LAGRANGE METHOD IN SHAPE OPTIMIZATION FOR A CLASS
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Abstract. In this paper a new theorem is formulated which allows a rigorous proof of the shape
differentiability without the usage of the material derivative; the domain expression is automatically
obtained and the boundary expression is easy to derive. Furthermore, the theorem is applied to a
cost function which depends on a quasi-linear transmission problem. Using a Gagliardo penalization
the existence of optimal shapes is established.
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1. Introduction. A map defined on a set of subsets of R? is called shape func-
tion. The study of these functions is the main topic of shape optimization. The
concept of derivative in Banach spaces does not apply to shape functions since there
is no immediate vector space structure on spaces of shapes. Nevertheless, it is possible
to introduce a derivative for a shape function called shape derivative. To be more
precise, let a shape function J : & — R, with & c {Q : Q C R?} be given and
assume that it is shape differentiable, i.e., the limit
(1.1) dJ()[6] = lim (J (%) — J(2)) /1,
exists and 6 — dJ(€2)[f] is continuous and linear. Here, we defined €2 := ®4(€2), where
the mapping ®, is the flow generated by the differentiable vector field 6 : R* — R?
with compact support. The structure theorem for shape functions on open domains
Q C R? of class C**! is due to Zolésio [18] in 1979 and not to the Hadamard even
if the theorem is often called Hadamard structure theorem. It states that the shape
derivative in an open domain Q of class C**! is a distribution on the boundary
I' ;= 0Q that only depends on the normal part 6, := 6 - n of the vector field 6.
Moreover, if the boundary I' is smooth enough, the shape derivative can often be
written in the form

(1.2) dI(Q)[0] = / g Onds,

where g € L1(T') is an integrable function. We call the integral over the boundary T’
in (1.2) boundary expression of the shape derivative.

There are at least four ways to prove the existence of (1.1) when the cost function
is constrained by a partial differential equation (PDE): material derivative method
(also called “chain rule approach”) [17], minimax formulation by [9], Céa’s Lagrange
method introduced in [4] and rearrangement method introduced in [12].

As a byproduct of the proof of the existence of the shape derivative (1.1), one
usually gets the following expression

(1.3) 4J(Q)[0] = /Q F(6,00,0%, .. ) dx,
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2 LAGRANGE METHOD IN SHAPE OPTIMIZATION

where F' is some function acting on 6 and its derivatives. Under some smoothness
assumptions on the boundary of the domain 2 and the regularity of the solution of
the underlying PDE, this expression can be brought by partial integration into the
form (1.2). In most cases, the domain expression (1.3) can be derived without any
further regularity assumption on the PDE or the domain. In this sense the domain
expression is more general than the boundary expression.

The material derivative method analyzes the differentiability of the PDE with
respect to the domain. The material derivative is introduced to derive the shape
differentiability, but it is not present in the final formula of the shape derivative.

Céa’s Lagrange method incorporates the PDE constraints in a Lagrangian and
assumes that the shape derivatives of the PDE and the adjoint equation exist. While
the material derivative method gives a rigorous proof of the differentiability of the
shape function, this is different for Céa’s Lagrange method. There are examples (see
[15]), where Céa’s Lagrange method fails.

A theorem on the differentiability of a minimax in the infinite dimensional setting
was given by [6] and later applied to shape optimization by [8, Theorem 3, p. 842].
This latter theorem provides a rigorous way to prove shape differentiability under the
assumption that the corresponding Lagrangian has saddle points. Also in [8] another
theorem was proved that requires no saddle point assumption. Nevertheless, this
theorem is not directly applicable and one has to go to a dual problem and require a
saddle point assumption. We also refer the reader to [7, p. 93, Theorem 3], where a
theorem is presented that does not use a saddle point assumption, but which is not
applicable for Lagrangian functionals.

Finally, the recently introduced rearrangement method of [12] bypasses the mate-
rial derivative by some Holder continuity of the domain-solution mapping plus a first
order expansion of the state equation and the cost function, which is assumed to be
of order two. This method is applicable to many elliptic partial differential equations.

We would like to have a criterion when the minimax of the Lagrangian is differ-
entiable without going to a dual problem or any saddle point assumption. Moreover,
we wish to establish a theorem with very mild and fairly simple assumptions on the
cost function and the state equation. This paper presents a novel approach to the
differentiability of the minimaz of a Lagrangian that is an utility function plus a lin-
ear penalization of the state equation. Its originality is to replace the usual adjoint
state equation by an averaged adjoint state equation. When compared to the former
theorems by [8, Theorem 3, p. 842], [7, Theorem 3, p. 93] and [6], all the hypotheses
are now verified for a Lagrangian functional without going to the dual problem and
any saddle point assumption. It relaxes the classical continuity assumptions on the
derivative of the Lagrangian involving both the state and adjoint state to continuity
assumptions that only involve the averaged adjoint state. This result opens new hori-
zons not only for the shape calculus but also probably in mathematical programming
and optimal control (the maximum principle). Nevertheless, this is beyond the scope
of the present paper.

The main contributions of the paper are:

1. Novel approach to the rigorous computation of first order optimality condi-
tions for equality constrained optimization problems without using the dif-
ferentiability of the control-solution operator.

2. Application of the theorem to a cost function constrained by a quasi-linear
transmission problem. In particular, it is shown:

(a) the existence of optimal shapes by a Gagliardo penalization,
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(b) the existence of the shape derivative and a formula for the boundary and
domain expression.
The structure of the paper:

Section 2, the material method, a modification of Céa’s Lagrange method, the
minimax formulation and the rearrangement method are briefly discussed and a mo-
tivation for our main result is given. Moreover, the reason why Céa’s Lagrange method
is not always applicable is explained and a solution is provided.

Section 3, we make some general assumptions and state then the main theorem.
We prove that the new theorem allows an efficient computation of the shape derivative
without using the material derivative or more generally without differentiating the
control-state operator.

Section 4, the results from Section 3 are applied to a non-linear transmission
problem. For the presented example an application of the material derivative method
(i.e. the strong material derivative) is not possible due to the lack of regularity.
Finally, we present a minimization problem with penalization and show that the
associated cost function is shape differentiable.

2. Motivation and preliminaries. First we give some basic definitions and
introduce notations. Then we give a motivation for the main result, which is proved
in the next section.

2.1. Notations and definitions. Let E and F be Banach spaces and U C E an
open subset. We denote by C(U; F') the space of all continuous functions f : U — F.
The space C(U; F') comprises all continuous f : U — F and is endowed with the norm
[flc@.ry = sup,ew [1f(@)[lp < 00. We call a function f : U — F' differentiable in
x € U if it is Fréchet differentiable at = and denote the derivative by df(z). The
function is called differentiable if it is differentiable at every point z € U. For k > 1,
the space of all k-times continuously differentiable functions f : U — F is denoted
by C¥(U;F). The Gatedux derivative of f : U — F at € U in direction v € E
is denoted by 9, f(z). For a differentiable function f : U — F, we have df(z)(v) =
Oy f(z) for all x € U and v € E. If we only consider the directional derivative of f,
we write df (x;v) or df (z)(v) to indicate the directional derivative at x in direction
v. For a function f : F; X --- X E, — F, where Fi,..., E, are Banach spaces, we
also write Oy, f(w1,...,%,)(Zk) = O0,... 3y,....00f (T1, ..., Tn), where k,1 > 0 are such
that 1 < k < n < co. In the case F' = R and F being a Hilbert space, we have
that 9f(z) : E — R is a continuous, linear mapping and therefore we may write
by the Riesz representation theorem 9f(z)(v) = v - ¥ for some element o € E (¢ “
being the inner product on E). The vector ¥ is then called gradient of f at z and
denoted by Vf(x). For p > 1, the space of all measurable functions f : Q@ — R for

which || fllz, @) = (Jo |fIP dz) VP < is denoted by L,(£2). The space of functions

of bounded variations on D are denoted by BV (D). For the right sided limit limHg
t>

we write limy~ .
Let d € N*t. Assume that D ¢ R¢ is an bounded domain with Lipschitz bound-
ary. For any k > 1, we define the space

Ch(RY) = {0 € C*R%RY) : supp(d) C D}.

The flow of a vector field § € C¥(R?) is defined for each zg € D by ®(z¢) := z(t),
where z : [0,7] — R? solves

z(t) = 6(xz(t)) in (0,7), x(0)= .
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In the sequel, we write ¢, instead of ‘I’f . For an invertible matrix L € R%%,
we have (L71)T = (LT)~! and therefore we define L=7 := (L~1)T. Henceforth, the
following abbreviations are frequently used in the paper

(2.1) E(t) := det(0®y),  A(t) :=£)od; od, T, B(t) =0, T

Note that by the chain rule (9(®; 1)) o ®; = (8®,)~' =: d®;'. We use the notation
6,, := 6 - n for the normal component of the vector field 6, where n € R? such that
|n| = 1. Let us recall some useful facts about the transformation ®; associated with
the vector field 0 € C§ (RY).
LEMMA 2.1. Fiz k> 1. Let 6 € CE(R?) be a given vector field and ®, its flow.
1. Assume p > 1 and f € Ly(RY). Then limpo|f o ®7" — fllo, e =
limgo [|f o @ — fllz,®me) = 0.
2. Let f S H1<Rd). Then limt\o ||f od; — f||H1(Rd) =0.
3. The jacobian £(t) is differentiable from the right side with derivative

lm(€(1) — 1)/t = div (0) in C(D).

4. The limit limy~ o (A(t) — A(0))/t exists in C(D;R%) and is given by
(2.2) A'(0) = div (0) 44 — 00 — 067 .

5. The derivative A’ is continuous, i.c., A'(t) — A’(0) in C(D;R%H9).

Proof. See [9, p.527], [17] and [12]. O

DEFINITION 2.2 (Eulerian semi-derivative). Suppose we are given a shape func-
tion J : = — R on the set = C {Q| Q C D}. Denote by &, : D x R — D the flow
generated by the vector field 6 € Ck(RY), where k > 1 and set Qy := ®,(2). Then the
Eulerian semi-derivative of J at 2 C D in the direction 6 is defined as the limit
(if it exists)

1
dJ()[0] := lim = (J($2) — J(©2)) .
In general, the derivative dJ(Q)[0] can be non-linear in 6.

DEFINITION 2.3. Let Q C D and D C RY be open sets. The function J is said to
be shape differentiable at Q) if the Eulerian semi-derivative dJ(Q)[0] exists for all
0 € CX(RY) and the map 0 — dJ(Q)[0] : C¥(R?) — R, is linear and continuous.

Finally, we state the following theorem from [9, pp. 483-484], which will later
allow us to calculate the boundary expression of the shape derivative.

THEOREM 2.4. Let 0 € C’B(Rd), where k > 1. Fix 7 > 0 and let ¢ €
C0,7; Wh RDNC (0, 7; LL, . (RY)) and an bounded domain Q with Lipschitz bound-

loc loc

ary I' be given. The right sided derivative of the function

f(t) = / (1) di

at t =0 is given by
d+ ,
—f(0) = [ ¢ (0)dz+ | (0)0,dx,
dt Q r

where % £(0) := limgo(f(£) — f(0))/t.
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2.2. Motivation. In order to motivate the main theorem presented in Section 3,
we consider simple model problem. Let Q C R? be an open, bounded set with smooth
boundary 02. We consider the state equation

—Au=f, inQ
(2.3) ! ’
uw=0, on 9dN,
where f : RY = R is a smooth function. The function u : @ — R is called state. To
simplify the exposition, we choose as objective function

(2.4) J(Q) = [ |u—ug|*dz,

where ug € H2(R?) is given and | | denotes the absolute value. We call u € H}(2) a
weak solution of (2.3) if

(2.5) /Qvu-w dx = /wa dx, for all o € H3(Q).

We aim to calculate the shape derivative of (2.4). For this purpose, we consider the
perturbed cost function and apply a change of variables to obtain

(2.6) J(Q) = /Qﬁ(t)|uf — ug 0 ®y|* du,

where u' := u; o ®; and u; denotes the weak solution of (2.5) on the domain Q; :=

®,(Q). To study the differentiability of (2.6), we can study the function ¢ — uf. The
"tt’“ is called strong material derivative if we consider this limit
in the norm convergence in Hg (£2) and weak material derivative if we consider the
weak convergence in Hg ().

Henceforth, we make use of the following convention. Whenever a function f :
D — R on the hold-all D is given, we denote by f!:= W,(f) := f o ®, the pull-back’
of f and define also its inverse W; *(p) := Wi(f) := fo d; L.

It is readily verified by considering the equation (2.5) on ; and an application
of the change variables ®;(x) = y that u® satisfies

limit @ := limy o

(2.7) /QA(t)Vut -V dx = /Qf(t)ftw dx, for all o € H3(Q),

where we used the notation from (2.1). By standard regularity theory, we may assume
that the solution belongs to H?(2) N H(£2). Note that the solution of the previous
equation is the unique minimum of the strongly convex energy E : [0, 7] x HY(Q) - R
with respect to the second argument

(28) Bt.g) =5 [ SOIBOVel o= [ )f'pdn

It can be shown that ¢t — u! : [0,7] — HZ () is differentiable, see for instance [17].

REMARK 1. We would like to stress that the proof of the differentiability of
t — ul in the appropriate function space is not obvious in general and may involve
heavy tools from analysis such as the implicit function theorem. In many situations
the implicit function theorem is not applicable. For other non-linear problems such as
the Navier-Stokes equations, we refer the reader to the monograph [16].
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Without going into further details, we may show by introducing the adjoint equa-
tion

(2.9) Find p € H{(Q) : / Vp-Vide = —2/ (u—wuq)pdr, for all ¢ € Hy(Q),
Q Q
and verifying that the material derivative u satisfies

(2.10) /vavwdx—i—/QA’(O)vawdx:/ﬂdiv(&)fwdx—i—/QVf-%dx,

that the shape derivative is given by

ar@)) = [

div (0)|u — ug|?* dx — / 2(u — uq)Vug - 0 dx
Q

(2.11) @

+/QA(O)Vu'Vpdm—/Qdiv(@)fpdx—/QVf-(‘)pdx.

Note that the domain expression already makes sense when u,p € H} (). According
to the structure theorem (cf. [9, p.479-481, Corollary 1]), the previous equation can
be written as an boundary integral over 902 depending only on the normal part of
the perturbation field §. This can be accomplished by integrating by parts in (2.11)
or by introducing the shape derivative of the state u. However, this requires higher
regularity of u and p. We refer the reader to [17] for the usage of the shape derivative
method.

We point out that there is no material derivative @ in the final expression (2.11).
This suggests that there might be a way to obtain this formula without the compu-
tation of %. Indeed, instead of computing the material derivative and deriving an
equation for this derivative, one may also introduce the function

(212)  Glt.p.0) = /Qf<t>|so—ug|2dx+ /QAu)w-wm— /ﬂé(t)ftwdx-

It is evident that the shape differentiability of J is equivalent to the differentiability
of

(2.13) Ers g(t) = Gt ),
from the right in 0 for any ¢, where u’ solves (2.7). Note that we have the relation

2.14 G(t,ut,7)) = min sup G(t,
(2:14) ( ) PEH(Q) pe HI () ( )

for any 1/; € Hi (), therefore the differentiability of g can be obtained by differentiat-
ing a minimax of a Lagrangian with respect to a parameter. Notice that the relation
(2.14) only holds when the PDE has a unique solution. One way to prove the differ-
entiability of g under the assumption that G is convex as function ¢ — G(t, p, ) for
all t € [0, 7] and v provides the Theorem of Correa-Seeger [8]. The recently proposed
rearrangement method of [12] provides another way to prove the differentiability of
(2.13) without using the material derivative. For non-linear problems the rearrange-
ment requires a first order expansion of the PDE with respect to the unknown as well
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as the cost function such that the remainder converges towards zero with order two.!
We refer the reader to [12] and [13] for more details on this method and also point out
the paper [14], where second order shape derivatives are computed by this method.

Finally, let us remark that if the cost function J is the energy of the PDE, i.e.
J(Qy) = E(t,u?) then it is well-known that J may be differentiated without using the
material derivative by only employing the continuity of ¢ — uf, see e.g. [9, p.524,
Theorem 2.1]. In this case it is not nessacary to introduce an adjoint equation and
the shape derivative involves only the state u.

2.3. Céa’s classical Lagrange method and a modification. Let the func-
tion G be defined by (2.12). Assume that G is sufficiently differentiable with respect
to t, ¢ and . Additionally, assume that the strong material derivative % exists in
H}(Q). Then by invoking the chain rule we may calculate as follows

d .
(G(t7 utvp))ltzo = 6tG(ta U,p)|t:0 + 8<,DG(07 u,p)(u),

(2.15) Q0] = =

shape derivative adjoint equation

and due to & € Hg(Q) it implies d.J(Q)[0] = ;G (¢, u,p)|i=o. Therefore, we can follow
the lines of the calculation of the previous section to obtain the boundary and domain
expression of the shape derivative. In the original work [4], it was calculated as follows

where 0o L(2, u, p) = lime o (L(, u, p) — L(2,u,p))/t. Then it was assumed that v’
and p’ belong to H§ (€2), which has as consequence that 9, £(€2, u, p)(u') = 9pL(Q, u, p)(p') =
0. Thus (2.16) leads to the wrong formula

dJ(Q)[0] = /F(|u — up|* + 9puOnp) 0,, ds.

This can be fixed by noting that v’ = @ — Vu-60 and p’ = p— Vp-0 with u,p € Hg(Q):
d‘](Q)[e] = aQ‘C(Qa u7p) - aﬁﬁ‘c(ﬂa u,p)(Vu ! 9) - 61/1‘6(97 uap)(vp : 0)7

which gives the correct formula. Note that we do not claim that the Lagrange method
to calculate the volume or boundary expression is always applicable, but it is appli-
cable under the described assumptions also for non-linear problems. For a particular
problem one has to carefully check the assumptions. One example where the de-
scribed method is not working is the p-Laplacian, where it is known that the material
derivative only belongs to some weighted Sobolev space and not to the solution space
of the PDE.

3. Avoiding the material derivative. We have seen in the previous section
that the shape derivative of a PDE constrained shape optimization problem can be
expressed as the derivative of the function g(t) := G(t,u’,v), at t = 0. The rear-
rangement method and the Theorem of Correa-Seeger show that the differentiation of
g does not require the differentiation of ¢ — u?, in general. In this section, we present
a novel theorem to prove the differentiability of g, which extends the Theorem of
Correa-Seeger for the special class of Lagrangians.

1By a first order expansion with remainder of order two of a function f : E — R, where (E, || -||)
is a Banach space, we mean that f satisfies

f@) = f(y) — df (z;2 — y) € O(J|lz — y||?).
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3.1. Differentiability of the Lagrangian without material derivatives.
Let the Banach spaces F, F' and a number 7 > 0 be given. Consider a function

G:[0,7] x ExF =R, (t,0,9)— G(t,o,0).
We introduce the solution set of the state equation
(3.1) E(t) := {u € E| dyG(t,u,0;¢) = 0 for all ) € F}.

Let us introduce the following hypothesis.
AssumpTION (HO).
(i) For allt € [0,7], u' € E(t), u’ € E(0) and p € F the mapping

[0,1] = R: s~ G(t,su’ + s(u’ —u°),p)

is absolutely continuous. This implies that for almost all s € [0,1] the deriva-
tive d,G(t,u® + s(ut — u?), p;ut — u°) exists and in particular

1
G(t,u',p) — G(t,u’,p) = / d,G(t,su’ + (1 — s)u®, p;u’ — u®) ds.
0

(ii) For allt € [0,7], p € E, p€ F, u' € E(t) and u® € E(0)
dsOG(taSU't + (1 - S)uoaﬁ; 50)

exists and s — d,G(t, su' + (1 — s)u’, p; p) belongs to L1(0,1).

(iii) For every (u,t) € E x [0,7] the mapping F — R : p — G(t,u,p) is affine-
linear.

Introduce for ¢ € [0, 7], u! € E(t) and u’ € E(0) the following set

1
(3.2)  Y(t,ut,u’) = {q € F|VpeE: / d,G(t,su’ + (1 — s)u’, q;p) ds = 0} ,
0
which is called solution set of the averaged adjoint equation with respect to t,u’ and
u®. For t =0, we set Y (0,u°) := Y (¢,u?,u’), which coincides with the solution set of
the usual adjoint state equation

(3.3) Y (0,u°) :={q € F|d,G(0,u°,¢;) =0 forall ¢p € E}.

We call any p € Y(0,u°) an adjoint state. In the most general situation, we define for
t €10,7], ut € E(t) and u° € E(0) the set

(3.4) Y (t,ut,u’) = {q € F| G(t,u',q) — G(t,u’, q) = 0} )

Note under the assumption (H0), we have Y (¢, u’,u") C Y (t,u',u") for all t € [0, 7],
ut € E(t), u® € E(0). In particular, we have Y (0,u’,u°) = F.

We now prove a theorem which enables us to calculate the shape derivative with-
out the knowledge of the material derivative %. The key ingredient is the introduction
of the set (3.2).

THEOREM 3.1. Let the linear vector spaces E and F', the real number 7 > 0, and

the function
G:[0,7]x ExF =R, (t9,9)— Gt e ),

be given. Let Assumption (HO) and the following conditions be satisfied.
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(H1) For all t € [0,7] and all (u,p) € E(0) X F the derivative ;G (t,u,p) exists.

(H2) For all t € [0,7], E(t) is nonempty and single-valued. For all t € [0, 7],
ut € E(t) and u® € E(0), the set Y (t,u’,u®) is nonempty and single-valued.

(H3) Let u® € E(0) and p° € Y (0,u"). For any sequence (t,)nen of non-negative
real numbers converging to zero, there exist a subsequence (t,, )keN, elements
uls € E(ty,) and p'"r € Y (t,,,u'r,u’) such that

lim 0,G(t, uo,pt"k) = 0;G(0, UO,PO)'
k— oo

N0
Let us pick any ¢ € F. Then lettingt € [0, 7], u* € E(t), u® € E(0) and p° € Y(0,u?),
we conclude

(35) G0 o = DGO, 00 3°).

Proof. Step 1: Let t € [0,7], u' € E(t), u° € E(0) and p' € Y (t,ut,u?), p° €
Y (0,u°) be given. We will show that there exist a 7, € (0,1) such that

(3.6) G(t,u' ) — G(0,u°, ) = 19, G (et u°, p*),
for all ¢ € F. Write

(3.7)
G(t,u', ) — G(0,u°,¢) = G(t,u',p') — G(0,u’, p")
= G(ta ut7pt) - G(tv UO’pt) + G(t7 uprt) - G(07 u07pt)

for all ¢ € F, where we used G(0,u", p') — G(0,u°,p%) = 0, since p — G(t,u,p) is
affine linear. By hypothesis (H1), we find for each ¢ € [0, 7] a number 7; € (0, 1) such
that

(3.8) G(t, uo,pt) - G(0, u07pt) = t0:G(net, u07pt).

Now using part (i) and (ii) of hypothesis (H0), we obtain p! € Y (¢,u’,u°) and thus
plugging (3.8) into (3.7), we recover (3.6).
Step 2: For arbitrary ¢ € F, we show that limy d(t)/t exists, where §(t) :=

G(t,ut, ) — G(0,u’9). To do so it is sufficient to show that liminf, o LG -

i
lim sup g @. By definition of the liminf, there is a sequence (t,,),enN such that

n— oo

lim_8(,) /1 = lim inf 8(t)/t = d5 (0).

Now let u® € E(0) and p® € Y (0,u°). Recall that §(t)/t = 0,G(nt,u’, p'). Owing to
(H3), for any sequence (¢, )neN converging to zero, i.e., t, — 0 as n — oo, there exists
a subsequence (t,, )reN, elements u‘rx € E(t,,) and p'»x € Y (t,, ,u'*,u°) such that

lim 0,G(t, uo,pt"k) = 0;G(0, UO,PO)'
k— oo

N0
Thus we conclude
dé(0) = lim atG(ntntn,uO,pt”) = lim 0,G(n, tnk,uo,pt“k)
n—00 k—o0 k

(3.9)
= 8tG<O, UO, po).
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Completely analogous, we may show for d§(0) := limsup, o 6(¢)/t that
(3.10) ds(0) = 0,G(0,u°, p°)

Combining (3.9) and (3.10), we obtain do(0) = 9;G(0,u’, p°) = d§(0), which shows
that limg o @ = 0;G(0,u°, p°). Since ¢ € F was arbitrary, we finish the proof. O

REMARK 2. In concrete applications the conditions (H0)-(H3) have the following

meaning.

(i) Condition (HO) ensures that we can apply the fundamental theorem of calculus
to G with respect to the primal variable. Condition (H1) allows an application
of the mean value theorem with respect to t. Note that the assumption (HO)
is much milder than Fréchet differentiability.

(ii) Condition (H2) ensures that the state equation and the perturbed state equa-
tion has a unique solution. The set Y (t,u’,u®) can be understood as the
solution of some averaged adjoint state equation.

(iii) Condition (H3) can be verified by showing that p' converges weakly to p°
and that (t,v) — G(t,u°,v) is weakly continuous. Note that there is no
assumption on the convergence of ut € E(t) to u® € E(0), but in applications
we need the convergence u' — u® to prove p* — p° in some topologies.

(iv) The set E(t) corresponds to the solution of the state equation on the perturbed
domain Uy brought back to the fived domain 2.

3.2. Possible generalizations. We can consider a weaker averaged equation
and thus weaken the conditions (i),(ii) of assumption (H0). We may write G as

G(ta 2 ¢) = f(t7 (P) + l(ta ©s 1/))’

for two functions f : [0,7] x E — R and [ : [0,7] X E x F' — 0, where the function [ is
linear in p. Now it is sufficient to require that [ satisfies assumption (HO) (G replaced
by [) and for f we need: for all t € [0,7], u’ € E(t), u® € E(0) the function

[0,7] = R: s+ f(t,su’ + (1 — s)u°)

is differentiable. Under these assumptions, we conclude by the mean value theorem
that there exists s’ € [0, 7] depending on ¢ such that

(3.11) ftut) — f(t,ul) = dyf(t, s'ul + (1 — s )u’;uf —u0)
and in particular
G(t,u',p) — G(t,u’,p) = /1 dl(t, su' + (1 — s)u’, p;u’ —u®) ds
+ d;)f(t, s'ut + (1 — s )ul;ut — uP).
Now assume that for all ¢ € [0, 7], u’ € E(t), u® € E(0), s € (0,1) and for all 4 € F
dof(t,s'u + (1 — s")u’ )

exists. Then instead of considering the averaged equation, we could consider the
modified averaged equation: Find p* € F' such that

1
(3.12) / dl(t,su’ + (1 — s)u®, p'sa) ds + d, f(t, s'u’ + (1 — s")u’ @) =0
0
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for all & € E. Since s’ (defined by (3.11)) depends on ¢, the set Y (¢, uf,u") has to be
replaced by

Y (t,ut,u®) := {qg € F: qsolves (3.12) with s" such that (3.11)}.

Then we can follow the lines of the proof of Theorem 3.1 with the mentioned changes.
Since in applications f will be the cost function, this remark means that we only need
the cost function to be directional differentiable without continuity. Nevertheless, to
identify the limit p° we need some continuity to pass to the limit ¢+ \, 0 in (3.12).
Using the Henstock—Kurzweil integral in (3.12) (cf. [3]), we may even weaken the
absolute continuity of s — (¢, su’ + (1 — s)u’,p) (p € F) to differentiability, since for
this integral the fundamental theorem is satisfied for merely differentiable functions.

4. A quasi-linear transmission problem. As an application of Theorem 3.1,
we investigate a non-linear transmission problem and use it to compute the shape
derivative. We associate with the transmission problem a minimization problem. To
achieve the well-posedness of the minimization problem a Gagliardo regularization is
used. The considered model constitutes a generalization of the electrical impedance
tomography (EIT) problem, which can be found in [1].

4.1. The problem setting. Let D C R? be a bounded domain with Lipschitz
boundary D and Q C D be a measurable subset. We set O+ := Q, Q= := D\ QF
and I' := QT NOOQ~. An example of a domain D with subset QF C D is depicted in
Figure 4.1. We consider for p € (1,00) and 0 < s < 1/p the cost function

(4.1) J(Q) = J1(Q) + aa(Q) = /D () — e o+ ol xalfy

constrained by the equations

—div(BL(|[VuT))Vut) = fF in QF

(4.2) —div(B_(|[Vu A )Vu )= f~ in Q
u=0 ondD

complemented by transmission conditions on I’
(4.3) fp =0 and By (Vut P)auut = B (IVu~[2)0u".
Here, n := n™ denotes the outward unit normal vector along the interface I' = QT N
O0~. We denote by n~ := —n = —nT" the outward unit normal vector of Q~. The
bracket

= i — i
[lp (#) =l 6(z) = lim  6(z)
will indicate the jump of a function ¢ across I' at x € I'. For a given function
¢ : D — R, we write ¢t for the restriction ¢+ : QF — R and likewise ¢~ for

¢io- + Q7 — R. The penalty term in (4.1) is called Gagliardo semi-norm and
defined by

| |p L |XQ($) - XQ(IU)|
XQlws (D) = olp Jx—yiter

For later usage it is convenient to introduce the functions 3, : R x R = R

p
dx dy.
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F1G. 4.1. Domain D which contains QT and Q~, where T' is the boundary of Q.

By (y, ) == x ()B4 (y) + x“(2)B-(y),

where x is a characteristic function and x¢ := (1 — x) its complement. The derivative
By : R xR — R is defined piecewise by 3] (y,z) := x(2)0,B+(y) + x°(x)9y 8- (y)-
Subsequently, the characteristic function y = xq is always defined by the set 2 =
QF C D. To simplify notation, we write 3(|Vu|?,z) instead of B, (|Vul?, z) and
similarly '(|Vul?,z) for B (|Vul?, z). We make the following assumptions.

ASSUMPTION 1. We require the functions 5y, B— : R — R to satisfy the following
conditions.

1. There exist constants 51,87, 8=,8~ > 0 such that

BT <Bi(x)<pt, B <B_(x)<B”  foralzeR™
2. For all x,y € R, we have
(B4(2) = B ()2 —y) = 0 and (B-(z) = B-(y))(z —y) = 0.
3. The functions B, B_ are Cl-regular, i.e., B4,3- € CL(R).
4. There are constants k, K > 0 such that
k> < B (Ip*)nl* + 284 (Ip/*)lp - nf* < Kln|*  for all n,p € R

Moreover, we assume that u, € H*(D) and f € C1(D).
REMARK 3. Note that from item 4 of the previous assumption it follows by

plugging n =p # 0

for all 0 #n € RY.

K
BllnP) < oo

Ul

Thus the functions B+ are bounded and vanish at plus infinity. The weak formulation
of (4.2),(4.3) reads: find u € H}(D)

(4.4) /DBX(|Vu\2,a:)Vu~dex:/Dflpdx for all + € H}(D).

Along with the previous equation, we are going to investigate the perturbed equation:
find u! € H}(D) such that

(4.5) /Dﬁx(|B(t)Vut|2,x)A(t)Vut-dex:/Df(t)ftz/)dx for all ¢ € HJ (D).

Note that for ¢t = 0 both equations coincide and thus u° = u.
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4.2. Existence of optimal shapes. We are interested in the question under
which restriction on the characteristic functions a minimization of (4.1) admits a
solution. We investigate the problem

(4.6) minJ(xq) over yo € BW; (D),

where J(xq) := J(Q) and J is given by (4.1). In the following, we use the notation
X (D) to indicate the set of all characteristic functions xq defined by a Lebesque
measurable set Q@ C D. For every p € (1,00) and 0 < s < 1/p, we introduce the space

(4.7) BW; (D) :={xa: R = R| xa € X(D) and |xa|w:(p) < oo},

which is not empty since BV (D) N Lo (D) C BW; (D), see [9, p.253, Theorem 6.9.].
Compared with the perimeter? Pp () the function |xqlj,. (p) Provides a weaker regu-
larization. In particular, the regularization term and its ghape derivative are domain
integrals. This makes the regularization favorable for numerical simulations. Also
note that an open and bounded set Q C R? of class C? has finite perimeter and thus
xa € BV(D) N Lo (D), which implies xo € BW; (D). We begin our investigation
with the study of the state equations (4.4) and (4.5).

THEOREM 4.1. Let § € C%(R?) be a vector field and ®, its associated flow. Then
the equation (4.5) has for each t € [0,7] and x € X (D) a unique solution in Hg (D).

Proof. Let QT C D be measurable and define the measurable set Q= := D\ QF.
Then by definition D = QT U Q™. Introduce the family of energy functionals

(4.8)
E(t,p) = /D%[x(x)é(t)h+(|B(t)V<P(m)|2) + (1= x(2)E(O)h-(|B(6)Vep(x) [*)]+
+ &) fH(2)p(a) da,

where h4 is the primitive of S+ and given by

(4.9) hi(z) =cy + /02 B+(s) ds,

for some constants ¢+ € R. We may choose c+ = 0. We are going to show that the

energy FE(t, ) is convex with respect to ¢. The first order directional derivative at
¢ € HY(D) in direction ¢ € Hg(D) reads:

dE(t, 1) = /D BBVl 1) A(t)Vp - Vip di — /D £(t) f de.

Note that the equation dE(t,u?;+) = 0 for all ¢ € H(D), conicides with equation
(4.5). We now prove that the second order directional derivative of E(t, ) exists and
is strictly coercive. Note that in order to prove the existence of the second order
directional derivative of E(t,¢), it is sufficient to show that for any u, p,1 € H} (D)

(4.10) e /DB(|B(t)V(u+sg0)\2,a:)A(t)V(u+s<p) Vi da

2Recall that the perimeter of a set Q@ C R? is defined as Pp(Q) :=
SUP el (n) Jra div (¢)xadz.

llell L oo (D)< oo
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is continuously differentiable on R. Moreover for this it is sufficient to show that

(4.11) s | BBV (u + s9) |, 2) A(t)V (u + sp) - Vip da

is differentiable on R. Put s — as(z) := |B(t)V(u + sp)|?, then it is immediate
that the function v () := By (as(2))A(t)V(u(z) +se(x)) - Vip(z) is differentiable for
almost all x € Q. respectively. The derivative in the respective domain Q4 and _
(briefly 24) reads

(4.12)
d%v;t(x) =BL(IBt)V(u+ sp))Bt)V(u+ sp) - B{t)VuA(t)V(u + sp) - Vi)
+ B+ (IB)V (u+ s9) ) A(t) Vo - V.

Using Assumption 1 item 4, we conclude that there exists a constant K > 0 such that
d
(4.13) £fy;t(a:) < K|Vo(2)||Vi(z)|, for almost every z € Qy, for all s € R.

Since s — d%y;t (z) is also continuous on R, we get by the fundamental theorem of
calculus

7 (@) — (@) _ I/Hh d o+
(4.14) h h s ds s

(4.13)
< K|Vo(z)||[Vy(x)| for almost all z € Q4.

(z)ds’

Note, that the constant K is independent of x and s. Thus we may apply Lebesque’s
theorem of dominated convergence to show that (4.11) is indeed differentiable with
derivative

[ B (au @) AWV (1 + 59) - Vb d

(4.15) = [ Bi(as(2)Bt)V(u+ sp) - B(t)VeA®t)V(u+ sp) - Vi

+ Bi(as(z)At) Ve - Vi da.

It is immediate from the previous expression that the derivative is continuous. We
conclude that d?E(t, ;v,1) exists for all p,v» € H}(D) and t € [0,7]. Moreover,
using Assumption 1 item 4, we get that there is C' > 0 such that

(4.16) d2E(t,;9,9) > Cll¢[|31(py  for all ,9 € Hy(D), and for all t € [0,7].

0

In the next lemma, we prove the Lipschitz continuity of the mapping X (D) >
x + u(x) € H}(D), where u(x) denotes the weak solution of (4.4) and X (D) is
endowed with the L,(D)-norm (p > 1).

LEMMA 4.2. Let v > 0 be a real number. Assume that there exist C > 0 and
€ > 0 such that for every x € X(D) we have |[u(x)|lw1.2+<) < C, where u = u(x)
solves (4.4). Then there is a constant C > 0 such that for all characteristic functions
X1, X2 € X(D):

lu(x1) —u(x2)llz 0y < Clixi — xallz,. (D)5
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where u(x1) and u(x2) are solution of the state (4.4).

Proof. Let p € (1,00) and 0 < s < 1/p. Let u(x1) = w1 and u(x2) = uz be
solutions in Hg (D) of (4.4) associated with the functions x1,x2 € X(D). Then by
boundedness of 3,, and f3,,, we obtain

Cillus — sl < /D Bs (1Y 2, ) ¥ (s — ) - V(g — ) da
= [ BualIVua ) = B (V) Vs = ) - Vo da
and also
Callus — a3 ) < /D Buo (IVusl?, 2)V (s — us) - V(s — us) da
= [ ualIVua ) = B (Vs )V (1 = ) - Vs do
Adding both inequalities yields with C := C + Cs
Cllur = uz||Fpy < /Dwm(lwz\?,a:) — By, ([Vur?,2))V(ug — ug) - V(uy + ug) d
= [ GaBlITuR) — a8 (9 2) V(= ) - s + ) d
+ [ 6 (1T0aP) = x5 (V01 2) Vi = ) - Vs + )
and therefore
Cllus =l < [ (x2 = 0B (V)T (01 = 2) - Vi + o) o
+ [ (B (V) = BV PV (= ) - Vo + ) da
(4.17) D
+ [ (o =) (V) V(= ) - Vs +12) da
+ /D V(B (Vs 2) — B_(IVur )V (g — uz) - ¥ (ur + us) dar
Now we use the monotonicity of 4 and S_ to conclude
/D XS (B-(IVual?) = B (IVer[))(Vauy — V) - (Vauy + V) d
== [ =) (F0aP) = B Fur ) Val? = Vi) do < 0
and similarly
[ (V) = 8190 2)(Tur = Tuz) - (Fur + )

_ /D %1 (B4 (IV[2) = B4 (IVus[2)) (V2 — [Vur ) < 0.
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By assumption there exist ¢ > 0 and C' > 0 such that [Ju(x)||w1.2+<(py < C for all
X € X (D). Therefore using Holder’s inequality, we deduce from (4.17)

Cllur = ull3py < (BT + B7)lIx2 = x1ll L, (0) V(w1 = u2) | L,y IV (w1 + 2) | Loy (D)

2te and ¢ := -4 = 2 4+ 1. Finally, using Holder’s inequality and the

where ¢ = 1 =
boundedness of D it follows tlhat ff)r any v > 0 there exists C' > 0 depending on D
such that [[x2 — xi1llz,, (p) < Cllx2 = x1llz,,,(p) for all x1,x2 € X(D). O

Before we turn our attention to existence of optimal shapes, we prove the Lipschitz
continuity of t+ — u’. Note that the continuity is a consequence of the previous
theorem.

PROPOSITION 4.3. Let us pick any measurable set Q2 C D. Let ®; be the flow of

the vector field 0 € C%(RY) and set 0 := ®,(Q).> Then there exists § > 0 such that

[lut — ullgapy < ct, for allt €10,0].

Proof. Let E(t,¢) be the energy defined in (4.8) and recall from the proof of
Theorem 4.1 that there is C' > 0:

d*E(t, ;9,1) > c/ |Vep|2de for all » € HY(D), for all t € [0,7].
D

Denote by u? the unique minimum of E(t,-), which is characterised by
dE(t,u',4)) =0, for all » € HY(D).

Let us first show that for all p,¢ € H!(D) the function [0,7] — R : t — dE(t, ¢,v)
is continuously differentiable. The only difficult part is the nonlinearity

(4.18) fos /D BBt V()2 2) A(E) Ve - Vib dar

where p,1 € Hi(D) are arbitrary functions. The other terms in G(t, ¢,) are differ-
entiable due to Lemma 2.1. Again it will be sufficient to show that

b | Be(IBt)Ve(a)|)At) Ve - Vi da

is differentiable. We have that t — &5 (x) := B+ (|B(t)Ve(x)[2)A(t) V() - Vip(z) is
differentiable for almost every x € QF with derivative

d_.

w1y @) = ALBOTR@)P)BOVE() - BV AU)Vel) - Vo)

+ B(IB&)Ve(z) ) A (t)Ve(z) - Vi ().

Since 6§ € C%(R?), we have &;(z) € C([0, 7]) for almost every x € Q. Using item 4 of
Assumption 1 and taking into account Remark 3, we can show that %dti is pointwise

bounded by an L (D) function. The calculation is similar to the one leading to (4.13)

3Note that ®+(Q) is Lebesque measurable; cf. [11, Theorem 263D].
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and omitted. Thus we may apply Lebesque’s dominated convergence theorem to show
that (4.18) is indeed differentiable and

0aB(s.00) = [ B(BE)VoR 2)2B (5)V¢ - B)V)AETy - Vi do
—/ &(s) div (6%) o @, fo¢p dx —/ &(s)B(s)Vf* - 0%y da
D D
- /D B(IB(s)Vel*,2)A'(5)Ve - Vi da.
We proceed by the observation that

1
(4.20) / d*E(t,ul;ut —u,ut —u)dv = dE(t,u';ut —u) — dE(t,u;u’ — )
0

(4.21) = —(dE(t,u;u’ —u) — dE(0, u;u’ — u))
(4.22) = —t Oy dE(nst, u;u' — u),

where u!, := vu' + (1 — v)u. In the step from (4.21) to (4.22), we applied the
mean value theorem yielding the n, € (0,1). Using Holder’s inequality and item 4 of
Assumption 1, we conclude that there is a constant C' > 0 such that

OdE(s, 0;0) < C (1+lell g (py) 19Ul grpy,  for all p,¢ € H'(D), for all s € [0,7].

Using the previous inequality and estimating (4.20) by (4.16), we get the desired
inequality cfu’ — ullg1(py < C't(1+ ||ullgi(py), for all t € [0,7]. O

The considerations from the above paragraph condense in the following result.

THEOREM 4.4. Assume that there exist C > 0 and € > 0 such that for every
x € X(D) we have ||[u(x)||w1.2+e) < C, where u = u(x) solves (4.4). Let p € (1,00)
and s > 0 be such that 0 < s < 1/p. Then the optimization problem (4.6) has at least
one solution x = xq € BW; (D).

Proof. First note that BW; (D) C L,(D) is a bounded subset for each p € (1, 00).
By [10, Theorem 7.1], we get that for any bounded sequence (X, )nen in BW,; (D),
there exists a subsequence (Xn, )ren, converging in L,(D) to some x € X (D). Now

let us denote by j := infyepw:(p) J(x). Since J(xg) is finite, we conclude j < oco.

Then pick a sequence of (X )nen in BW, (D) such that lim, . J(xn) = j. After the
preceding, we may choose a subsequence still denoted by (x,)nen such that x, — x
in L,(D), where x € BW,; (D). Using Lemma 4.2, we conclude u(xn) — u(x) in
HY(D) and thus

J(x) < lim J(xn)= inf J(x).
J(x) < Tim J(xn) BB D) J(x)

4.3. Shape derivative of J,. We show that the penalty term J5(Q) = |yl +(D)

is shape differentiable.
LEMMA 4.5. Let 0 € C3(RY). Fizp € (1,00) and 0 < s < 1/p. Then, for given
open set  C D such that |XQ|WPS(D) < 0o the mapping

Q= Jo(Q) = |XQ|%/;(D)
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is shape differentiable with derivative

div (0)(z) + div (6)(y)
dJs( = 2/ / dx dy
2 D\ |517 —ylirer

i C/ /D\Q |lx — ‘d+5p+1 -(0(x) — 0(y)) dz dy

where ¢ := —2(d + ps). This can be written in terms of xq as
_ P
dJ5 (9 / / (div (8)(x) + div (6)(y)) XQ|(x) ﬁfs(ff)' dz dy
v
(4.23) Y

+§/D b Xf;(—)wai(ﬂ) (x —y) - (6(x) — 0(y)) d dy.

Proof. Using the change of variables & = ®;(x) gives

£(0@)ED W)
I (k) ‘2/ /D\Q [y () — by () |ires W

and consequently using that ®; is injective, we obtain the desired formula by differ-
entiating the above equation at t = 0. O

REMARK 4. Note that due to the Lipschitz continuity of 6 and supp(f) C D the
shape derivative (4.23) is well-defined.

4.4. Shape derivative of J;. We are going to prove that the cost function J;
given by (4.1) is shape differentiable by employing the Theorem 3.1. Moreover, we
derive the boundary and domain expression of the shape derivative. The main result
of this subsection reads:

THEOREM 4.6. Let D C R be a bounded, open set with Lipschitz boundary.
Fiz any measurable set & C D. Then the shape function Jy given by (4.1) is shape
differentiable for every 6 € C%(R?).* The domain expression reads

(4.24)
dJy (2 / div (6 |u—u7~|2dx—/ 2(u — up )V, -Hdm—/ div (0) fpdx
D D

—/ Vf~9pd:1:+/ B(|Vul?, ) A’ (0)Vu - Vpdx
D D
—/ 26'(|Vu|?, 2) (007 Vu - Vu)(Vu - Vp) de,

D

where u € H}(D) satisfies (4.4) and p € H}(D) solves

/ 268'(|Vul?, z)(Vu - Vp)(Vu - Vi) dz + / B(|Vul?, )V - Vp dz
(4.25) b @

= —/ 2(u — u, )Y dx,  for all o € Hi(D).
D

4We use the notation A CC B indicate that A C B and A C B is compact.
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Moreover, if Q CC D and T is of class C? and ut,pT € 02(5+), u,p” € C*HQ )
then the boundary expression is given by

dJ,(Q)[0] = — / [28'(|Vul?, ) (Vru - Vrp + 0,u8yp)Onu 6"“]1“ 0,ds
r

(4.26)

+ / [B(IVul?,2)Vru - Vrp — B(|Vul?, 2)0nu &J)}F 0, ds.
r

For the first part of the theorem we let QT C D be any measurable set and define
Q™ :=D\ Q7. We apply Theorem 3.1 to the function

(4.27)
Gt o) ( / 0l —uPdr+ [ B(BOTSPIAOVS - Ve dm>
ce{+,—} Qe
Z £)(fS o @)1 de,
se{+,-}

with E = H}(D) and F = H{}(D), to show the previous theorem. Notice that
J(Q) = G(t,ut, 1), where u! € Hi(D) solves

(4.28) /Dﬁ(|B(t)vut|2,x)A(t)vut.vwdx:/Dg(t)fwdx, for all ¢ € H3 (D).

Roughly spoken the function G constitutes the sum of the perturbed cost function
J() and the weak formulation (4.28).

Let us now verify the four conditions (H0)-(H3).
(HO) Condition (iii) is satisfied by construction. As a byproduct of Theorem 4.1, we
get that conditions (i) and (ii) of hypothesis (HO) are satisfied, since the Lagrangian
G can be written as

Glt,p, )= Y /5 M — up|? d + dE(t, ;).

se{+,—-}

(H1) In Proposition 4.3, we proved that for all p,v € H'(D) the mapping [0,7] —
R : t— dE(t,p; ) is differentiable. Therefore, the function ¢ — G(t, p, ) is differ-
entiable for all ,¢ € H}(D) with derivative

(4.29)
Gltp.) == [ 2600 (0wt BOVa-0'do+ [ €(0) div (0) 00 o — ui P do

4 / B(IB(t)Vel?, 2)2(B 1)V - BU)V)A{t)Ve - Vi da
/f ) div ( Gt)oétfz/)dx—/f OV f- 0" dx

- /D BBVl 2)A )V - Vip da.

(H2) Note that E(t) = {u'} and Y (t,u?,u®) = {p'}, where u’ € H{(D) is the solution
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of the state equation (4.28) and p' € Hg (D) is the unique solution of

/0 1 /D 26 (1) (| BV, o) BV - BOV')(B(E)Vu; - B()V4) do ds
(4.30) + /01 /D B(|1B(t)Vui|?, 2)A(t)Vy - Vp! dx ds

1
= —/ / E(t)2(uf — u ) drds, for all v € Hy(D),
0 D

where u$ := su’ + (1 — s)u. Due to condition (HO) this equation is well-defined. The
existence of a solution p! follows from the theorem of Lax-Milgram. Moreover, by
Assumption 1, we conclude 8’ > 0 and 3 > ¢ > 0. Note that p° = p € Y/(0,u°) is the
unique solution of the adjoint equation (4.25).
(H3) (H3) We show that for any real sequence (t,)nen such that ¢, \, 0 as n —
oo, there is a subsequence (t,, )ren such that (p'*)ren, where ptt € YV (¢, ut*, u)
converges weakly in H} (D) to the solution of the adjoint equation and that (¢,v) —
0,G(t,u°,¢) is weakly continuous.

With the help of Proposition 4.3, we are able to show the following.

LEMMA 4.7. For any sequence (t,)neN of non-negative real numbers converging
to zero, there is a subsequence (t,, )reN such that (p'x)xen, where p'=x solves (4.30)
with t = t,,, converges weakly in H}(D) to the solution p of the adjoint equation

(4.25).
Proof. The existence of a solution of (4.30) follows from the Theorem of Lax-
Milgram. Inserting 1 = p' as test function in (4.30), we see that the estimate

|[u']| g1 (py < C implies ||p*]| g1 (py < C for all sufficiently small ¢, where C,C > are
some constants. Now let (¢,)nen be a sequence of non-negative numbers converging
to zero. Then using the boundedness of (p'» ),eN, we may extract a weakly converging
subsequence (p'"# )zen converging to some w € Hy (D). In Proposition 4.3 we proved
u? — w in H'(D) which can be used to pass to the limit in (4.30) and obtain pf»x — p
in HY(D), for t,, — 0, as k — oo, where p € H(D) solves the adjoint equation
(4.25). By uniqueness of a solution of the adjoint equation, we conclude w = p. O

Finally note that for fixed ¢ € H (D) the mapping (¢,v) + 0,G(t, ¢, ) is weakly
continuous. This finishes the proof that condition (H3) is satisfied. Consequently, we
may apply Theorem 3.1 and obtain d.J; (Q)[0] = 8;G (0, u,p), where u € Hg (D) solves
the state equation (4.4) and p € HJ (D) is a solution of the adjoint equation (4.25).
This proves formula (4.24).

4.5. Boundary integrals. We continue to show that the boundary expression of
dJ1(Q) is given by formula (4.26). In the following, we assume that I := 9Q+TNIQ~ is
of class C2, where QT CC D and Q~ := D\ QF. Then it can be seen from the domain
expression (4.24), that the mapping d.J;() : ' (RY) — R is linear and continuous
for the CL(R%)-topology. Thus by the structure theorem under the assumption that
h € Li(I'), the shape derivative is of the form

(4.31) Iy (Q)[6] = /F h 0, ds.

In order to derive the boundary expression of the shape derivative, we need the
following assumption.

ASSUMPTION 2. The solutions u of (4.4) and p of (4.32) are classical solutions
in the sense that there is some 0 < a < 1 such that u*,p* € C2’°‘(m) and u~,p” €

ce (@),
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Note first by taking appropriate test functions in the weak formulation of the
adjoint equation (4.25) that p solves

(4.32)
—div (B (|VuT P)VpT + 28, (|VuT|?)(Vut - VpT)Vul) = —2(u® —w,) inQT,
—div (B_(|[Vu= [H)Vp~ + 28" (|Vu™|?)(Vu™ - Vp )Vu~) = —2(u” —u,) inQ",
p=0 ondD,

complemented by transmission conditions

=0 onl,
(4.33) ) R e
[ﬁ(|Vu| , @) Onp + 26" (|Vul*, 2) Vu - Vpanu]F =0 onl.

Using the change of variables ®;(z) = y, the function G can be rewritten as

Gt )= Y ( / ) e - /| fwtw“)dz)
(4.34) sett ) “
+ ) / B[V (W (uh)) )V (W (u)) - V(W (1)) da

se{+,—}

where ubs 1= W, (uf), Pt := U, (¢5) and ¢) € H}(D). Recall the definitions W, (f) :=
fo®; and U!(f) := fo®; . Therefore using Theorem 2.4 yields

(4.35)

dJ;(Q Z / (u— up)a <daz:—i—/ 2BL(|Vus[*)(Vus - Vi) Vus - Vp© dz
se{+,—} 7"
£ 3 [ ATV VB (V) Vs - Vi — o da
se{+,—}

+ / (Be (Vs P)Vus - Vs — Fp5) O, ds,
o0s

where we use the notation 4° = —Vu* - 0 and p* = —Vp° - 6.
REMARK 5. Note that
S+ + T +
v pT(x), zeQ oy Jat(z), zeQ
(4.36) p(x) = { 5 (2), zeQ u(x) == { i(x), zeq-

are piecewise H'(D)-functions, but do not belong to Hi(D). Therefore it is not al-
lowed to insert them as test functions in the adjoint or state equation.
Integrating by parts in (4.35) gives

AOIUEEY {/ div (B.(|Vus[*)Vp® + 2BL(|Vus ) (Vu® - Vp*)Vu) @ dz
se{+,—y -7
+/ 2(u—u,.)a<dx}— / (div (B.(|Vus[*)Vus) + f) p° dz
Qs Qs
se{+,—}
+ Z Be(|Vus?)ii Opep° + Be(|Vus|?)p* Onsu® d
sef{+,—} 7O

+ Z / Be(IVus P)Vus - Vp* Ops + 2BL(|Vus|?)(Vus - Vp*)dpsusisds,
se{+,—}
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and taking into account Assumption 2, we see that the first two lines vanish and thus

(4. 37)
AOIEESY /ﬂ (IVus |2 (=Vus - 0)dpp — Be(|Vus|?)gp® e us da:
se{+,—}
+ Z /ﬁ (|Vus [ )Vus - VpS O, d57/2B2(|Vu§|2)(Vu§'Vpg)ﬁngugagugds,
ce{+,—} r

where Jpu® := Vus - 0. According to (4.31) the right hand side of (4.37) depends
linearly on 6, = 6 -n. This can be accomplished by splitting 6 into normal and
tangential part in two different ways on I': HJTr =0 —0,+n" and 07 =0 —60,,-n",
where 0, :=6-n~ and 0,,+ := 0-n*. Note that 6,+n* = 0,-n~ implies 0 — 0, =0
and Vp+ 9+ Vrpt 9+ =Vrp~ 07 = Vp~ -0, since Vrut = Vpu~ on I'. Thus
we see that the tangential terms in (4.37) vanish, i.e.

Z /Bg |Vus|*)(Vp© - 0)0psus doe = Z /Bg |VUs |2) (Ors D Ops u® ) s de

se{+,—-} se{+,—}
+ Z /5 (|Vus|?)Opsus (Vrp© - 0%) dx
se{+,—}
=0,(4.4)

and similarly

/& [Vus|?)(Vus - 0)0,<p d:c+/ﬁ§ we (VU - Vp*)Opeus (Vus - 0)ds

se{+,—}

Z /Bg |V |?) Oyt Ops p O dm—l—/ﬁqug (Vus - Vp*)Opsu® Opsu 0, ds

se{+,—}

where we abbreviated Béug := 2BL(|Vus|?). Thus we finally obtain from (4.37) the
boundary expression

dJi (9 - > /25 (Vs ) (Vus - Vp) (Opsus)? Oy ds
se{+,-}
+ Z /B (|Vus P)Vrus - Vrp® One — Be(|Vus|?)Ons u Ops p° O ds,
se{+,—

which is equivalent to (4.26).

REMARK 6. If the transmission coefficients are constant in each domain, that is
B'(|Vul?,x) = 0, then the formula coincides with the one in [2]. To the authors knowl-
edge this formula also corrects the one in [5]. When ('(|Vu|?,x) # 0 then the linear
case differs from the non-linear by the term — [, [26'(|Vul?, 2)(Vu - Vp)d,udy,u] r Onds.
Using Cea’s original method, would lead to the wrong formula

dJl(Q)[e]:/ [B(IVul?,2)Vu - Vp| . 6, ds.

T
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