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Abstract

We study a mechanical equilibrium problem for a material consisting of two
components with different densities, which allows to change the outer shape by
changing the interface between the subdomains. We formulate the shape design
problem of compensating unwanted workpiece changes by controlling the interface,
employ regularity results for transmission problems for a rigorous derivation of op-
timality conditions based on the speed method, and conclude with some numerical
results based on a spline approximation of the interface.

1 Introduction

By definition, distortion means undesired alterations in workpiece size and shape, which
may happen as a side effect at some stage in the manufacturing chain. In that case an
additional final step has to be added to the manufacturing chain, i.e., the elimination of
distortion by mechanical surface finishing. It has been shown that this leads to severe
economic losses within machine, automotive, and transmission industry [Thoben et al.,
2002]. Recently, a new strategy has been developed, which allows the elimination of
distortion already during heat treatment [Schiittenberg et al., 2005], the last step in
many manufacturing chains anyway.

Without going into details the cause why such a heat treatment might lead to a change
in geometry are the occurring solid-solid phase transitions during such a heat treatment.
They may lead to a microstructure consisting of phases with different densities, resulting
in internal stresses along phase boundaries and also to macroscopic changes in geometry.
Distortion compensation then means finding a desired phase mixture such that the result-
ing internal stresses and accompanying changes in geometry compensate the distortion
and hence lead to the desired workpiece size and shape.

Assuming that no rate effects occur during cooling, i.e., neglecting transformation-induced
plasticity [Chehminski et al., 2008], one can tackle this problem mathematically in a hybrid
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approach. In the first step the optimal microstructure for distortion compensation is
computed solving a shape design problem subject to a stationary mechanical equilibrium
problem. In the second step an optimal cooling strategy is computed to realize this
microstructure. While the latter has been studied extensively, see, e.g., [Homberg and
Volkwein, 2003, Homberg and Kern, 2009] the goal of this paper is to develop a novel
approach to compute an optimal microstructure or phase mixture to compensate for
distortion.

In contrast to [Chelminski et al., 2013], where a phasefield approach to distortion com-
pensation is taken, here we assume that the workpiece domain D C R? consists of a
microstructure with two phases in the domains Q C D and D \ €, separated by a sharp
interface. For instance one might think of these two phases as having been created from
one parent phase during a heat treatment. To distinguish between the subdomains we
introduce the characteristic function y = xq of the set €2, which is equal to 1 for z € Q)
and 0 otherwise.

Now assume the workpiece to be in equilibrium. Then the stress tensor ¢ satisfies

—dive = 0, inD (1.1)
on = 0, inI'V
u = 0, inly

with TN UTy = 0D. According to Hooke’s law only elastic strains contribute to the stress,
so in the case of small deformations we obtain

o= As(u) — &), (1.4)

with the stiffness tensor A, the internal strain £ and the linearized overall strain

g(u) = %(Du + (Du)?).

In general, the stiffness might be different in both subdomains, hence we make the ansatz
A=A (x):=x(x)A + (1 — x(z))A,. (1.5)

The main reason for the occurrence of internal stresses lies in the different densities of the
two subdomains. Thus we make an analogous mixture ansatz, i.e.

€ =&y(x) == x(x)er + (1 — x(x))é,
and assume in addition isotropy, i.e.
Aigi = Bi(x)1,
where [ is the identity matrix. Then the constitutive relation reads as
ox(z) = Aye(a) = By, (1.6)

with

By () = x(2) B + (1 = x(x)) 2. (1.7)
To motivate this modelling assumption, one might think that (1.1) describes the steady
state of an isotropic homogeneous linear thermoelastic body after cooling from a reference



Figure 1: Deformation of a rectangular reference domain caused by subdomains with
different densities.

temperature 0,. to the asymptotic one, . In that case the internal stress corresponds
to the asymptotic linear thermoelastic stress, which can be described as

e = (0 — Ores)1,

where 6 denotes the thermal expansion.

Figure 1 demonstrates the effect of subdomains with different densities for the mechanical
equilibrium shape. For details about the chosen data we refer to Section 4. The goal of
this paper is to utilize this effect by finding an optimal mixture of subdomains €2 and its
complement in D, such that the workpiece attains a desired equilibrium shape. To this
end we consider the cost functional

Jouy) = / ly — wall?ds + aPp(x), (18)

where ¥ C TV and uy € HY(R?% RY). The geometric part of the cost functional, i.e., the
first two terms will drag the workpiece towards the desired equilibrium shape. Details how
to choose L 5 in practice will be described in Section 4. It is known that minimizing this
geometric part alone would lead to homogenized or laminated microstructures [Allaire,
2002]. To avoid this scenario, we have added the last term in (1.8) term which penalizes
subdomains {2 with large perimeter 75D(X). Details about its definition will be given in
Section 2.1. Note that if the boundary is C? the perimeter corresponds to the total surface
area of the boundary in three-dimensional problems, and to the total arc length of the
boundary in two-dimensional problems.

The optimal shape design problem to be studied in this paper then amounts to finding
an optimal subdomain (2 and optimal displacement @ = u(Q2) = u(g), which solves the
equilibrium problem (1.1).

The main contribution of this paper is the rigorous derivation of the shape derivative
of our cost functional using a saddle point formulation and recent regularity results for
transmission problems [Costabel et al., 2010]. Similar results for scalar transmission
problems can be found in [Pantz, 2005, Afraites et al., 2007].

Note that this problem is related to topology optimization, where the subdomain €2 rep-
resents the final structure or topology of the workpiece and its complement D \
barOmega is interpreted as void. The goal is to find the stiffest structure corresponding to
the minimal compliance. In [Haber et al., 1996] this problem is studied with a perimeter
penalization. Recently, a number of authors investigated topology optimization, where



the perimeter term is replaced by a Ginzburg Landau type phasefield relaxation [Bourdin
and Chambolle, 2003, Burger and Stainko, 2006].

In the next Section we will detail the optimal design problem, analyse the state system
and proof the existence of an optimal design. In Section 3 we derive optimality conditions
which we will utilize for the numerical computation of optimal phase mixtures in Section 4.

2 The shape design problem

2.1 Assumptions, notations and problem definition

Throughout this paper D C R? is open, bounded and with Lipschitz boundary. In the
following we write x := xq, for Q C D open and with boundary I' := 0f). Henceforth
we will call I' also interface and assume it locally to be the graph of a Lipschitz function.
We assume that €2 has at least ¢ > 0 distance to the boundary 0D, ie. dypp(x) =
inf,cop |7 — y| > ¢ for x € Q. Moreover, we set QF := Q and Q™ := D\ Q. Thus we have

I'=0 NQ". The set of characteristic function is defined by
X (D) :={xa : 2 Lebesque measurable and 2 C D}. (2.1)

The considerations of the first chapter, namely equations (1.1),(1.5), (1.6), (1.7), lead to
following interface model

—div(4ie(u*))=0 in QF,
—div(Ase(u™)) =0 in Q7
(Aas(u) - )
—Ase(u")np=0 on TV,
u =0 on T,
complemented by the transmission conditions
(Ajg(u®) — Age(u ))n = (B — Bo)n on T, (2.3)

where the displacement field u: D — R? is the unknown function and n and np are unit
normal fields along 02 and 9D, respectively, see [Antman, 2005]. Here, we assume that
'V and Ty are disjoint parts of the boundary I' with positive surface measure |Tg| > 0.
The material is assumed to be isotropic and homogeneous in each phase, such that the
stiffness take the form

Al(@) = 2,Uz@ + )\t[’(@)[, O c Rn,n’ L, A > 0,

1 = 1,2. Mathematically, we control xy which describes the distribution of martensite. As
described in the introduction, we choose the cost functional

700:= 5 [ () = walPds + (). (@ >0) (2.4

where ¥ C T'\ I'y. The function u(y) is a solution to (2.2), us € H'(D,R?) describes the
desired shape of the body.



The total variation of a function y € X (D) is defined by

Pp(x) = Var(x,D) :==  sup / div (¢)xdz.
pect(pird) JD
HLPHLOO(D)<00

A subset Q@ C R? has finite perimeter relative to D C R? if Pp(Q) := Po(xa) < oo. If
D = R4 then we define P(x) := Var(y, R?) and P(Q2) := P(xq). In other words, a subset
2 C D has finite perimeter if the characteristic function y = yq € X (D) belongs to the
space

BV(D) = {f € Li(D)| Var(f, D) < co}.

Since 2 C D, we have Pp(§2) = P(£2). One should keep in mind that a finite perimeter set
Q Cc R% Pp() < oo, can have non zero d-dimensional Lebesque measure, i.e. u¢(99Q) >
0. This is even true for the relative boundary 02N D, see [Giusti, 1984, p. 7]. A reference
rich of results concerning spaces of bounded variation is [Ambrosio et al., 2000]. We will
search for optimal solutions in the set

BV, (D) :={x € X(D)| x € BV(D)}.
In the following we will study the problem

in_J 2.5
emin 00, (2.5)

which we will see has at least one solution.

2.2 Analysis of state system

For each x € X (D) let us first introduce a bilinear form a, : H'(D;R%) x H'(D;R?) — R
by
ax(p, ) = al (@ YF) +a (¢, ¢¥7),.

where

at (@' ') = /DXQiAZ-e(go) ce(p)dr (e {+,—}).

Then the weak form of the interface problem reads: Seek u, = u € H'(D;R?)

ay(u,¢) = / By div (¢)dz, for all ¢ € W (2.6)
D
where
W = {v e H(D;R?) : v|p, = 0 in the trace sense}.

Using the characteristic function x = xq (note that u?(T") = 0) the last equation can be
rewritten as

/QA1€(11) ce(p)dr + /D\Q Ase(u) : e(p)dr = ﬁl/Q div (¢)dx + ﬁg/D div (¢)dz.

\Q

We have the following result concerning existence and uniqueness of the state equation.



Theorem 2.1 For given x € X(D) the equation (2.6) has ezactly one weak solution u(y)
and we have the following apriori bound

lu(X)| a2 (pray < C, (2.7)
where C' = max{ﬁl,ﬁg}\/m/a depends only on (31, Ba, |D| and «. Additionally, if the
interface I' is C?, we have

u(x)o+ € HA(QNRY), u(y)lg- € H(Q7:RY),
for each Q= C Q~ such that SUp,eop | — y| > 0 for all x € Q.

Proof: The higher regularity result is a direct consequence of [Costabel et al., 2010,
Theorem 5.3.8]. Here, we show that the equation (2.6) has indeed for every y € X (D)
a unique solution. This can be seen as follows:! Since A;, Ay are positive definite with
k1 > ko > 0 and from Korns inequality (with ak) it follows, that there exist constants
C,a > 0, independent of x such that for all p € H'(D;R?)

o) = [ xicle):s(ohto+ [ (1= 0Aee(e) el

- /DX(kl —ka)e(ep) s e(p)dr + /D kag(ep) - e(p)da (2.9)
K . )
> aHSO”qul(D;Rd) (g = koarg)
and
ay (¢, ¥) < Cllelarpme 19] a1 (DR (2.10)

Thus the Lemma of Lax Milgram (see [Evans, 1998, p. 297-299, Theorem 1]) guarantees
the unique solvability of the variational problem:

SeekueW: ay(u,¢)= / By div (p)dx for all ¢ € W, (2.11)
D

since ¢ — [, By div (¢)dz € W™ according to the estimate

[ By (@e < max{e 5 Bllelincoms, (212

Notice that the constants are independent of 2. To see the apriori bound, let x C X(D)
be any characteristic functions and u,, the corresponding solutions to (2.6). Using (2.9)
we compute

a”unHHl (D;R9) < ay, (u,,u,)
/ﬁx ) div (u,)dx (2.13)

< CHunHHl(D;Rd)‘

where C':= max{(31, f2}1/3|D|/ca depends only on (31, 55, | D] and «. O

!Note that at this stage of investigation it is by no means necessary to assume that A;, A, are constant
tensors. Indeed, assume Ay, Ay : D — L(R33;R33) and assuming

Forae. x € D: Ai(x)G:G>k]|G|]?, for all G € Maty,, (R, (2.8)

all calculations remain valid. Similarly, we could assume that 31,82 € Loo(D) instead of £y, 82 € RT.
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Remark 2.2 The space X (D) is not closed for the norms of L,(D) (1 < p < 00) and the
weak convergence of elements of X (D) coincides with the strong convergence if the limit
element is in X (D), cf. [Delfour and Zolésio, 2011].

Next we proof that the function X(D) > x +— u(x) € W, considered as function from
L,(D) — W for some large ¢ > 2 Lipschitz continuous.

Lemma 2.3 There is a constant C' > 0 and q > 2 such that for all x1, x2 € X (D)

la(x1) — ulx2) |l (prey < Clixe = xallLy) (2.14)
where u(x1),u(x1) s a solution of (2.6).

Proof: Let x1, x2 € X(D) be two characteristic functions. Set u; := u(x;) (i = 1,2) and
u := u(x), then we estimate

cllu; — ugH?{I(D;Rd) < /DAX15(‘11 —uy) :e(uy — up)dr

= [ (B = B div (s = e+ [ (A = A ) s <l — )
D D
< [P = xellLa) lor = w2llm (pirey (2.15)
4 = Al s = el -

Now from [Herzog et al., 2011] we know that e(u) € Loy, (D) for some vy > 0. Therefore
dividing (2.15) by |lu; — w2 g1(p;re) and estimating the right hand site with the Holder

inequality with ¢ = HTW and ¢ := qi = % + 1, we obtain

—1
a1 — a1 (piray < C([[81 = Ball ooy + 1A — Axallr, () lle(u2) L, D)) (2.16)
Finally noting that

Ay, — Al = + (1= x1)A2 — (xedr + (1 — x2)A2))|
< Ix1 = xel(|AL] + [Ag])

and

Wm - ﬁxz‘ = ’Xlﬁl + (1 - Xl)ﬁz - (Xzﬁl =+ (1 - X2)52)|
< Ixa = xa|(|81] + [B2])

we finish the proof. O

2.3 Existence of an optimal shape

After the preparations of the last section, we can study the constraint optimization prob-
lem

(PX) inf j(X),

XEBV, (D)

Theorem 2.4 For each o > 0 the problem (P,) with the cost functional (2.4) admits at
least one solution.



Proof: Let xq, = x» € BV, (D) be a minimizing sequence, €2,, the corresponding sets of
finite perimeter and u,, = u(x,) the corresponding solutions of (2.6). Let us denote by
J > 0 the infimum of (P,). We have

Jj < / |ug*dzr < o
Ly

because 75D(X(/J) = 0 and u(yy) = 0, which implies j < oo and therefore there is a ¢ > 0
such that )
Vn € N : PD(XQn) <cg,

and using Theorem 6.3 p. 247 in [Delfour and Zolésio, 2011] yields that there exists a
subsequence {€2,, } of {€,} still indexed by n and a measurable subset {2 C D with
Po(xe) < lim, .. Pp(x0,) and xo, — xo in Li(D; RY), (2.17)

that means in particular xo € BV, (D). Now Theorem 2.3 and (2.17) give us the lower-
semi continuity of the cost J. O

3 Necessary optimality condition

3.1 Main result

In this section we are going to make the sensivity analysis for our cost functional. Instead
of introducing the material derivative to derive the shape derivative we are going to use the
saddle point formulation first introduced by Correa-Seeger in [Correa and Seeger, 1985]
and then applied to shape optimization and further developed by Morgan, Zolesio and
Delfour, see [Delfour and Zolésio, 2011] and the references therein. The main contribution
of this work is the derivation of nessacary optimality conditions for our interface problem.

Theorem 3.1 Let 2 C D be an open set with Lipschitz boundary, which solves the mini-
mization problem (2.17). Then the following nessacary optimality condition for the prob-

lem (Py) with J() == J(xq) holds
dJ(Q)[V] >0 for all admissible V € Vp, (3.1)

and the shape derivative of (3.7) exists for all V € Vp and is given by

ar@)v) = |

: div (V)A,e(u) : e(p)dz —/ A,S(DudV) : e(p)dx

- / Ae(u) : S(DpdV)da (3.2)
+ / B, div (V) div (p)dz + / B, (0V)T : Dpdx + « / div (V) dH,

where S(A) = %(A + AT, If the interface T is C?, we obtain the following formula



(Vo :=V-n)

AIOV) = [ (i) = Bl) s <(p") = Aa(ela) = Bal) s (p))Vads

r

— /(Al(s(u+) — Bil)n) - 0,pT V,uds — / Ae(pHn - 0,u” V,ds
L L (3.3)
+ /(AQ(e(u_) — Bol)n) - Opp~ Vypds + / Ase(p™)n - Opu” Vypds

+a/ K VodH™
r

The state u and adjoint p are given as the solution of

ueW, a,(u,¢) = 61/9 div () dx + 62//3 div (¢ )dx, Yip € W,

\Q

PEW, ale,p)+ /(l1+ —ug)pds =0, Vo € W.
b

3.2 Speed method and Shape derivatives

Let D C R? be open, bounded with Lipschitz boundary. For k > 1 we consider the space
VE = {V e CFR%:RY) : supp(V) € D} (3.4)

and for k = oo, we set V& := Vp. The flow of the vector field V € V5 is defined for each
19 € D by ®) () := x(t), where

i(t) = V(z(t)) in (0,7) (3.5)

Definition 3.2 (Eulerian semi-derivative) Suppose we are given a shape functional
J: A — R and a flow ® : D x R — R generated by a vector field V € Vp. Set
Q= D4(Q). Then the Eulerian semi-derivative of J at Q C D in the direction V is
defined as the limit (if it exists)

4J(Q)V] < tim S (7)) — J().

t—0 t

The derivative dJ(Q2)[V] may be non-linear in V' in general.

Definition 3.3 Let Q € D and D C RY open. The functional J is said to be shape
differentiable at ) if the Eulerian semi-derivative dJ(Q)[V] exists for all Vp and the map

Vi—dJ(Q)[V]:Vp — R, (3.6)
18 linear and continuous.

We cite the following special case of a theorem from [Lamboley and Pierre, 2007, p. 3.



Theorem 3.4 Let A C D C R? be a be a domain, whose boundary OA locally is the
graph of a Lipschitz function. Then the shape derivative of the perimeter is given by

YV eVp: dP(A)[V] = / div o4V dH,
0A
H 1 being the d — 1 dimensional Hausdorff measure in R? and

diVaAV = div (V)|3A - DVVA VA

the tangential divergence. Moreover, if A is C? we have
YW eVp: dP(A)|V] = / kV-ndH,
DA

n being the unit outwarding normal along 0A and k the curvature of 0A.

3.3 Saddle points formulation

We now consider the objective function (2.4), but now we choose explicitly the subset 2
as variable instead of y. Again we explicitly write

1
NQ¢%=§LH¢—MW%+0PMQ% (3.7)

where we have J(Q) = J(Q,u(Q)) when u = u(Q) solves (2.6). Let us rewrite the
minimization problem (2.5) in control type form by introducing the Lagrangian function:

L. 9) = TR 0) + arln) - [ fdiv ()i
D
which can be written as

L(2,p, 1)) = %/E”QO_ —uy||’ds + /QAle(goJr) ce(pt)dx —l—/D Ase(™) 1 e(yp™)dx

\Q
— / div (v ")dz — ﬁg/ div (¢p7)dx + aPp(R2) (3.8)
Q D\Q
One easily verifies

| _ [ Q@) if o =u(Q)
chew.ilelgvﬁ(ﬂ,%lb)—{ +00 if ¢ #u(N)

and therefore

min sup £(Q, ¢, %) = J(2,u(Q)).
PEW pey

Thus for Q C D, we can write the function J(Q) as a min-max of a Lagrangian function
L(92, p, ). Next we will characterize the saddle points of £(£2, ¢, ).

Definition 3.5 Let A, B be sets and G : A x B — R a map. Then we say a pair
(u,p) € A x B is a saddle point on A X B if

G(u,p) < G(u,p) < G(u,p) VYue AVpe B.
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By convention p — G(u, p) has a maximum and u — G(u, p) a minimum at p respectively
u. The saddle points are characterized by the next Lemmata.

Lemma 3.6 A function G on A X B has a saddle point (a,p) on A X B if and only if

sup inf G(u,p) = inf sup G(u,p),

and in this case it is equal to G(u,p).

Proof: See Temam, Ekeland [Ekeland and Temam, 1976]. O

Lemma 3.7 Let X,Y be two Banach spaces. Let us suppose that A C X and B C Y,
A, B are closed, convex and non-empty. Moreover, let G : A x B — R such that

Vu € A, p— G(u,p) is u.s.c., convex and Gateaux differentiable,

Vp e A, u— G(u,p) is l.s.c., concave and Gateaux differentiable.

Then (u,p) € A X B is a saddle point if and only if

<%(u,p),u—u> >0, YueA, .
3.9
8—G(ﬂ p),p—p)<0, VpeB
Bp PP —P) =Y, p .
Proof: See Temam, Ekeland [Ekeland and Temam, 1976]. O

Remark 3.8 When A and B in the previous Lemma are linear spaces, then we have
indeed equality in (3.9).

The Lagrangean enjoys nice properties
o L(02,p,1) is conver and continuous with respect to the variable ¢ and
e continuous and affine-linear with respect to :

Let (u,p) € W x W be a point saddle point, that is

inf sup £(Q, ¢, %) = sup inf L(Q, ¢, ) =L(Q,u,p).
Juf, sup LI @, 9) = sup inf L{S¢,9) = L{2u,p)

Then by Lemma 3.7 (u, p) satisfies

ueW, 9Ly(Qu,v) =0, Vih € W,
PEW, 0L ¢,p)=0,VpeW,

or equivalently

ueW, ay(up)= ﬁl/ﬂ div (1) dz + B /D\Q div (¢~ )dz, Yap € W,
(3.10)

peEW, a(e,p)+ /(u+ —ug)ptds =0, Ve € W.
s

11



The last equations is called adjoint equation. The strong formuation of the adjoint equa-
tion is as follows

in Q7
—Ase(p )np=—(ut —uy) on I, (3.11)
p =0 on T,
0 on 0D\ (XUTy),

—div(4:e(pt)) =0 in QF,
. =0

complemented by the transmission condtions

Ae(pt)n = Ase(p )n  onT. (3.12)

3.4 Perturbartion of the domain (2

Notice that by construction ®) : D — D are bi-Lipschitzian for all ¢ > 0, where V € Vp.
Moreover, ®} =: ®; are homeomorphism and ®;(int(D)) = int(D), ®;(0D) = dD. Thus
given v € WH(D; R%), p > 1, we conclude (see Theorem 2.2.2, p. 52 [Ziemer, 1989]) that

vo®, € W (D;R%) if and only if v € W'?(D; R%)
and therefore

vo®d, € Wif and only if v € W.

In the same way we characterized the saddle points of the function £(, ¢, 1), we can
characterize the saddle points of the perturbed reparametrized Lagrangean L£(£2, ¢, ).
As we have seen the objective function J(€2,u(2)) can be written as the min-max of
the Lagrangean L(£2, ¢, ), which has a saddle point (u, p) completely characterized by
(3.10). We define the new domain €2; := ®,(£2). Then a saddle point (u;, p,) of

J(, u(€)) = min sup LD, p,7),

is characterized again by Lemma 3.7 through

u; € W, a/XQt (ut, ’l/)) = 61/9 div (’(/J+)d.1' —+ 62 /D\Q div (’lp_>d$, V’¢ € W,
: : (3.13)

PLEW, ay,, (p,p) + /(ut —uy)p ds=0, Ve eW.
2

The system (3.13) has exactly one solution (u;, p,) € W x W since ayq, (-, -) is W-coercive
and continuous. Note that the space WV is independent of (2. The following identity holds

e(p) o P () 0o @y = S(D(po ;) - (DPy) ") : S(D(p o Dy) - (DBy) ),

12



where S : R*? — R%? is the symmetrization operator defined as S(A) := (4 + A7),
note that S(D¢) = (). Thus a change of variables leads to

/ J,AIS(D(u)f 0 @) (D®,) ) : S(D(p 0 ®)(D®,) )dx

Q

+/ B JiAsS(D(uy o (I)t)(DCI)t)_l) :S(D(yp~ o (I)t)(DCI)t)_l)d$
D\Q

— 51 [ DT D 00 ek [ DO Do 0o
Q D\Q
Vi € W,

(3.14)
/Q JAIS(D(gt 0 ®)(DP) ) : S(A(py 0 ®)(DB,) " )d

+ [ JAS(D(p 0 ) (DD) ) : S(D(p; o By)(DP,) " )da
D\Q

—i—/(uto(I)t—udo(I)t)goo(IDtds:O
5
Yo eW.

The pull backs u’ := ®;(u;) := u; o &, and p' := ®;(p;) := p, o D, satisfy therefore
/ JAS (DU (D)) : S(Dyt (DB,)Vda
Q
+/ J;AyS(Dut~ (D®,) ™) : (D~ (D®,) )dx
D\

=/ / D®; T : Dyptdx + B D®; T : Dy~ dx
Q D\Q

Vi € W,

(3.15)
/ J,AS(Dp* (D®,)7Y) : S(Dp'* (DP,) " )da

1 JiAsS(Dp™ (D®)7Y) : S(Dph~ (D®,) V) da
D\Q

—i—/(ut’ —ugo0®)p ds=0
5
Vo eW.

Remark 3.9 Note that since supp(V') C D is compactly contained in D we have that @,
equals the identidy near the boundary and therefore the integral fz(cp —ug o D) ds is
independent of t.

This system has also exactly one solution due to the one-to-one correspondence to the
equations (3.14). It is convinient to reparametrize the Lagrange function (3.8)

LU @) = L(Q, pod L pod ) (p,9p eW). (3.16)
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A change of variables gives us
Eupt) = 5 [ o7 —wilfds+ [ ASD@t(D2) )+ SDW*(DB) " )da
[ (D (D)) S(DY (D) .7
By /Q DO, " : Dyt + 3y - DO, " : Dyp~dx + aPp().

It can easily be seen that the saddle point of L coincides with the solutions of the equations
(3.15). Thus we have

min sup L(€2, ¢, = min su EQ,~,~
""EWwemI/)v (Q, p,7) ('E’EW{ZJG}/DV (2, 0, 9)

and the saddle points of both Lagrangeans are connected via ®;, i.e. u, = u’ o ®;*
and p, = p' o ®;* In order to show that our function is shape differentiable we have to
investigate if the min-max of the function G(¢, @, 1,~b) = L(Q, @, 1,~b) is differentiable with
respect to t. This problem is devoted to the next section.

3.5 Differentiability of the min-max

In view of the formal relation

d [ N
dJ(Q)[V] = pr (gg& 1/8;16111/)\/ ‘C(Qt79071/’)) li=o

we can obtain the Fulerian derivative, if we can answer the question under which condi-
tions we are allowed to differentiate

min sup L£(Q, @, ).
<P€W1pe$v (Q, 0,7)

Generally, we consider a map
G:[0,7] x Ex E— R,
for 7 > 0 and Banach spaces E and E. For each t € [0, 7] we define

t) := inf supG(t, z,y), h(t) := sup inf G(t, x,
olt) = nfsupGlt,a.y),  h(t) = sup inf G(t..9)

and the sets associated solution sets

E(t) = {mt € E:supG(t,a',y) = g(t)}

yeF

F(t) = {yt € F: in};G(t,x,yt) = h(t)} .
Te
Finally we introduce, according to Lemma 3.6, the set of saddle points
S(t) = {(2,y) € E x F: g(t) = G(t,,9) = h(t)}, (3.18)

S(t) C E x F by definition. Now we state a result from [Delfour and Zolésio, 2011] which
gives a condition on G that allows us to differentiate g(¢) at ¢ = 0. It amounts in asserting
that the set valued maps E(-) and F(-) are continuous in some sense.
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Theorem 3.10 (R. Correa and A. Seeger) Suppose we are given two Banach spaces
E and F with topologies Ty and Tr on them. Let a real number T > 0, and the functional

G:[0,7] x Ex FF— R,
be given. Suppose the following conditions

(H1) For all (t,x) € [0,7] X E, y — G(t,x,y) is concave and for all (t,y) € [0,7] X F,
x— G(t,z,y) is convex .

(H2) 0,G(t,x,y) exists for all (t,z,y) € [0,7] x E X F.

(H3) For any sequence t, — 0 there exists a subsequence t,, and an element xy € E,
Ty, € E(t,,) such that

(i) x,, — xo in the Tg topology, and

(i1) for ally € F(0),
lim 0,G(t, xy,,y) = 0:G(0, z,vy).

k—oo

t—0

(H4) For any sequence t, — 0 there exists a subsequence t,, and an element yo € F,
Yn,, € F(tn,) such that

(1) Yn, — Yo in the Tp topology, and

(i1) for all x € E(0),
lim 0,G(t, x, yn, ) = 0:G(0,z,y).

k—oo

t—0

Then for each limit (zo,y0) € E(0) x F(0) we have

d
%g(t) |t:0 = atG(Oa Zo, yo)-

Remark 3.11 This version of the theorem is a special case of the one in [Delfour and
Zolésio, 2011, p. 556, Theorem 5.1]. The version we present is more appropriate for our
application. In the forthcoming paper [Sturm, 2013/, we will show how one can use a
similar result to the above one for non-linear problems.

3.6 Application of Correa-Seeger

We set 3

G(t, 0, ¥) =LY @, ¢) (g, €W).
and consider vector fields V € Vp. We set E := F := H'(D;R%) and choose for 7 the
topology generated by the norm ||- || g1(p,re) and for 7r the weak topology. First note that
(H1) is clearly verifed and it follows by Lemma 3.7 and [Delfour and Zolésio, 2011, p. 556,
Lemma 5.1]

X(t) x Y(t) = S(t)

and
E(t)={u'}, F(t)={p'},
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for all ¢ € [0, 7], where u’, p* are saddle points of G(t,-,-) and characterized by (3.15).
Next we verify (H2). Let us turn back to the reparametrized Lagrangean (3.16) and
differentiate this expression

AG(t, oY) = CY/

div g-qVAH "+ / Jy div (V(#)) A, S(Dp(D®,) ") : S(Dy(DP,) dx
0*Q

D

_ / JAS(Dp(DB) IV (1)) : S(DW(DB,) " )dx
- / J A S(Dp(D®,)™) : S(D(DD,) oV (t))da (3.19)
+ / div (V (t)) .3, (D®; )" : Dapdz + / JB OV ()T (D@, M . Dapda

where we use the notation V(t) := V(®4(x)). By the choice of V' € Vp we have t —
V(®y(x)), t — DV (t), t — D®(z) and t — (D®P;(x))~! are continuous on the interval
[0,7]. Thus (H2) is verified. Now we are going to verify (H3)(i) and (H4)(i). From
Theorem 2.1 we infer that the solutions u; and p, of (3.14) are uniformly bounded in ¢,
i.e. there are constants C7, Cy > 0 such that

YVt € [O,T] : HutHHl(D;Rd) S Cl, Hpt”Hl(D;Rd) S 02. (320)

Lemma 3.12 The pull backs ®f(u;) = u' and ®;(p,) = p' are uniformly bounded, i.e.
there are constants Cy,Cy > 0 such that

vt € [077'} ||ut||H1(D;Rd) < (i ”ptHHl(D;Rd) < Cs.

Proof: From 3.20, we have
el parey < CY (3.21)

but after the change of variables ®,(x) = y we get
/ u; - u; + Dug : Duydr = / Ji((ug 0 ®)? + (Duy) o @, : (Duy) o ®,dy
D

D (3.22)
= /D Jy(u' - u’ + (Du') : DU (D)~ (D®,)~")dy,

where J; = det(D®;) > 0 for small ¢. Setting B(t) := J,(D®;)"(D®;)~" we conclude
there are constants 7;, v, such that

V¢ eRY V€ [0,t7]: mCP<C-B(t) - ¢ < yl?,
v < Jp < e,

for some t* > 0 small. Thus particularly for ¢ € [0, t*]

(Du') : (Du")B(t) = B(t)(Du’)” : (Du’)”
> v (Du')” : (Du')” (3.23)
=~y Du’ : Du'.

From (3.21)-(3.23) we conclude

Vit < [O,t*] . ||ut||H1(D;Rd) S Cl,
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for some constant C}. O

Using the previous Lemma, we conclude that for any sequence t, — 0 for n — oo
there exists a subsequence, still denoted by ¢, and elements z,q € H'(D;R?) such that

u -~z and p"—~q asn— oco.
Going to the limit in the variational formulation, we conlcude by uniqueness z = u and
q=Dp
Indeed we can show the strong convergence of this sequence and thus we verify (H3) and

(H4).

Lemma 3.13 Suppose we are given solutions u',p' of (3.13) for t > 0 and u,p €
HY(D;RY) a solution of (3.13) fort = 0. Then there is a constant ¢ > 0 such that

[u’ =l g1 (pray < ct for small t. (3.24)

Moreover, we have p* — p in H'(D;R%) as t — 0.

Proof: The functions u?, u satisfy

/DAma(ut) ce()dr + /D Ji Ao S(DU'(D®y(2))™") : DY(DPy(z))~!
—Ae(0') : e(y)dz
= /Dﬁm div (¢)dx + /D(ﬁxQ(Jt(D(Dt(@)_T —1I): Dypdzx
and
uew, /DAXQS(u) : Dpdx = /Dﬁm div (v)dx
Vi e W,

and substracting both equations yield

/DAxQ€(ut —u):e(Y)dr = - /D(Jt(AxQS(Dut(DCDt(x))_I))(D@t(x))_T —e(u')) : Dy

n /D (Beo (J(DBY(x)) T — I) : Dapida (3.25)

Now we can estimate

(iAo S(DU(DB) ) (DB T = () |y sy <
+[(DP) ™" = 1|1 (perat) | (Je Ay S(DU (D) ™) || Ly (pimaty
+ T = oo | Ao S (DU (D®) ™) || 1y (D) (3.26)
+[| Ao (DU (D) ™" = D)) Lo(pmete)
+ |4 (D)™ = D) (D)) || Ly pmaa)
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and

1B (Je(D2) ™" = Dl Ly < N (Bra ((Je = D(DP) ™) | ey
+ [18xa (D27 = D L(pira) (3.27)
< c1|B(t) = I + 2|t — 1o B(t)] oo

thus inserting ¢y = u’ — u as test function in (3.25) and using (3.26) and (3.27), we see
that |[u* — g1 (pra) = o(t). 0

Remark 3.14 Note that we could directly conclude from Theorem 2.3 that u; = u(xq,) —
u(xq) = u in H'(D;RY), since for f € L,(D) ¢ > 1

lim(fo®, — f)=0 in LyD)

t—0

and thus
lim(xo, — xo) = lim(xa 0 @, — xa) =0 in Ly(D).

Thus it follows immediately ut = u; o ®;, — u in H'(D; R?).

3.7 Boundary Expression

Now we aim for to differentiate the function

i) E L, ", ),

where ¢! = @o®; ' and ¥’ = 9 o®; ! and ¢,y € W. For this, we will apply the following
Corollary from [Henrot and Pierre, 2005, p. 173, Corollaire 5.2.5].

Lemma 3.15 Let Q C R? be open and ®; : Q — R? be a transformation with ®() = €,
such that t — f(t,-) € L1(Q) fort € (0,e). Assume

t— f(t,®4()) is diffentiable in 0,

then 1(t) = th f(t, ®¢(x))dx is differentiable and when the boundary I' = 02 is Lipschitz
then we have

1) = [ £+ [ £V 0
Q r
with n denoting the unit normal field along T'.
We have

50 =5 [ il [ ety et [ Al et

©1(D\Q)

— 61/ div (") dx — 62/ div (v"7)dx + aPp ().
Q :(D\Q

D)

Due to the mixed boundary conditions we have just u~, pt~ € H2 (®,(D \ Q); R¢) and

utt, ptt € H*(®,(Q); R?). Thus the only problematic terms could be the integrals over
O,(D \ 2). However, since supp(V) C D, ®, is the identity in the vicinity of 0D, hence
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these terms give no contribution to the derivative. We define © = supp(V) N (D \ Q) and
apply the theorem to obtain j'(0) = d.J(€2)[V] with

wmquﬁnvm@+{AAﬁmWw@7W+/AﬁW”“@ﬂm}
+ { /QAQ(E(u) — (o) 1 e(p™)dx + QAl(
+ { /F(Al(g(qu) — BiI) s e(pY) — As(e(u”) = Bol) 1 e(p™))(V - n)ds}a

where we used the definitions

e(u®) — piI): €(p+)dx} (3.28)

d

= d#uo@ Yieo = —Du" -V,
p' = dt( o®;)mo=—Dp' -V,

(i € {+,—1}). In the following we use the tangential gradient Vr f of a function f € C'(T")
which is defined as

Vrf = Vﬁp — (Vf . TL)TL,
where f is an arbitrary extension of f. This definition is independent of the extension,

cf. [Delfour and Zolésio, 2011, p. 496]. With this definition we introduce the tangential
gradient Drv of a function v € CY(T'; R?) by

(Drv)" = (Vrwy, Vive, Vivs)

The last line in (3.28) has already the right form but the other lines are still volume
integrals. From now on we use the fact that u’,p’ € H2 (Q; R?) (i € {+,—}) at least
and they satisfy the equations in the strong sense. We start with the first and second line
in (3.28) by applying Gauss and using that u’, p* are strong solutions in the respectively
domains

/AQ(s(u_) — BoI) : e(p™)dx —i—/ Ai(e(u™) = BiI) :e(pT)dx

O+
/ iv (As(e — Bo)) - p~dx —1—/ div (Ay(e(u™) — B1)) - ptda
2 @ (3.29)
— [ Aaletu) = ) - nde+ [ Aetw) = B
/ =) i s+ [ i) = ADpY
and similarly
/A26(ﬁ_) ce(p”)dx + / Ae(ut) e(ph)de
a Q
—/ div (Aie(p™)) - utde — / div (Ase(p™)) - u dx
@ @ (3.30)

+ /F(Als(p+)u+) -nds — /F(A2g(p—)u—) - nds
_ /F(Ale(er)iﬁ) -nds — /F(A2g(p—)u—) nds.
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Therefore using (3.29) and (3.30) in (3.28) we get
A1) = [ (Ae(a) = BiT) s =(p") = Alelw) = Ba) s (p)V - )
- /FAg(g(u_) — Bul)p- -nds+/FA1<s(u+) _ BD)pt - nds (3.31)
+/F(A15(p+)1'1+)-nds—/F(Aga(p_)ll_)~nds+/F/<c(V-n)ds.

The tensor product ® between two vectors v, w € R? is given by (v ® w)u := (w - u)v,
where - is the scalar product in R% The last two lines are not following the structure
theorem, but we can rewrite this by decomposing Du|r = Dru + (9,u) ® n into normal
and tangential part. We have ((0,u) ® n)n = d,u and ((0,u) ® n)T = 0. Here n is the
normal vector along I' and T such that n - T = 0. Similarly, we define Vp :=V — V;n,
where V,, =V - n. We have

W, = —Du'V = —Dru'Vp — V,,0,u’ onTI
p, = —Dp'V = —Drp'Vp =V, 0,p'  onT,

and thus we conclude
- [ Aoty = oo s+ [ (Au(ett) = o
— [ Aaela) = Bl 0, Vids = [ (Al = i) - 0, Vo
+ [ [((Asletu) = o) = (Aetu) = i) -(DepVi)is

-~

=0,transmission condition u,(2.3)
_ / Ao(e(u™) — Bol)n) - Bup~Vids — / (Ay(e(u) — BuD)n) - (Bup*)Viads,
r r

and similarly

/F(A18(p+)'+) nds—/Aga(p_)u_nds

—/(Als(p n) - d,utV, ds+/A25 (Opu)V,ds
r

r

+/r [(Ase(p™)n) — Ase(p )l (Drulr)V,ds

=0,transmission COl’ldlthn p, (3.12)

—/(A1€(p n) - OputVods + | Ase(p)n - 9,u" V,ds.
r

-
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Thus

dJ(Q)[V] Z/(A1(€(u+) = Bi) 1 e(p”) = Az(e(u) = Bol) : £(p™))Vads

r

- /(Al(a(qu) — Bi)n) - Opp™ Vypds — /Aﬁ(p*)ﬂ - Oput V,ds
r r
(3.32)
+ /(Ag(s(u_) — BoI)n) - Opp~ Vids + / Ase(p )n - O,u” Vyds
r r

+//<5Vnds.
r

Now we define for a matrix function A € H'(D;R™"), the tangential part as Ar := A|p —
An®n, where I' C D. Note that for all v,w and C' € R™", we have C : v®@ w = v - Cw.
Then we obtain

dJ(Q)[V] :/r [(Ai(e(u®) = BiD))r s er(p™) — (As(e(u™) = BoD))r : er(pT)] Vads
(3.33)
- /(Ags(p_)n) - Opu” Vyds — / Ae(p)n - 0,ut Vids + / K Vpds.

r

Due to the asymmetry of the transmission conditions for u and p, we obtain a formula
that is not intrinic in the sense that the quatities d,u™ and d,u” in the last line make
only sense as restriction of functions of a bigger domain.

Remark 3.16 A close inspection of the boundary expression shows that the linear elliptic
transmission problem from [Afraites et al., 2007] is contained in our model if ) = P2 =0
and the coefficients Ay, As are only scalars.

Lemma 3.17 In the case A := A; = Ay we have p € H*(K; R?) for each K CC D and
the shape derivative (3.32) reduces to

LIQ)V] =52 — B1) / div (p)Vids.

Proof: Since A := A; = A, the adjoint p is more regular across the interface, i.e.
Dp*t = Dp~ on I'. Therefore in particular d,p™ = 9,p~ and thus the second and third
line in (3.32) cancel out if we use the transmission conditions for u. Let’s have a close
look at the first line in (3.32)

[ A s <o) = Astu) s () Vi
_ /F (Gu* : Ae(p) — du : Ac(p))Vids
_ /F (Ou* : Ac(p) — Byu- : Ae(p))Viuds
+ /F (Oyu* @ n: Ae(p) — Oyu- @ n : As(p))Vads
_ /F (Ouu” ® 1 : Ac(p) — Bpu” ®n - Ae(p))Vads
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since Drut = Dru~ on I'. Note we have for all v,w € R? and B € R%¢

v@w:B=Bw-wv,

and thus
[ (A s (o) = Astu) s (o) Vads
= /F(Ae(p)n - Oput — Ae(p)n - O,u” )V, ds.
Using this identity together with 9,p™ = 9,p~ in (3.32) we get the assertion. O

4 Numerics

In the first part of this section we assume D C R?, thus we are dealing with planar
clasticity. We follow the ideas of [Laurain and Privat, 2010]. If the interface I' = 0 is
smooth it can be approximated by a (smooth) curve 7 : [0, 1] — R? such that ([0, 1]) ~ T
in a certain sense.

4.1 Clamped and closed B-Splines and B-Spline surfaces

Let k, N € N be fixed integers, set p = k — 1 and define m =p+ N +1 = N + k. The
N + 1 vectors Uy, ...,Ux € R? will be called control points. Furthermore, we define
recursivly so called basis functions N} : [to, t,,] — R by

det |1 1ftl<t21andtzgt§t11
N0 = {0 i else :

where 1 =0,1,..., N and
t—1;

ti r T t r—
N + L
Livr—1 — 1

1
Litr — tiv1

N7 () =

for r > 0 and ¢ > 1 and the knots (g, ..., txx) € R™T. N/ (t) are polynomials of degree
r — 1. Then the basis spline (B-Spline) curve v : [to, t,,] — R? is defined by

v(t) = ZNf(t)Ui. (4.1)

Remark that since NF(t) = 0 for t € R\ [t;,t;1x) the curve is local in the sense that
if we move the point Uj; it affects maximal k curve segments, which makes those curves
attractive for shape optimization problems. We will refer to k as the order of the B-Spline
curve. For an clamped curve, that is a curve where the start and end points are not
nessacarily the same, we choose the knot vector

0 if j <k
ti=4 j—k+1 ifk<j<N (4.2)
N—k+2 ifj>N
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then ¢ runs in [0,n — k + 2]. Then we define the curve 4 : [0,1] — R? by (t) =
v(t(n — k + 2)). This curve is again denoted by 7. Let us assume that v has no self
intersections, i.e.

For all t1,t2 € [0,1] : ~(t1) = y(ta) = t1 = to.

This curve satisfies 7(0) = Uy and y(1) = Uy. A closed curve satisfies by definition
7(0) = ~v(1). To close the B-Spline, we choose the knotvector instead of (4.2) as

tj= j/m forj=0,1,...,m,

such that ;.1 —t; = 1/m, therefore the knot vector is uniform. Addionally, we have to
overlap k control points as follows

Ui:UNf(kfl)Jri 220,1,,]{?—1

This curve is defined on [tg, t,,—x] and we have the formula
N
Yty =Y NFOUi+ > (N () + NE@E)U; (4.3)
= .

4.1.1 Clamped B-Spline surface

Let Ny, No,ki,ky € NT be fixed and set m; = p; + 1+ Ny and my = ps + 1 + No.
Moreover, let N7 x Ny control points U;; € R? be given. Suppose we have given two know
vectors 11 = (ug, ..., un,), To = (vo, ..., vn,) € R™, where assume that the knot vectors
are defined by (4.2). Then a B-Spline surface ¢ : [ug, un,| X [vo,vn,] — R? is defined as

follows
N Ny

p(u,0) =Y ) Uy NP ()N (v).

i=1 i=1
We define then ¢ : [0,1] x [0,1] — R3 by setting ¢(u, v) = p((Ny —k1+2)u, (No—ka+2)v).
We will denote ¢ again .

4.2 Algorithm

In the planar case, i.e. D € R2, we define a vector field V : I' — R? as follows

N
V('I? y) d:ef CZ CiNik<7_1(x> y))Uza
i=0
where 1/¢; = [ NF(y'(2))ds > 0, ¢ = -~ | ¢; and the Uy's are to be determined. We
denote by V(t) = V(y(t)) : [0,1] — R2? the reduced vector field. For the case D € R® we
define V : T' — R? by

N1 N2

def . ~ _ _
V(ZE,y,Z) - CZZCUNZ}]%(QOI 1(x7y72>>Nj,k‘2(<p2l(xvy’z))Uij’

i=0 j=0
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where 1/¢;; = [1. Nig (97" (2,y,2)) Nk, (03 ' (2,9, 2))ds > 0 and ¢ = i, Cij- Note, that
o (2, y,2) = (07 (2,9, 2), 95 (2,9, 2)). Let us denote

g(l) = (Ai(e(u”) = Bi]) 1 e(p™) — As(e(u™) — BoI) 1 e(p7))
— Ay(e(u”) = BiI) - n) - (Oup” — Onp”) — (Ase(p™) - n)(Opu” — Du”) + ar,

plugging this Ansatz into the shape derivative (3.32), we obtain for the clamped curve
the formula in 2D

4I(Q)V] = iv / D) (1)) N ()3 (5)ds,
since n(s) = J; jé;’g)', J = (_01 é) For the closed curve, we have the formula
OE N g D)) (V) JA(5)d
£y [ oINS + Ve sl 560

For a clamped B-Spline surface, we have

N
. Op(u,v)  dp(u,v)
Z m/ / o(u, v)) N (1) Nj 1y (v) 5n < oa dudv

since n<u7 U) — aipg;” 3<P u,v /|<9<p u,v) 8@(u v)|

To find a decent direction, that is dJ (Q)[V] S 0, we achieve

b= - / g(0)(3()NE(s) A(s)ds, (i =0,...,N) (4.4)

for the clamped curve. For the closed curve, we choose

b, = / (D) V() NES) TA(s)ds,  (i=hk—1,... N —k)

(4.5)
U, =— / g(D)(v(s))(NF(s) + Ni—(n-1)e(5))7(s))ds, (t=N-k+1,...,N)
r
and for the clamped surface we choose
kl kg 8()0(/1’67 U) a@(“? v)
/ / o(u, v))N;™* (u)N;* (v) 50 X 9 dudv, (4.6)

fori:O,...,Nl andj:O,...,Ng.

Remark 4.1 Since for our numerical ezamples we need not closed surfaces we won’t work
them out in detail here, but mention that they exist and one gets similar formula like (4.5).
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Note that we have the following relation between the moved curve I't = ~([0,1]) +
aV (7([0,1])) and the moved control points

N

V(1) +aV () = Y N +ali).  (a>0)

1=0

We have a similar formula for the B-Spline surface p(u,v) : [0,1] x [0,1] — R?

o(u,v) + aV (p( 21: 22: NEW)NF () (Uij + aUy). (o> 0)

=0 7=0

Thus by moving the control points by means of (4.4), (4.5) or (4.6) depending which
dimension and curve type we have at hand, we may move the interface I'. Here the
(mean) curvature of the curve v = (71,72) at t € (0, 1) is computed using the well known
formula

OV () — o (1) (4

P 1C; U 103 1U)
[7(#)]

for the surface ¢ : [0,1] x [0,1] — R? the (mean) curvature H = (K + K3), where
Ky, Ky are the principal curvatures, can be computed by

Gl —-2Fm+ En

H=—Fa—pm

where E = |p,]?, G = |@,|>, F = @u- -0, and I = N - 0uu, 1= N - 0y, m = N+ 0y

Since I' depends on the control points Uy, --- , Uy we write
J(, U, ..., Uy) = J(Q,T).
To summarise, we have developed the following algorithm:

1 Initialize the control points Uy, ..., Uy which give us ~(¢) and set

Jo % (90, Un, ..., Un).

2 Calculate Uy, ..., Uy using the shape derivative.

3 Set U; = U; + nU; and decrease n until J; — J; < —An Eff:l \Ux — Up|> where

JL = J(Q, 05, Uy). (Usually n = (3, a an integer, 3 € [0, 1], ¢ positive.)

01 02 A H
7850 kg | 7770 kg | 1.5 - 10 Pa | 7.5- 10" Pa

Table 1: Material data for a plain carbon steel.
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4.3 Numerical results

In this section, we will give two numerical results computed by the algorithm presented
in the last section. We will use cubic B-Spline curves to model the interface, i.e. we
choose k = 4 in the last subsection. Moreover we choose Ay = A; = A and 35 = 0 and
f1=(1+ V)a%, where v is the shear contraction number and o = % — 1, i.e.

1
o, = Ae(u) — (1 + V)OéEXI

1
= Adiv (u)I +2ue(u) — (1 + y)aé)([.
In this way, we achieve that no stresses occur if there is only one phase present, i.e. if
2 = ( then x = 0 a.e. on D and thus o, = 0. For the discretization, we use the Finite
Element Method with linear elements as implemented in the FE/FV toolbox PDELib.
The material data correspond to a plain carbon steel, see Table 1.

4.3.1 Spherification of an ellipse

In the first example, we consider a work piece, whose reference configuration is a quarter
ellipsoid with periodic boundary conditions.i.e. we set u, = 0 on the z-axes and u, = 0
on the y-axes. On the curved part of the boundary we impose homogenous Neumann
boundary conditions. Our goal is to to change the ellipse to a quarter circle. For this
example we take the following cost functional

J(9) / (Ilu(z) + ] — R)?dr,

where R > 0 denotes the desired radius of the circle and u(x)+x is the actual deformation
of the material point « € D and X denotes the curved part of the boundary. Unfortunately,
since the densities in different steel phases only differ by less than 1%, the ellipticity
is hardly visible by eye. The major axis is in the x— and the minor axis in the y—
direction. Figure 2 shows the y— component of the adjoint p for several iterations of the
optimisation algorithm. Since the derivative of the cost functional acts as a force in the
adjoint equation and the y— component of the ellipse has to be pushed upwards to obtain
a circle this quantity is especially relevant.
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Figure 2: Several iterations for p, with p = (p,, p,).

Py p

Figure 4.3.1 shows the convergence history and Figure 4 a comparison between initial and
final shape. As said before, since we have chosen to magnify the displacement, the final
shape looks rather like an ellipse with minor on the x— axis. But a closer look reveals
that the interface which initially was a small circle looks like a quarter cross section of
a barbell, which is due to the fact that around the y— axis more material with a lower
density is necessary to achieve a circular shape.

10

001 |

0.001 L L L L L L L
0 50 100 150 200 250 300 350 400

Figure 3: Convergence history for the spherification of an ellipsoid.

4.3.2 Straightening of a wavy block

As the second example we consider a rectangular domain D with a wavy upper surface.
We assume Dirichlet boundary conditions on the bottom and Neuman conditions on the
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Figure 4: Initial and optimal shape.

y
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Figure 5: Triangulation of the wavy block.

top and on the sides and use the cost functional

J(Q2) = / lu, — R|*ds
2

Figure 6: Initial (left) and optimal shape (right).

The goal is to straighten the upper surface. The initial and final block shape are depicted
in Figure 6. Unfortunately, since the densities in different steel phases only differ by less
than 1%, the waviness of the upper surface is hardly visible. In the optimal shape on the
right-hand side the displacement has been magnified to show the effect, hence the surface
looks even more wavy. However, this is an artefact due to the magnification. Figure 8
shows the magnified shape of the upper boundary for several iterations of the optimisation
algorithm and one can indeed observe, how the surface gradually straightens.
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Figure 7: Several iterations of p, with p = (p., p).

Finally, Figure 7 shows several iterations for the y— component of the adjoint variable,
where the gradient acts as a force term on the upper boundary,

101
0

Figure 8: Surface shape of the wavy block for different iteration steps.

5 Conclusion

In this paper we have discussed a transmission problem for a mechanical equilibrium
problem for subdomains with different densities. A future challenge will be the study of
interface problems for nonlinear elasticity, which do not allow for a direct application of
the Correa-Seeger theorem.

For other scalar nonlinear problems it has been shown recently that the application of the
Correa-Seeger theorem can be justified by the material derivative method [Sturm, 2013].
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In less regular situations, which do not allow for a rigorous derivation of boundary sup-
ported shape gradients it is of interest to use the distributed representation of the shape
derivative. In a forthcoming paper [Sturm and Laurain, 2013] it will be shown that this
approach allows for a straight-forward numerical realisation with level-set methods.
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