTy)DTy, ' DT, ") 65(tr(DT;, 'DW)) - (
—03(DTy,'DW) det (DTy)DTy, 'DTy, " (E
—det (DTy)DT,'DT, " 5, (DWIDT, ™). (F

)
)
C)
D)
)
)

By using the definition of My in (6), the factors 6y (det (DTy,)DTy, ' DT, ")
that appear in the terms A, B, C can be transformed to 6; My, thus getting

A = o;Mytr(DT;'DW)
B = —(DT;,'DW)i;My,
C = —6My(DWIDT,T).

Moreover, the linearity of the trace operator allows to commute tr with d;,
in term D. All that is left to evaluate, then, are the factors

53(DTy, 'DW) = 6;(DT, ") DW
in D and E, and
o5 (DWIDT,T) = DW'6;(DT, )
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in F. For these, the relations (11) and (12) are used again. After some
rearrangements, expression (15) is then recovered. O

We are ready to provide an expression for the second derivative of 7.

Proposition 2. The second order Fréchet deriwative of the cost functional
(7) evaluated along the directions W and V is given by the formula

(BIVIV,V) = 2 [, VudyMy Véu dx
+ Jo, Vudy, My Vu dx
+ [, det (DTy)tr (DT}, 'DW)tr(DT, 'DV) dx
— [, det(DTy)tr(DT;, "DWDT;, ' DY) dx.

(16)

Proof. Starting from the definition of 7 and differentiating twice gives the
general formula

<d2j(V)W,)>> = <Juu6Wu,69u>+<Jqu,5w> (A)
+ jvu5wU,]>>+<.7va,\>> (B)
(T2 pu), (C)

where J, . denote the second partial derivative of J with respect first to %
and then to .

The last term C can easily be simplified with the same procedure applied
to the sensitivity term in the first order derivative: since the value of u is
fixed at the border, 5%; pu vanishes at 9€, and it can be used as a test
function for (5). Applying J, results in the weak form of the state equation,
which then shows that C = 0.

Term A too reduces to 0. Considering the constraint induced by (5), i.e.,

eV, u(V)) = —div(My Vu) =0,

and by differentiating it with respect to V along the direction W, we recover
the expression *

byt + eyW = — div (My V dj5u) — div (6, My Vu) =0.  (17)

Together with the usual boundary condition on d,;u, (17) can be written as
the following PDE, also named sensitivity equation

{— div (My V §5u) — div (6,,My Vu) =0 in € 18)

dypu =0 on 0€).

!This result is also a consequence of the implicit function theorem [15]. See for example
[3, Par. 1.4.2].



It can be easily seen that, apart from a factor of 2, term

corresponds to the weak formulation of (18), where dpu has been used as a

A= 2/ [V 6,,uMy, V opu + V udy;, My Vidpul dx,
Qo

test function. Since d);u must satisfy (18), then, A = 0.

This further simplifies the expression for the second order Fréchet deriva-
tive of J, which is now reduced to the sole term B. Using again the relations

(9), (11) and (12), the proof is concluded.

5 Descent method

In order to solve the shape optimization problem (8), a Descent method has
been set up [3, chap. 2.2]. The basic form of the algorithm is analogous to

the one presented in [6] and is described in Algorithm 1.

Algorithm 1: Generic descent method

(=B B VU VN

10
11
12
13
14

15
16
17
18

19

Set parameters v € (0,1), € > 0, ityqa;
Start from an initial design ;
Initialize V = 0, V" = 0;

for k=0 to it,,,, do

Evaluate solution u(V*™) of (5);
Evaluate cost functional at current position:
e = (e (D))
if (k> 0) and (jnew _ Jo 5 5ol <dj(1>), me>> then
| Halve step size: "% = 5°14/2;
else
Set f} _ f}temp7 jold _ jnew;
Evaluate gradient at current position: d.J(V);
Find a descent direction: V",
Find a step size: ™"
Set geld = gnew;
Update map: Viemp =) 4 gnewynew,
while (min(det (DT5emy )(€20)) < €) do
Halve step size: 6" = 514 /2;
Set 5ol = gnew;
Update map: Viemr =) 4 gnewynew,

10



The condition min(det (DTytems)(€29)) > € must be fulfilled for the map
Ty to be a diffecomorphism. The condition that requires to halve the step

size in case J"V — JO > ~gold <dj(1>), fi”ew>, is known as Armijo rule [3,

Par.2.2.1.1], and ensures that the chosen step sizes are admissible.

The methods used to recover the descent direction V"% and the step size
o™ determine the algorithm. In this work, three different approaches have
been used, whose definition is given next.

5.1 Steepest Descent

As a first approximation, a representative of the gradient d.J (f/) is chosen
as a descent direction, and the new step size ™" depends on the one at the
previous iteration. In this study, an initial step size of & = 0.3 is used. Lines
12 and 13 in Algorithm 1 are then modified as in Algorithm 2.

Algorithm 2: Steepest Descent: modifications to Algorithm 1

12a Recover H' representative of d.7(V), i.e.,

V Jyr = argmin <dj(]~}), V>;
12b Set V' = —V Jp;
13 Set the new step size as: 6" = 25°;

The choice of the H' representative of the gradient is somewhat arbi-
trary, but indeed it shows a better regularity than their Euclidean or L2
counterparts.

5.2 Employing second order derivative

This approach aims to recover a better approximation of the cost functional
(7) via Taylor expansion by employing information regarding its second order
directional derivative (16). This allows us to choose an optimal step size at
each iteration by solving a (trivial) minimization problem. In this case, step
13 in Algorithm 2 is replaced as in Algorithm 3.

We point out that in order to recover the full second derivative it is nec-
essary to solve the sensitivity equation (18), whose right-hand side depends
on the direction V*. As an alternative, one can neglect the term of (16) that
depends on the sensitivity d,;u, and employ just partial information of the
second derivative, thus avoiding the need to solve and additional PDE.

All three the variants described have been tested for efficiency and com-
putational cost. The results are discussed in sections 7 and 8.
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Algorithm 3: Higher order information: modifications to Algorithm 2

13a Evaluate first derivative of the cost functional along V"ev:
b= (dF, Ve,
13b Evaluate second derivative of the cost functional along V¥

a = (@ (Vree), Prew);

13c Find the step size 6" by solving: " = argmin Eaza + ob;

e}

6 Discretization aspects

In order to recover a numerical solution of the problem (8), discrete approx-
imations for both the state variable v and the control variable V need to be
given. The details are described in the following.

State A Finite-Elements approach [17, Chap.4] is used to provide a dis-
cretization of the state variable u;, =~ u. To do this, a set of piecewise linear
Lagrangian basis functions ¢; is constructed on a triangular grid on the do-
main {)y. These functions are defined such that ¢;(x;) = §;; for each node
xj of the mesh, where J;; is the Kronecker delta. Any finite-element function
can then be expressed as a linear combination of these basis functions,

up = Zui¢i7 (19)
=1

where 7 is the number of mesh nodes (which corresponds to the number of
basis functions).

Boundary value problems like (5) or (18) can be approximated via a
Galerkin method (again, [17, Chap.4]), which in our case gives rise to a
linear system in the form Au = b, with (u); = w;, the coefficients in (19).
For example, if we consider (5), we have

Aij = \Y ¢jMV \Y ¢z dX, (20)
Qo
while b = 0 (before boundary conditions are applied). A is also called
stiffness matriz. For (18), we have instead (b); = — fQo VuMy V ¢; dx.

Control A similar approach is used also to discretize the control variable
V. We introduce a uniform Cartesian grid that covers the domain {2, and
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on it we define a set of m cubic B-splines basis functions, v; [16, Chap.7.6].
We consider discrete vector fields V, in the form

2

V= 1) videq, (21)

1=1 d=1

with eq being the basis vectors of R2. We point out that cubic B-splines basis
functions have a compact support that spans only 4 x4 = 16 grid cells: this
property has some remarkable effects on the algorithms for the evaluation of
the derivatives of 7, as explained in section 7.

7 Cost analysis

The most relevant functions of the algorithm are those responsible of solving
the PDEs (5) and (18), and those evaluating the first (13) and second (16)
directional derivatives of the cost functional 7.

PDE solver For solving the State and Sensitivity equations, functions from
the library LehrFEM have been used in order to assemble the matrix related
to the problem at hand, as described in section 6. Build-in Matlab functions
for the solution of the resulting linear systems are employed to retrieve the
approximations wuy, and dpup.

The effort required to solve the systems varies depending on the properties
of matrix (20). A is symmetric and sparse, because My, is symmetric and the
support of any ¢; is bounded. Therefore, the order of the computational cost
for solving (5) and (18) lies in between O(b*n), for a banded symmetric linear
system with bandwidth b [18], and O(n2) for a generic sparse symmetric
matrix [19], given n Finite-Elements basis functions.

The solution u of (5) is used both for retrieving the value of the functional
(7) at the current iteration and for building up the operator d.7. The solution
dpu of (18), is used instead to recover the value of d*J along the desired
descent direction, in the case where full information of the second directional
derivative is employed.

Derivatives of J In order to retrieve a representative of the operator d.7,
we need to evaluate (13) for every basis vector field i;eq. This requires
an effort that grows linearly with the number of triangles that compose the
mesh discretizing the domain €2, since for any of those the integrand must
be evaluated on a fixed number of quadrature points [20]. On the other
hand, the dependency on the number m of B-splines basis functions is not so
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trivial. In our Matlab code, in order to exploit vectorization, the evaluation
of dJ leads to the construction of a matrix in the form

nQ np

By =Y Y wyV ¢i(Xqu)tidy, My(xXqi) V ¢i(Xqu)ui, (22)

q=1 i=1

where w, is the Gaussian weight for the quadrature point g, ng is the number
of quadrature points per triangle, x4 k is the position of the quadrature point
¢ in the triangle k£, and np is the number of FEM basis functions with support
on a triangle (in our case, where piecewise linear ¢; are used, np = 3 for
every triangle k). B is then an n x m matrix, but since the support of
1; is limited (as described in section 6), it is also sparse. In fact, for each
row of (22) (meaning, for each triangle k), the number of non-zero elements
equals the number of splines whose support contains at least one of the
quadrature points of k. The complexity of the algorithm directly depends
on the number of non-zero elements of B. This in its turn depends on the
mutual arrangement of the quadrature points and the support of the splines
basis functions. The more the quadrature points in each element are close
to each other, the higher is the chance of them all residing in the support of
the same spline basis functions, hence the fewer non-zero elements (22) has.
Vice-versa, if the quadrature points are spread apart in the triangle, then
increasing the number of splines basis functions ends up in increasing the
number of non-zero elements of (22). An example of this is shown in Fig.2.
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Figure 2: Depending on how the quadrature points (red dots) are spread
apart in the triangle, refining the B-splines grid (squared dashed line) might
increase the amount of B-splines basis functions 1; whose support contains
at least one quadrature point. In the case described in the top row, refining
the mesh (moving from left to right) does not change the number of cells that
contain a quadrature point (gray squares), but it does in the case below.

Fig.4 describes the effect that the disposition of the quadrature points has
on the sparsity of (22). There, the change in the amount of non-zero elements
for different spline grid refinement levels is reported for various quadrature
schemes. A sketch of the disposition of the quadrature points for each scheme
considered is shown in Fig.3.
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Figure 3: Arrangement of quadrature points inside a reference triangle for
various quadrature schemes. The schemes are labelled as as "PnOm”, ac-
cording to the LehrFEM library manual: here, n stands for the number of
points used, while m defines the order of accuracy.

It is noticeable how, in the case a simple one-point quadrature scheme is
used (P102), the sparsity of the matrix (22) is not affected by an increase in
the amount of splines basis functions. That is due to the fact that, given a
fixed point, the number of basis functions whose support includes that point
is fixed, and only depends on the order of splines used?.

2As pointed out in section 6, the support of each basis function covers 4 x 4 = 16
cells. This also means that, for any given point belonging to a specific cell, then 16 basis
functions have a support that contains it. The number of non-zero elements of (22), in
this case, is in fact 198 % 16 = 3168, since 198 elements were used.
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number of splines basis functions m

Figure 4: Number of non-zero elements of (22) for different splines refinement
levels, using various quadrature schemes. The number of elements is kept
fixed to n = 198. Please refer to Fig.3 for a description of the quadrature
points positions.

On the other hand, the algorithm for the evaluation of the second order
derivative exhibits a different behaviour. Analogously to what has been de-
scribed before, an approximation of the integrand in (16) must in fact be
recovered for each quadrature point in every triangle. In particular, this re-
quires the computation of terms like DV, ~ DV. However, we evaluate the
second derivative along a fixed direction. Thus, for each quadrature point,
DV, can be computed as a linear combination of the derivatives of the basis
vector fields D(v;eq). This allows us to get rid of the dependency of the
computational cost of the algorithm on the actual number of B-splines m,
because the number of those whose support intersect a quadrature point is
constant. This is shown in Fig.5, where an averaged timing of the algorithm
is provided, for different numbers of finite elements n and splines m used.

17



1072

n=3168

n=198
1073 .\.__./0/0
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number of splines basis functions m

Figure 5: Average execution times of the function responsible for the evalu-
ation of the second order directional derivative (16). Experiment conducted
for different number of elements n and splines m. Apart from some noise for
the small mesh sizes, the execution time keeps around the same level even
though the number of splines basis functions used increases, as expected from
the analysis conducted. The quadrature scheme used is P303.

8 Convergence rates

As additional information is used in the algorithm, one would expect the
convergence rates to improve accordingly, meaning that the algorithm em-
ploying the full evaluation of (16) behaves better than the one that makes use
of its linear part only, which again is better than the simple Steepest Descent
algorithm. A plot of the convergence results can be seen in Fig.6. Here, the
three methods described in Sec.5 have been tested, and the evolution of their
respective normalized error is reported.
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Figure 6: Convergence history of normalized error of cost functional,
‘—jk}%’m’” , for the three different methods. J,i, is the value of the cost

functional at the exact solution, J* is J evaluated at iteration k.

As expected, the algorithm that employs full information from the second
order derivative converges much faster than the others, followed by the one
that neglects the non-linear part of (16). Also, for the Steepest Descent
method, Armijo rule is often applied, as represented by the ”flat” lines in
the graph. In our experiments, this does not happen with the other two
algorithms.

Given the short amount of iterations before saturation is reached, it is
not simple to assess the actual order of convergence of each method. During
the first iterations, the algorithm that employs full second order information
shows some steepening in the convergence curve slope, which might indicate
superlinear convergence. It is not the case for the one that uses only partial
information, which tends to preserve the same slope until saturation. The
behaviour of the Steepest Descent algorithm is instead widely influenced by
the application of Armijo rule.

9 Further Work

More complex algorithms for the solution of the problem considered (8) can
be investigated. For example, if the whole operator d27 is available, then a
Newton method can be applied in order to retrieve a more accurate descent
direction [3, Chap.2]. Such methods look for the minimum of a second order
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approximation of (7) by solving the equation
(T, ") = —dT(Vh), (23)
and use this to update the solution to (8),
V= PR 4k,

However, as the dimension of the problem increases, storing the whole matrix
representing the approximation of the operator d?J could let some memory
issues arise. Moreover, first experiments in this direction show that d2J
present some ill-conditioning, which makes it necessary to apply some stabi-
lization techniques in order to correctly retrieve a solution to (23).

10 Conclusion

This work is inserted in the set-up of [6]. It aims to expand it by comparing
the properties of various Descent Methods applied to the optimization algo-
rithm used to solve (8). In order to access more refined numerical schemes, a
formula for the second order derivative of the cost functional (16) is derived.
The methods considered use various degree of information from both first and
second order derivatives, in order to retrieve appropriate descent directions
and step sizes for the algorithm to proceed. Both theoretical and empirical
computational costs have been investigated, directing particular attention to
their dependency on the number of finite elements and splines basis functions
employed. By the analysis of those, it emerges that the choice of employing
the full second order directional derivative results in higher accuracy at a
relatively small cost. Evaluating (16), in fact, does not increase the degree of
complexity necessary for (13), but it does provide a much faster convergence
of the error with respect to a basic Steepest Descent algorithm.

References

[1] G. Allaire. Conception optimale de structures, vol. 58 of Mathématiques
& Applications (Berlin) [Mathematics & Applications], Springer-Verlag,
Berlin, 2007. With the collaboration of Marc Schoenauer (INRIA) in the
writing of Chapter 8.

[2] K. Eppler, H. Harbrecht. Efficient treatment of stationary free bound-
ary problems. Applied Numerical Mathematics, Vol. 56, pp. 13261339.
Elsevier, 2006.

20



[3] M. Hinze, R. Pinnau, M. Ulbrich, S. Ulbrich. Optimization with PDE
constraints. Springer, New York, 2009.

[4] M. Flucher. Bernoullis Free-boundary Problem Variational problems with
concentration. Birkhuser Mathematics, 1999.

[5] R.Hiptmair, A. Paganini, S. Sargheini. Comparison of approximate shape
gradients. BIT Numer Math DOI 10.1007/s10543-014-0515-z, July 2014.

[6] R. Hiptmair, A. Paganini. Shape optimization by pursuing diffeomor-
phisms. ETH SIAM, Research Report No. 2014-27, December 2014.

[7] F. Ballarin, A. Manzoni, G. Rozza, and S. Salsa. Shape optimization by
free-form deformation: existence results and numerical solution for Stokes
flows. J. Sci. Comput., 60, December 2013.

[8] N.H. Kim, Y. Chang. Eulerian shape design sensitivity analysis and op-
timization with a fixed grid. Comput. Methods Appl. Mech. Engrg. 194
3291-3314, December 2004.

[9] Z Liu, J.G. Korvink. Structural Shape Optimization Using Moving Mesh
Method. Excerpt from the Proceedings of the COMSOL Users Conference
2007 Grenoble, 2007.

[10] M.L. Staten, S.J. Owen, S.M. Shontz, A.G. Salinger, and T.S. Coffey. A
Comparison of Mesh Morphing Methods for 3D Shape Optimization.

[11] M. Flucher, M. Rumpf. Bernoulli’s free-boundary problems, qualitative
theory and numerical approximation . Journal fr die reine und ange-
wandte Mathematik (1997). Vol: 486, pp. 165-204, 1997.

[12] K. Eppler and H. Harbrecht. Shape Optimization for Free Boundary
Problems -Analysis and Numerics. Deutsche Forschungsgemeinschaft,
Priority Program 1253, Optimization with Partial Differential Equations,
February 2010.

[13] J.I. Daz, J.F. Padial, J.M. Rakotoson. On some Bernoulli free bound-
ary type problems for general elliptic operators. The Royal Society of
Edinburgh, October 2007.

[14] H. Schwerdtfeger. Introduction to linear algebra and the theory of ma-
trices. Noordhoff, 1950

[15] S. Kumagai. An implicit function theorem: Comment. Journal of Opti-
mization Theory and Applications 31 (2): pp. 285-288, June 1980

21



[16] A. Quarteroni, R. Sacco, F. Salieri. Modellistica Numerica per Problemi
Differenziali. Springer, 2012

[17] A. Quarteroni. Matematica Numerica. Springer, 2008.

[18] D. Zhang, E. Polizzi. Linear scaling techniques for first-principle cal-
culations of large nanowire devices. NSTI-Nanotech 2008, www.nsti.oryg,
ISBN 978-1-4200-8503-7 Vol. 1. 2008

[19] J.H. Reif. Efficient approximate solution of sparse linear systems. Com-
puters and Mathematics with applications, Vol. 36, No. 9, pp. 37-58.
November 1998

[20] F. Hussain, M.S. Karima, R. Ahamada. Appropriate Gaussian quadra-
ture formulae for triangles. International Journal of Applied Mathematics
and Computation, Vol. 4, pp. 24-38. 2012

22



