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ABSTRACT. The solution to a free boundary problem of Bernoulli type, also
known as Alt-Caffarelli problem, is studied via shape optimization techniques.
In particular, a novel energy-gap cost functional approach with a state con-
straint consisting of a Robin condition is proposed as a shape optimization
reformulation of the problem. Accordingly, the shape derivative of the cost is
explicitly determined, and using the gradient information, a Lagrangian-like
method is used to formulate an efficient boundary variation algorithm to nu-
merically solve the minimization problem. The second order shape derivative
of the cost is also computed, and through its characterization at the solution of
the Bernoulli problem, the ill-posedness of the shape optimization formulation
is proved. The analysis of the proposed formulation is completed by addressing
the existence of optimal solution of the shape optimization problem and is ac-
complished by proving the continuity of the solution of the state problems with
respect to the domain. The feasibility of the newly proposed method and its
comparison with the classical energy-gap type cost functional approach is then
presented through various numerical results. The numerical exploration issued
in the study also includes results from a second-order optimization procedure
based on a Newton-type method for resolving such minimization problem. This
computational scheme put forward in the paper utilizes the Hessian information
at the optimal solution and thus offers a state-of-the-art numerical approach
for solving such free boundary problem via shape optimization setting.

1. Introduction. In this work, we are interested in the so-called exterior Bernoulli
free boundary problem which is described as follows: given a bounded and connected
domain A C R? with a fized boundary T’ := A and a constant A < 0, find a bounded
connected domain B C R? with a free boundary ¥ := 0B, B D A, and an associated
state function u := u(Q), where Q = B\ A, such that the following conditions are
satisfied

—Au=01in , u=1onTl, u=0 and Ohu=Aon, (1)

where Opu := Vu - n denotes the normal derivative of © and n is the outward unit
normal vector to 3.

The problem under consideration models various physical phenomena and is also
known in the literature as the Alt-Caffarelli problem (see [1]). For a discussion of
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the physical background and an exhaustive bibliography regarding the problem we
refer the reader to [23, 24].

The presence of overdetermined conditions on 3 makes the problem ill-posed and
difficult to solve. Nevertheless, the method known as shape optimization (see, e.g.,
[18, 30, 45]) is already an established tool to solve the free boundary problem. The
point of departure of this approach is the observation that the original problem can
be written as an optimization problem of the form

mg%n J(Q,uq) subject to e(uq) =0,

where J denotes a suitable objective functional that depends on a domain €2 as well
as on a function ug, which is the solution of a partial differential equation e(u) = 0
posed on §.

There are different ways to reformulate (1) into a shape optimization setting and
one possibility is to consider the minimization problem

mﬂin J(Q) = m{%n/Q |V (up — un)|? dz, (2)

where the state functions up and uy are the solutions of the following PDE systems
— Aup =0in Q, up =1onT, up = 0 on X; (3)

— Auxy =01in 9, uny =1onT, Opun = A on X, (4)

respectively. Such shape optimization reformulation of (1) has already been studied
and exploited in the literature (see, e.g., [9, 11, 19]). We mention here that the
energy-gap cost functional J is often attributed to Kohn and Vogelius [33] since
they were among the first to use it in the context of inverse problems.

The minimization problem (2) can be carried out numerically using different
strategies [41]. One particular choice is the application of a gradient type method
for which gradient information is needed. Accordingly, sensitivity analysis is in-
dispensable in any optimization problem such as (2). In a recent paper, Eppler
and Harbrecht [19] computed the first- and second-order shape derivatives (shape
gradient and shape Hessian, respectively) of J through formal differentiation (see
[18, 30, 45]). These authors also proved algebraic ill-posedness of the Kohn-Vogelius
formulation (2)—(4) through the investigation of sufficient second-order conditions.
The technique used by Eppler and Harbrecht in [19], which was inspired by [21, 22],
however, restricts their findings to starlike domains. In [11], another method using
only the Fulerian derivatives [18] of the states was used to characterize the shape
gradient of J. By this approach, Ben Abda et al. were able to extend the results in
[19] to more general C* domains. It was pointed in [11] that an alternative tech-
nique in computing the shape gradient of J using the concept of shape derivatives
of up and uy combined with the calculus for domain integral cost functionals could
be given. This suggested approach was delivered by Bacani in [9] wherein he also
demonstrated how to apply yet another technique called rearrangement method,
first used in [31], to establish the expression for the shape gradient of J.

Similar to [11, 19], our present investigation is primarily devoted to the numerical
solution of (1) by means of shape optimization methods. Our motivation roots from
the fact that in most, if not all, shape optimization formulation of the Bernoulli
problem, one is required to solve at least two systems of partial differential equations
(PDESs) in order to evaluate the gradient of the associated cost function (see, for
instance, [10, Thm. 33] or [11, Thm. 2] for the case of J, and also [19, Thm. 1]
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for the n-dimensional case of the problem). In this work, we show that the number
of state constraints to be solved when considering an energy-gap cost functional
approach to (1) (such as that of (2)) can be reduced. To accomplish such objective,
we replace the pure Dirichlet problem (3) with a different state system consisting
of a boundary condition of the third kind. More precisely, we let 8 > 0 be a fixed
number, and consider the equivalent form of (1) with a Robin boundary condition:

—Aur = 0in Q, ur =1lonT, OnUR + Bur = A on X, (5)

as one of the state system. With this new state constraint, the shape optimization
problem now reads as

min J(2) = min/ IV (ur — un)|* du, (6)
Q Q Jo

where the state functions unx and ug are the only solutions to (4) and (5), respec-
tively. Contrary to the classical Kohn-Vogelius formulation (2)—(4), we shall see in
Section 3 that, with the right choice of 8 and an additional assumption on ug, the
shape gradient of the cost function obtained from this new formulation depends only
on the solution of the state system (4) (see Proposition 1). As a result, the proposed
formulation is more attractive compared to that of the classical setting, especially
in terms of numerical computations. Here, we numerically solve the minimization
problem (6) using a Lagrangian-like method as opposed to [11] which applies an
Eulerian type approach to solve the Bernoulli problem. We announce in advance
that, in most of the numerical examples considered here, the proposed formulation
provides less computing time per iteration than the classical Kohn-Vogelius formu-
lation. The two formulations, however, are comparable in terms of mean over-all
computing time. In addition, it seems that the proposed formulation provides a
somewhat more accurate approximation of the optimal solution than the classical
Kohn-Vogelius approach. We support these claims with various numerical examples
that are reported in subsections 5.2.2 and 5.2.3.

It is worth mentioning that, to the best of our knowledge, the shape optimization
formulation (6), with state systems (4) and (5), of (1) has not yet been used in any
previous investigations. Therefore, the proposed formulation is novel to our work.
In addition, a numerical realization of the shape optimization problem (2)—(4) via a
Lagrangian method has not yet been provided in any foregoing investigation. This
fact further warrants the need to carry out a numerical exploration of the classical
Kohn-Vogelius formulation via a different numerical technique to [11].

The rest of the paper is organized as follows. In Section 2, we describe the weak
formulations of the state equations and briefly discuss the regularity of their solu-
tions. In Section 3, we recall a few basic concepts from shape calculus which are
used in subsequent parts of the paper. Then, we examine the sensitivity of the
cost function with respect to the domain. We compute the shape gradient of the
cost through chain rule approach and exhibit the explicit expression for the shape
Hessian using Hadamard’s domain differentiation formula. Also, we characterize
the shape Hessian at the solution of the Bernoulli problem and prove the instabil-
ity of the optimization problem. We show the latter result by proving that strict
coercivity of the shape Hessian at the solution of the Bernoulli problem cannot be
established in the energy space associated with the shape Hessian. In Section 4, we
address the issue of existence of optimal solution of the proposed shape optimiza-
tion formulation. We first introduce a suitable family of admissible domains for
the shape optimization problem and then show the existence of optimal solution by
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proving in particular, the continuity of the state problems (4) and (5) with respect
to the domain. We then complete the proof of existence of optimal solution by
establishing the lower semi-continuity of the cost function J. In Section 5, we de-
scribe how the computed shape gradient can be utilized in a gradient-based scheme
to obtain numerical solutions of the present problem and outline the algorithm to
be implemented. In addition, we demonstrate how to use the Hessian informa-
tion at the optimal solution to formulate a second-order optimization procedure
for resolving the minimization problem. Afterwards, we present several numerical
tests illustrating the feasibility of the newly proposed shape optimization formula-
tion of (1). We also compare our results with the ones obtained via the classical
Kohn-Vogelius formulation. Finally, we end the paper with a conclusion in Section
6.

2. Preliminaries. Here let us review an essential quality of the state solutions
which is vital in guaranteeing the existence of shape derivatives.

2.1. Weak formulation of the state equations. In this section, we state the
variational formulations of the state equations (4) and (5) and briefly discuss the
solvability of their solutions.

Consider the Hilbert space V;(§2)

Vo(Q) = {v e H'(Q) : vr =0}

1/2
Iollvoie = ( / |W|2dx) ,

and the linear manifold defined by
Ve(Q) = {v e H(Q) :v|r = g}

endowed with the norm

for g € HY/2(T).

Note that || - [|y;(q) is basically the H'(£2)-seminorm.

For the weak formulation of (4) and (5), we consider two fixed functions uno, uro €
H'(U) such that uno = ugo = 1 on T', and uro = 0 on X.

Now, the weak formulation of (4) can be stated as follows:

Find zy = un — uno € Vo(R2) such that

/VZN~Vg0dx+/VUN0~V<pdx—/)\cpda:O, Yo € Vo(£2). (7)
Q Q b

Similarly, the weak form of (5) can be expressed as follows:
Find zgr = ur — uro € V5(£2) such that

/ Vzgr - Vedr +/ Vuro - Ve dz +/ Bzrpdo — / Apdo =0,

Q Q b b (8)
Yy € Vo(Q)

The variational equation (7) is known to admit a unique solution in H*(£2), while

it can easily be verified (for instance, by means of Lax-Milgram lemma) that (8)
also have a unique solution in H'(£2) (see [26]).
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2.2. Higher regularity of the states. The unique solution uy of the PDE system
(4) actually possesses higher regularity property because of the regularity assump-
tion on Q. In fact, since € is of class C?1, the weak solution ux € H'(£2) to (4)
is also in H?3(Q), and in general, if ) is of class C*+1:1 where k is a non-negative
integer, then uy is H¥*? regular. This assertion can easily be established since
dist(T', ¥) > 0, as demonstrated in [10].

Similarly, the unique solution ug € H'(Q) of (5) also have higher regularity
depending on the degree of smoothness of 2. More precisely, if Q is of class CF+1:!
(again k is a non-negative integer), then ug is also an element of H**2(Q) (see,
e.g., [32, Rem. 3.5]).

3. Shape sensitivity analysis of the states and cost function. Let us consider
a fixed, bounded and connected C?! domain U D Q and a family of deformation
fields

0:={VeC*(U,R*:V=00ndUUT}. (9)
Given an element of ©, we perturb 2 by means of the so-called perturbation of the
identity operator (see, e.g., [18, Sec. 2.5.2, p. 147] or [10]):

Tp: Q— Qy, x+— Ti(z) = v+ tV(z).
For sufficiently small ¢ and for each V € ©, one can show that T} is a %! diffeo-
morphism from § onto its image (cf. [45]). Note that, in view of (9), I' remains
invariant after a deformation since V vanishes on I'. Hence, I' is a component of

the boundary of ; for all £. Further, we note Qg =Q and I'y =T.
On the perturbed domain §2;, the state solutions un; and ug; satisfy

d
— Auny = 0 in Qy, ung = 1 on I'y, Une Aon Xy (10)
dnt
. dugy
— Augy = 0 in £y, urs = 1 on I'y, q + Burs = A on Xy, (11)
n;

respectively, where n; is the unit outward normal to ¥;. Here, we can actually drop
tin I'; since I'y =T for all ¢.

In what follows, we recall some definitions from shape calculus. We say that the
function u(Q) has a material derivative @ and a shape derivative v’ at zero in the
direction V if the limits

i iy M) 0 To — U(Q)7 o — Ti 282) — u(®)
t\0 t t\0 t

bl

exist, respectively, where (u(2;) o Ty)(z) = u(9:)(T¢(z)). These expressions are
related by
w=1u—(Vu-V)
provided that Vu -V exists in some appropriate function space [18, 45]. In general,
if & and Vu -V both exist in the Sobolev space WP (), then v’ also exists in that
space.
Given a functional J : 2 — R, we say that it has a directional Fulerian derivative

at Q in the direction V if the limit

()~ I(©)

t\0
exists. In addition, if dJ(2)[V] exists for all V and the map V — dJ(Q)[V] is
linear and continuous, then J is shape differentiable at €2, and this mapping will be

referred to as the shape gradient of J at €.

= dJ(Q)[V]
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3.1. Shape derivative of the states. In order to prove the existence of dJ(2)[V],
one needs to show that the material and shape derivatives of the states unx and ug
exist and, consequently, apply the chain rule. Deriving the expressions for these
aforementioned quantities are quite laborious. Fortunately, the system of PDEs
which the shape derivatives of ux and ug satisfy were already established in [9] and
[46], respectively. To guarantee their existence, however, we require 2 to be at least
C?! regular.

Lemma 3.1 ([9]). Let Q be a bounded C*' domain and V € ©. Then, uny €
H3(Q) is shape differentiable with respect to the domain, and its shape derivative
uly € HY(Q) is the unique solution of the mized Dirichlet-Neumann problem

—Auy = 0 inQ,
uy = 0 onT, (12)
Onuy = B(un)[V] on X,
where
B()[V] :=dive(V - nVxe) + AV - n, (13)

where Kk denotes the mean curvature of .

Lemma 3.2 ([46]). Let Q be a bounded C*' domain and V € ©. Then, ug €
H3(Q) is shape differentiable with respect to the domain, and its shape derivative
up € HY(Q) is the unique solution of the mized Robin-Neumann problem

—Aup = 0 in €,
up = 0 on T, (14)
Onup + Pug = B(ur)[V] — B(Onur + kur)V -n on %,

where B(-)[V] is given by (13). If B = k, then for the shape derivative ug of the
solution of (5), it holds that up =0 when X is the free boundary.

Remark 1. The last statement in the previous lemma can easily be verified as fol-
lows. Indeed, from (14), we note that the shape derivative up satisfies the equation

Vug - Vpdz + / Burp do
Q s

= / [VEU/R -Vsp—0 (aauj + HuR> v+ )xmp] V. .ndo, Ve Vh(Q).
b

Hence, if ¥ is the free boundary, then ug = 0 on X, and so —Vyup - Vs = 0. This
leaves us the equation

/Vuﬁ~chdx+/ﬁu’chda:/ <BauR+>\n> eV -ndo, Ve V(Q).
Q pX pX On

Since dyug = A on %, then by choosing 5 = k, the right side of the above equation
vanishes and we get u, = 0. We emphasize that this result plays an important
part in this investigation, particularly in simplifying the expression for the shape
derivative of J which would make the minimization problem easier to solve.

3.2. First-order shape derivative of the cost function. Now, our objective
here is to derive the shape derivative of the cost function J in the direction of the
deformation field V € ©. For this purpose, we utilize Hadamard’s differentiation
formula (cf. [18, Thm. 4.3, p. 486], see also [30, 45])

d [ of
— f(t, z)day i f/Qa(O,x) dx+/2f(0,5)V~ndo. (15)

dt Jo,
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This formula holds when f € C([0,], Wh1(U)) and £ f(0) exists in L' (U).

In addition to (15), we shall also use the so-called tangential Green’s formula (cf.
[18, Eq. 5.27, p. 498]): let U be a bounded domain of class C*! and Q C U with
boundary T'. For V € C11(U,R?) and f € W?1(U), we have

/(fdivFV+fo-V)da:/an-ndcr, (16)
T

r
where k is the mean curvature of I' and the tangential gradient Vr is given by

VFf = vf‘l" - (6nf)n
We are now ready to prove the following result.

Proposition 1. Let Q be of class C*' and V € ©. Then, the energy-gap cost
functional J is shape differentiable with

dJ(Q)[V] = /E om - V — Blun — un )] do, (17)

where
Gy = N2 — \Bug — B(ur — un)(Onur + kur) — Vur Vun
1
— (Vugr - 7)(Vux - 1) + 3 [B2uf, — (Vug - 7)* — (Vux - 7)?] . (18)

Here, k denotes the mean curvature of 3. Moreover, T represents the unit tangent
vector on X and it is oriented in such a way that 3 is at the left of T; that is, if
n=(ny,ne)", then 7 = (—na,ny) " .

If, in addition, uy, is the shape derivative of the solution of (5) where ¥ is the
free boundary, then, for B = k, the shape gradient considerably simplifies to

dJ(Q)[V] = / Yn-Vdo, (19)
b))
where
9 = A\kun — %(VUN 1) (20)

Proof. Let Q be of class C*! and V € O. Since uy and ug are sufficiently regular,
we can apply (15) to obtain

dJ(Q)[V] = /QV(uR —un) - V(ug —uy)dz + % /2 |V(ug — ux)*V -ndo, (21)

where uy and up satisfy (12) and (14), respectively. The second integral can be
easily expanded as

1 1
5/ |V(uR7uN)|2V~ndcf:§/ [A* = 2A\Bug + f*uf, + (Vur - 7)?] V- ndo
2 b))

1
+ 5/ [—QVURVUN + A2+ (Vun 'T)ﬂ V -ndo.
b

On the other hand, we can write the first integral as follows

/ V(ur — ur) - V(ug — uy) dz w / (ur — uN)On(ug — uy)do
Q 2

2 / (ur — un)divg(V -nVs(ur — ux)) do
)



792 JULIUS FERGY T. RABAGO AND HIDEYUKI AZEGAMI

- / B(ur — un)[(Onur + Kur)V - n+ uy]do
b

—~
=

= 7/ [(Vug -7)* + (Vun - 7)?]V -ndo
P
- / Q(VEUR . VEUN)V -ndo
2

— /ZB(uR — uN)[(Onur + kur)V -n + ufg]do.

Equality (1) was obtained through Green’s formula. Meanwhile, (2) follows from
(12) and (14). Lastly, equality (3) was derived through the identity

/ pdivs(V - nVyp)do = —/ (Vo -7)2V.-ndo, ¢c H*Q),
b b

which holds since V- nVsp -n = 0 (see (16)). Further, in (3), we may write
Vsug - Vsun = (Vug - 7)(Vux - 7). Hence, combining the computed expressions
for the first and second integral of (21), we get (17).

Letting 8 = k and uf; be the shape derivative of the solution of (5) where X
is the free boundary, we get ug = 0 and dp,ug = A on X. By virtue of [46, Lem.
1], up = 0. In addition, we obtain the relation Vugr = (Onpur)n on ¥ from which
we deduce that Vug - 7 = 0 on X. Direct substitutions of these identities in (17)
eventually lead to (19), completing the proof of the proposition. O

Remark 2. Note that since ux € H?(2), (Vux - 7)? € LY(2). Also, for C1!
domains, the outward unit normal vector n to ¥ is Lipschitz continuous. By
Rademacher’s theorem the mean curvature x then belongs to L>®(X). So Akun €
L3(X). Since, in addition, V- n € C%(X) C L*®(X), we find that d.J(Q)[V] is
well-defined. Moreover, J is shape differentiable at Q because dJ(2)[V] exists for
all V € ©. Noting that dJ(Q)[V] < |¥|L1(x)|V|c11(m), we also conclude that the
map V — dJ(Q)[V] is linear and continuous with respect to V € ©.

As an immediate consequence of Proposition 1, we have the following.

Corollary 1. Let the domain Q* be such that w = u(2*) satisfies the overdetermined
boundary value problem (1); i.e., it holds that
u=ugr =ux on Q.
Then, the domain Q* fulfils the necessary optimality condition
dJ(Q*)[V]=0 forallVe€O.

Proof. At the shape solution Q = Q* of the Bernoulli problem (1), uxy = 0 on X.
Hence, Vun = (Onhun)n on ¥ and it follows that Vux -7 =0 on X. Thus, ¢ is zero
which implies the assertion. O

Remark 3. We reiterate that, as opposed to the classical Kohn-Vogelius formula-
tion (2)—(4) of the Bernoulli problem, one only needs to solve (4) in order to evaluate
the shape gradient of J. We recall from [10, Thm. 33] (see also [11, Thm. 2] and
[19, Thm. 1]) that under the classical setting, the first-order shape derivative of the
Kohn-Vogelius cost functional in (2) is given by

AJ(Q)[V] = /,: GV -ndo, (22)
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where
> 1
G = 5()\2 — (Vup - n)? + 2 kux — (Vauy - 7)?), (23)

and the state functions up and uy are the unique solutions to (3) and (4), respec-
tively. Apparently, the shape gradient of J is obtained from (22) when dpup = A.
Of course, this condition holds in the case of (5) if one assumes that 5 = x and up
is the shape derivative of the solution of (5) where ¥ is the free boundary (cf. [46]).

3.3. Second-order shape derivative of the cost function. Let W be a velocity
field in ©. By virtue of Proposition 1 together with Remark 2, the derivative
dJ(Q2,(W))[V] exists for all sufficiently small s. Our next objective now is to find
an expression for the limit

dJ(Q2,(W))[V] = dJ(Q)[V]

lim = d2J(Q)[V, W],
sN\,0 S

where

dJ(Qs(W))[V] = / Yn, -Vdo, = / ()\HSUNS — %(VUNS 'Ts)2> n, - Vdo,.
T, s
Here, ¥, := ¥,(W) denotes the free boundary of the deformed domain 2, :=
Qs (W) perturbed via the velocity field W € © and uns € H3(£) is the unique
solution of the state system (4) on Q = Q (cf. equation (10) with ¢ replaced by
s). In addition, ks = divy, ng, and ng and 75 refer to the unit outward normal and
unit tangent vectors on X, respectively.

If for all V and W, d2J(Q)[V, W] exists and is bilinear and continuous with
respect to V and W, then J is said to be twice shape differentiable at Q. In this
case, the map (V,W) — d2J(Q)[V, W] is called the shape Hessian of J in the
directions of V and W.

Before we give the characterization of the shape Hessian below, we first introduce
some notations. For convenience, we use the notation V;, := V -n for V € 0.
Moreover, we let v =V|g and v =vg +vyn:= (v-7)7 + (v-n)n. Also, we recall
from [18, Eq. (5.2), p. 495] the definition of the tangential differential operator Dy,
called the tangential Jacobian matriz given as

Dsv =DV|g — (DVn)n'.

Furthermore, we denote by ¢y, the shape derivative of ¢ along a deformation field
W € 0. Lastly, we recall the shape derivatives of the mean curvature x and the
tangential vector 7 in the direction of W which are respectively given as (see [18, 45])

Ky = trace {D [(DWn-n)n— (DW) 'n] — DnDW} —Vk- W,  (24)
iy = [(DW) n-7jn — (DT)W. (25)
We now state the shape Hessian of J at {2 in the following proposition.

Proposition 2. The second-order shape derivative d%J(Q)[V, W] of the cost func-
tional J at Q) in the directions of the deformation fields V, W € © has the following
structure:

d2J(Q)[V, W] = /E (G Ve + (0aY + KG) VaWy — GK +9(DVIW,]do,  (26)
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where 94 is given by (20) and

G = Mrpun + suny) — (Vux - 7)(Vuny -7+ Vux - 7y ), (27)
OnG = AunOnk + Nk, (28)
K =vy - (Dgn)wg +n- (Dgv)ws +n - (Dgw)vs. (29)

Proof. Using Stoke’s formula, we write the gradient as
4J(9,)[V] = /Q div(@,n, - V) daz,.
From (15), we easily find that S
EI(Q)V, W] = /2 G,V -ndo + /2 div(#V)W - ndo, (30)

where ¢}, given by (27) is simply obtained by differentiating ¢.

Note that the shape Hessian (30) is consistent with the Hadamard-Zolésio struc-
ture theorem provided that ujy, is linear and continuous function of V, on the
boundary ¥ (cf. [18]). Moreover, notice in equation (30) the non-symmetry of the
second integral in V;, and Wj,.

Now we further extract from the second integral in (30) a few more symmetric
expressions of the shape Hessian. The non-symmetric part will be obtained from
(19) applied to the deformation field DVW (cf. [37]). Since Q is a C?! domain
and we have enough regularity for the state uyx, then in view of [18, Chap. 9, Sec.
6] (or, in particular, [18, Eq. 6.10, p. 505]), the following identity actually holds

/ div(4V)W -ndo = / [(0a% + kD) VaWa — 9K +9(DV)W,]do,  (31)
3 b))

where K is given by (29). Here, the explicit form of 9,% is computed as follows
1
On (ﬁAuN - §(VUN . 7')2> = AunOnk + Nk — (Vuy - 7)(V[(Vux -n) - 7]). (32)

Since dyuxy = A on X, the last expression in (32) disappear and we immediately
arrive at (28). Substituting this expression into (30) proves the expression for the
shape Hessian given by (26). O

We point out that we may in fact consider velocity fields V € © that are normal
to X, i.e., V|g = Vyn. In this case, we observe that the expression in (29) vanishes.
Moreover, the last integrand in (26) can be expressed as 4(DV)W, = 40nv,wy
since (DV)Wyn = D(vyn)wyn-n = wyn' [n(V(vy)) " +v,Dnjn and Dn-n =0 on
% (cf. [45]). Thus, for deformation fields V, W € © with null tangential part, the
shape Hessian (26) simplifies to

A2J(Q)[V, W] = / (Gl 0n + (9ad + K) Va0 + GOnvawn] do.
b

Note that, in the proof of Proposition 2, we managed not to use the second-order
shape derivative of the states in characterizing the second-order Eulerian derivative
of J contrary to [21]. Thanks to identity (31), the characterization of the shape
Hessian was easily accomplished.

Remark 4. Notice in (27) the term xf;, which represents the shape derivative of
the mean curvature k along the deformation field W € ©. Note that the explicit
form of kf;, given in (24) essentially consists of a second order tangential derivative
of the vector field W, and this derivative actually exists due to our assumption that
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Q is of class C%! (cf. [18, 45]). Hence, we deduce that the shape Hessian defines a
continuous bilinear form

d2J(Q)[V,W]: H'(X) x H'(Y) — R.

Let us now consider the shape solution Q* of the Bernoulli problem (1), focusing
on the case when 8 = k. In order to study the stability of the shape optimization
problem (6) at the solution of the Bernoulli problem, we first characterize the shape
Hessian of J along the deformation fields V, W € © at Q*.

Corollary 2. At the solution of the Bernoulli problem (1), i.e., Q@ = Q*, we have

d2J(Q*)[V,W]:/ Anu’NWV-ndaJr/ Mk(V-n)W -ndo.  (33)

* *

Proof. Using Stoke’s theorem, we write

a@v) = [

1
AkunV -ndo — 5/ (Vux - 7)*V -ndo
by

P

= / div(Akun V) dz — %/ div((Vux - 7)*V)da =: J; — Jo.
Q Q

Then, in the direction of the velocity field W € O, we have

an(@w) = [

div(Akujy V) dz + / divIAkuxn' V)W, do
)

b3}

://\Fcu{\]WVn da—l—/divV()\HuN)Wn do
) 5

+/V2-V(AI€UN)WndU+/ On(AkuN) VaW, do,
oY >

where Vy :=V — V¥ n. At the shape solution Q = Q* of the Bernoulli problem (1),
we know that uxy = 0 on ¥. Hence, the second and the third integrals disappear,
and we are left with

dJ (Q")[W] = / Moty Vi do + / NV, W, do.
For Js, we have

AR(@Q)W] = [ div((Vuay - 7)(Tux - 7)V) dx—i—% //S div((Vuy - 7)2V) W do

1
= / (Vuxw - 7)(Vux - 7) Vo do + 5/ divV (Vuy - 7)°W, do
b b

+%/VE-V((VUN-T)2)Wnda+%/3n((VuN-7')2)Vanda.
b b

Furthermore, at = Q*, we have that Vuy -7 = 0 on ¥. Thus, dJ2(2*)[W]
vanishes, and we conclude that d?J(Q*)[V, W] = dJ;(Q*)[W] as desired. O

Alternative Proof. Of course, equation (33) can be proven directly from Proposition
2 together with Corollary 1. Indeed, at Q = Q*, we get 4 = 0 and (27) reduces to
4, = Msulyyy- Moveover, we have 9,9 = A\?k. Inserting these identities to

*

d2J(Q*)[V, W] = / (G Vi + OnG Vs W, do

yields (33) as announced. O
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3.4. Ill-posedness of the shape optimization problem. Here we prove the ill-
posedness of the present shape optimization problem using the method already used
n [20]. Particularly, we use a local regularity argument in order to prove that the
shape optimization problem under consideration is not well-posed. To this end, we
recall from [16, 17] an important result about sufficient second order conditions:
a local minimizer Q* is stable if and only if the shape Hessian d?J(Q*) is strictly
coercive in its corresponding energy space H!(X*) (see also [19]). In this case, the
shape optimization problem under consideration is said to be well-posed.

Throughout this section, for convenience, we use the standard notation “<7”
ie., by B < D we mean that there is some constant C' > 0 such that B < CD.
Obviously, D 2 B is defined as B < D.

Proposition 3 (Coercivity of the Hessian at the solution of the Bernoulli problem).
Let the mean curvature k of ¥* be non-negative. Then, the shape Hessian at the
solution of the Bernoulli problem (1) is strictly H'/2(X*)-positive, i.e.,

CIQ)V,V] 2 [V s,

To justify the above result, we first prove that multiplication by a Lipschitz
function defines a bounded operator in H/2(9).

Lemma 3.3. Let Q C R? be a bounded Lipschitz domain with boundary T' := 0.
Then, the map v — ¢v is continuous in HY?(T) for any v € HY*(T') and ¢ €
coL(I).

Proof. Recall that the fractional Sobolev space H/2(T) (the trace space for H'(Q))
is equipped with the norm

vr) —v 2 1/2
[vll1/2,2 = vll2y + [vlij220s  [V[1/220 = (/ / o) = vly) (2y)| dxdy) .
rJr |z -yl

Let ¢ be a Lipschitz function with Lipschitz constant L. Then, we get the inequality
[¢(z)v(z) — d(y)v(y)| < [[Blloc|v(z) = v(Y)| + Liv(y)lz — yl.

Hence, we can estimate |¢v|; /2 o1 as follows

e = ([ [ B SOROE ,)

|z —y?

1/2
< 9lloolol oo + L ( / / ()2 de dy)
rJr

S llsclvliyz,2,r + LIT[M2][0] 2.

Since ||¢v[|z2(ry < [|@]lool[v||L2(ry, then the assertion is proved. O

With the aid of Lemma 3.3, the following multiplication operators are continuous:
L£:HY2(2Y) = HY2(Z%), LV :=-\V,,
M HY2(2%) = HY2(S*), Mo := k.
Here, of course, x denotes the mean curvature of ¥*. We note that, in addition to
being continuous, the map £ : H?(¥*) — H*(¥*) is also bijective for all s € [0, 1].
To complete our preparation for the proof of Proposition 3, let us define S as the
Steklov-Poincaré operator on ¥.* which is defined by (see [46])
ov

S:HY?(2*) = H Y2z, §(®):= o
E*

; (34)
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where ¥ € H'(Q*) satisfies
—AU =0 in QF, U=0 onT, U=~0& onX". (35)

The operator S, also called the Dirichlet-to-Neumann map (see, e.g., [19]), is
H'/?2(¥*)-coercive (cf. [19, Lem. 2]). Its inverse R called the Neumann-to-Dirichlet
map is defined by

v
R:H V2% = H/2(Z*), R @n) =9 s, (36)
where ® € H'(Q*) satisfies
—A® =0 in Q" =0 onT, On® =0, on X (37)

Proof of Proposition 3. Using R, we can write (33) as
d*J(QF)[V, W] = (MLV,R(M + 8)LW) 2(5+). (38)

Using the continuity of the maps £ and M, the bijectivity of R, and the fact that
the imbedding of H'/2(X*) into H~/2(X*) is compact, we easily arrive at

LIV, V] 2 VI,
whenever k is non-negative. O

As we have just shown, the coercivity of the shape Hessian can only be attained
with respect to a Sobolev space weaker than the energy space. Hence, the shape
optimization problem (6), subject to (4) and (5), is algebraically ill-posed. This
result also indicates that the gradient does not have a uniform sensitivity with
respect to the deformation directions.

4. Existence of optimal domains of the shape optimization problem. Be-
fore we proceed to the numerical realization of the proposed shape optimization
formulation of (1), we first address the issue of existence of optimal solution to
the shape optimization problem (6), subject to (4)—(5). Meanwhile, regarding the
existence of solution to the exterior Bernoulli free boundary problem (1), we refer
the readers to [1].

We emphasize that in (6), we are actually trying to minimize the cost functional
J(Q) = [ IV (ur(9) — un(Q))|? dz for all Q in some space of admissible domains
Oad, where uny = ux(2) and ug = ug(§2) are solutions to the PDE systems (4) and
(5), respectively. In view of their respective weak formulations (7) and (8), noting
that each of these systems admits a unique solution in H'(£2), we can then define
the mapping @ — (2n, 2r) = (2n(02), 2r(©2)) and denote its graph by

F ={(2,2x(2), 2r(Q)) : Q € Oaq and 2x(), 2r () satisfies (7)—(8) on Q}.

So, in (6), we are actually looking for a solution (2, 25(Q2), 2r(£2)) that minimizes
J(Q) = J(Q,2n(2),2r(2)) on F. This minimization problem is usually solved
by endowing the set F with a topology for which F is compact and J is lower
semi-continuous. In accomplishing the task, we shall follow the ideas furnished in
[27] and the ones developed in [12, 28]. To do this, we first need to define the
set of admissible domains O,q and then give an appropriate topology on it. From
Subsection 3.1, we recall that we used C?! regularity of the free boundary ¥ to
guarantee the existence of the shape derivatives of the states. For the analysis of
existence of optimal solution to (6), we may as well suppose that the free boundary
¥ is C?1-regular, however, as we have seen in [12], a C*?! regularity on the free
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boundary is enough to carry out the task. So, we assume that ¥ is parametrized
by
Y =3%(¢) ={od=(1(t), $2(t)) : t € R},
where ¢ € U,q and U,q is the set of vector functions ¢ € CHH(R,R?) having the
following properties:
(P1) ¢ is injective on (0, 1] and is 1-periodic;
(P2) there exist positive constants cg, ¢1, c2 and c3 such that
(

| t)\ co, c1 < | (t)] o, forallte (0,1); |¢"(t)| <cs, forae. te(0,1);

(P3) Q=Q(¢) C U, U is a fixed, connected, bounded open subset of R?;
(P4) there is a positive constant v such that dist(T', X(¢)) > 7.

The set U in assumption (P3) and the one introduced in Section 3 are not nec-
essarily the same set. However, we point out that in (Pj3), we are assuming that
all admissible domains Q(¢) are contained in the hold-all domain U (in the same
manner that the universal set U in equation (9) holds all the possible deformations
of the reference domain ). Here, we are in fact requiring that dist(3(¢),doU) > 0

Remark 5. The function ¢ described above can actually be viewed as a mapping
from the quotient space R/Z to R2. Moreover, it is known that R/Z is a compact
metric space endowed with the distance d(t+Z,t' +Z) = inf{|z—2'| : x € t+Z,2' €
t'+7Z}=inf{|t —t' + k| : k € Z}, t + Z and t’' + Z being two elements of R/Z [12].

Given the definition of elements of U,q, the set of admissible domains O,q is then
defined by

Oad ={Q=Q(¢) CU : ¢ € Vaa}, (39)
where V,q is a compact subset of U,q. An example of V,q is the set {¢ € Uaq :
|6 (t) — ¢"(s)| < c|t — s|, t,s € (0,1]} which is compact in CT(R,R?) for all
constant ¢ > 0. In addition to (39), we shall also consider the larger set

6ad = {Q = Q(¢) cU: (b EZ/{aud}'

Remark 6. Note that, in assumption (P3), we are already requiring the free bound-
ary ¥ to be represented by a closed Cll-curve. In [28], a C?-regularity of the free
boundary was used to construct a C*-diffeomorphism of a uniform tubular neigh-
borhood of the free boundary. Hence, as a consequence of the definition of (5ad7
every admissible domain €(¢), ¢ € Uaq, is a uniformly open set in R? and therefore
satisfy the uniform cone property (cf. [30]). We also mention that it is actually
possible to construct a C'-diffeomorphism of a uniform tubular neighborhood of
the boundary by using only C!-regularity of the boundary (see [12, Cor. 1]).

In view of the Remark 6, we mention that the class of domains Q(¢), ¢ € Uaq,
being considered here possesses a very important extension property. In fact, for
every k > 1, p > 1 and domain 2 € 0,4, there exists an extension operator

o WhP(Q) = WhP(U) (40)

such that
| Equllwer@y < Cllullwr.p ), (41)
and C > 0 is independent of the domain 2 [15]. The uniform cone property of every

admissible domain Q(¢), together with the previously mentioned result, ensures that
every function u € H'(Q2) has a uniform extension @ € H'(U) from § to U.
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With the above results now at our disposal, we now define the topology we shall
work with. First, we define the convergence of a sequence {¢,} C Uaq by

bn — ¢ = ¢, — ¢ and ¢, — ¢ uniformly on [0, 1], (42)

Le., if and only if ¢,, — ¢ in the C !_topology. Then, the convergence of a sequence
of domains {Q,} := {Q(¢n)} C Oaq is simply defined by

Qp, = Q<= ¢, — ¢ (43)

Meanwhile, the convergence of a sequence {zn,} of solutions of (7) on €2, to the
solution of (7) on §2 can then be defined by

ZNn — ZN <= Znn — 2Zn weakly in Hl(U). (44)

Similarly, we define the convergence of a sequence {zg,} of solutions of (8) on Q,
to the solution of (8) on Q by

ZRn — ZR <= ZRrn — Zr weakly in H'(U). (45)

Of course, in (44) and (45), the extensions Z;, Z;,, ¢ = N, R, are actually defined as
Eqzi, Eq, zin, © = N, R, respectively, where Eq is the extension operator (40).
Finally, the topology we introduce on F is the one induced by the convergence
defined by
Pn = &,
(Qm ZNn s ZRn) — (Q, 2N, ZR) <~ ZNn — 2N, (46)
ZRn — ZR-

‘We now state the main result of this section.

Proposition 4. The minimization problem

Find Q* N
{ ind € Oaq such that (47)

J(Q*5 ZN(Q*)a ZR(Q*)) < J(Qv ZN(Q>7 ZR(Q))v vQ e Oad;

where zx and zg are weak solutions to (7) and (8), respectively, admits a solution
in F.

As already mentioned, we established the above result by proving the compact-
ness of F and the lower semi-continuity of J. Regarding the compactness of F with
respect to the convergence (46), we note that the convergence ¢,, — ¢ easily follows
from the compactness of V,q and the Arzela-Ascoli theorem. Indeed, by the said
theorem, there is a subsequence {¢y,} that converges uniformly in the C*([0, 1], R?)-
norm. Denoting its limit by ¢, we know that |¢| < ¢g. Since ¢1 < |@)| < ¢2 ae.
in (0,1) and we have the uniform convergence ¢, — ¢ and ¢) — ¢’ in (0, 1), we
deduce that ¢; < |¢'| < cg a.e. in (0,1). Hence, ¢ € Uaq. This implies that we only
need to show the continuity of the state problems (4) and (5) with respect to the
domain in order to complete the proof of compactness of F.

4.1. Continuity of the state problems. In the next result, we state the conti-
nuity of the state problems.

Proposition 5. With the convergence of a sequence of domains given in (43), we
let {(¢n, 2Nn, 2Rn) } be a sequence in F where znp, := 2n(0n) and zry, := zr(dn) are
the weak solutions of (7) and (8) on Qp := Q(¢n) C Oaa, respectively. Then, there
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exists a subsequence {(¢w, 2Nk, 2rk)} and elements ¢ € Vag and zn,2r € HY(U)
such that

b — @,

gNk — 2N n Hl(U),

ZRE — 2R N HI(U)

In addition, 2x(¢) = 2n|as) and zr(¢) = Zrl|a(s) are the solutions of equations (7)
and (8) on Q := Q(¢), respectively.

Proof. The first convergence has already been verified to hold via the compactness
of V,q and the Arzela-Ascoli theorem. So, we proceed on showing the validity of
the last two convergences. We only prove the convergence Zgry — 2zg in H!(U) since
the proof for the other one uses the same argument. First, we prove the following
claim.

Claim. There exists a uniform extension Zry of zr from € to U and a constant
C > 0 independent of & such that ||Zr ||z () < C.

By a result of D. Chenais [15], we know that the solution zry of (8) on Qj admits
an extension Zry in H'(U) such that for some non-negative constant C' (independent
of k), the following inequality holds:

2Rkl 22 () < Cllzril -

Clearly, to verify our claim, we need to show that ||zrx| f1(q,) is bounded. In view
of (8), letting the test function be ¢ = zgi € Vo(), we have

/ Vzrk - Vzri dx+/ ﬁ|ZRk‘2 do = —/ Vuro - Vzre dl’-i-/ Azry do.
Qp 2(r) Qp Z(¢k)

From this equality, we get the estimate

2Rk 3 ) < l12REIT 00y + BllzREN 725,

1/2

< uroll zr ()l zrkllvo () + MU 2 2Rkl L2 (54 (48)

where X 1= 3(¢x).

Next, we find an estimate for ||zrx||z2(s,) in terms of [|zrk||v;(q,)- To do this,
we use a uniform Poincaré inequality proved in [14], apply the inequality (41), and
utilize the uniform continuity of the trace operator with respect to the domain. The
former result is precisely given by the following inequality:

llzrellL2(0) < M|l2rk Vo) (M > 0). (49)

Note that, since every domain in 63(1 satisfies the uniform cone property, the above
result actually follows from [14, Cor. 3(ii)]. On the other hand, concerning the trace
operator, the following inequality holds for all real number g such that % <q <1,
¢ € Vaq and functions z € H*(U) (cf. [12, Thm. 4]):

2l 2y < Kllzllga@wy (K >0), (50)

where, of course, || - || gra(r) denotes the H4(U)—norm. (In fact, due to assumption

(P3) and the uniform cone property of the domain Q(¢) € O,q, the norm of the trace

map tr : H}(U) — L?(2(¢)) can be bounded uniformly with respect to Q(¢) € Oad;
see [35].)
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We first apply inequality (50) (with ¢ = 1), making use of the extension of
2rk € HY(Q) to HY(U), then apply (41), and finally employ (49) to obtain

. ~ /
okl 2 < Kllzrslln o) < KC (lznkl32ga,) + 1206130, )

KCV1+ M| 2rlvy -

Hence, going back to (48), we have

lzrk 13 ) < lumollm @) l2rellvo @) + MU 2K CVT + M2|| zrk|lv () -

Thus, after some manipulations, we eventually get

ol @) < VI M2 (Jlunollm o) + INUTYV2KC Y1+ 22

This proves our claim which means that the sequence {||Zr |1 (1)} is bounded. W

Passing again to a new subsequence if necessary, we conclude (and as already
announced) that an element Zg in H!(U) exists such that Zr, — Zg in H*(U). Now,
the statement that zr = Zr|q(e) is in Vo(2(¢)) follows from the boundedness of the
trace operator. Indeed, since the fixed boundary I' € C%, the trace operator (-)|r :
HY(U) — L*(T") is compact, so it takes weakly convergent sequences into strongly
convergent sequences. In particular, we have the limit limg_,o Zrilr = Zr|r in
LQ(F). Note that 2Rk‘§2k = zrg. Hence, ZR|F = limg_, 2Rk|1" = limy_, ZRk|F =0,
from which we infer that zg € Vo(Q(¢)).

Now, in what follows, we show that zr(¢) = Zr|q(s) is the solution of (8) on
Q(¢). In fact, we will show that the variational equation

Vzr - Vo dx + / Vugrg - Vv dx
Q(¢) Q(e)

+ Bzrv do — / M do =0, Yv e V(Qep)), (1)
Z(¢) Z(¢)

also holds for all test functions v € V := Vo(U) = {6 € H'(U) : © = 0 on T'}.
Clearly, the restriction on € of any element v of Vj is in V;(§2), for all k, which
is exactly the test space of (8) on Q. Hence, we have

Vzre - Vo dx + Vugg - Vv dz
Qs Qe

+/ Beriv do —/ M do=0, Yvel. (52)
Zk Ek

Now, we prove that, by passing to the limit, we will obtain (51) from (52). To see
this, we simply take the difference of equations (51) and (52) and then let k& — oco.
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As for the difference of the last two integrals, we have

/ v do — / v do
S(¢r) =(¢)

<A \ | wesnmien) - wo ¢><t>|¢'<t>|>dt]

I, =

<A \/ (vo b —uo¢>¢;<t>|dt\ N ]/ (vo o) (I64(t)] — 16/ (1))
A\

< e2fA[[vo gk —vo b 2o T o

sup ¢, — ¢'| ||| :
o 1Pk L2(2(¢))

where in the last inequality, we applied assumption (Ps). Since v € ‘70 c HYU),
then, according to [13, Cor. 1], the following limit actually holds

i [[vo gy —vo gl =0,
for any sequence {¢,} C Uaq and element ¢ € U,q such that ¢ — ¢ in the sense of
(42). In addition, we have, in view of (50), the estimate [|v]| 12(54y) < K [[0]| g1 (r)-
Finally, using the convergence ¢, — ¢ in the C*(]0, 1], R?)-norm (cf. (42)), we get
limg_ oo I4 = 0 as desired.

Similarly, we have

I3 = / Bzrrv do —/ Bzrv do
(k) =(¢)

<ﬂ/0 [(2rk © 61) (v 0 $) (1) |61.(1)] — (2r 0 §) (v 0 ) (1) |¢'(1)]] dt‘

1
<p /0 (2Rk © Q1 — 2ZRE O D) (V O ¢k)|¢;c|dt‘ + 8

1
/0(szo¢szo¢><vo¢k>\¢;|dt|

+7

1 1
[ modrwoon—voasiial+| [ Grooooais - 16D al
0 0
C:
< Bvezllvllzs, llzre © ¢ — 2Rk © Dl L2(0,1)) + B4/ fHU”L?(Zk)Hsz = 2rllL2((4))
B / /

+ Bvezllzrll L2 (s lv o ¢k — v o dll 2o + o [S(PE ok — &' HZR||L2(E(¢)) ||UHL2(2<¢)) :
Now, using the fact that zry = Zri|o, € H*(U), together with the estimate (50), we
deduce, via the application of [13, Cor. 1], that the first and the third summands in
the last inequality above eventually vanished. Also, using (50), and the compactness

of the injection of H'(U) into H4(U) for % < g < 1, the left side of the inequality

[0l z2mollzre — 2Rl 2226y < Killvllawo)llZre — 2Rl ey (K1 > 0),

also goes to zero as k — oo. Likewise, the right side of the inequality

[5(;15 |¢e—¢'| ||ZRHL2(E(¢)) ||U||L2(z(¢)) <K [5&15 |$—¢'| ||2R||H1(U) ||UHH1(U) (KQ > 0)

also disappears because of (42). Hence, we also have limy_,o I3 = 0.
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For the remaining two differences

I = / Vzgre - Vodx — Vzr - Vodzx
Qér) Q(e)
= / xo(VZre — VZR) - Voda —|—/ (xa, — xo)VZrk - Vodz;
U U
I, = / Vugrg - Voda — Vurg - Vo dex
Q(or) (o)

:/ (xa, — xa)Vuro - Vodz,
U

the desired limits limg_oo [; = limg_ o Io = 0 are obtained by applying the con-
vergence Zry — Zr in H'(U)-weak and the convergence of characteristic functions
(see, e.g., [30, Prop. 2.2.28, p. 45]):

Xa, = Xo in L% (U)-weak”, (53)
together with the fact that the sequence {||Zrx|/ 1 (v} is bounded. This proves that
2r(¢) = Zrlq(g) is the solution of (8) on Q(¢).

Applying the same arguments used above, we can also show that there exists
a sequence of uniform extensions {Znx} of {znx} which is uniformly bounded in
HY(U), i.e., {|Z2xkllz1)} is bounded. Utilizing this result, we can also prove
(again, following the lines of arguments used above) that zx(¢) = Zx[q(g) is in fact
the solution of (7) on Q(¢), finally completing the proof of Proposition 5. O

4.2. Lower semi-continuity of the cost function J. To complete the proof of
Proposition 4, let us now establish the lower semi-continuity of J in the following
result.

Proposition 6. The cost functional
1
J(Q) = J(Q,ux(Q),ur () = 5/ [V (ur () — un(Q))[* dz
Q
is lower semi-continuous on F in the topology induced by (46).
Proof. Let {(Qn, unn, urn)} be a sequence in F, Q, = Q(¢,), and assume that

(QmUNmURn) — (Q,uNmR) as n — 0o,

where Q = Q(¢) and (Q, un,ur) € F. For convenience, we let w,, = ur, — un, and
w = ur — un. Moreover, we denote their respective extensions by w,,w € H'(U).
In proving that J(Qy,, unn, urn) — J(Q,un,ur), we use the identity a? — b* =
(a —b)? 4+ 2b(a — b). First, we note that

J= J(Qn,UNn,URn) - J(Q7UN,’LLR)
1

1
— 5/9 |an|2dx—§/Q|Vu~)|2dm

n

1 - 1 - .
=5 | v~ xa) VP o+ 5 [ a9 - Val) da
U U

=:J; + Js.

Using (53) and the fact that {0, } is a bounded sequence in H!(U), we get lim,, oo J1 =
0. Meanwhile, we can write Jo as

1

Jo = */ XQ|V(1I}n—’J})|2dJS+/ xoVa - V(w, —w)dz
2 U U
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Hence, we also have lim,, o, Jo = 0 because w,, — w in H!(U)-weak. Therefore,
lim,_,~ J = 0. Consequently,

lim J(an UNn, uRn) = J(Qv UN, uR)a

n—oo

that is, J is continuous, and in particular, lower semi-continuous. O

To end this section, let us formally provide the proof of Proposition 4 using the
main results established in the last two subsections.

Proof of Proposition J. Let (Qn, 2Nns 2Rn)s 2n = Q(dn), be a minimizing sequence
for the cost function J; that is, (2, 2Nn, 2rRn) is such that

le J(Qn, 28n, 2Rn) = IE{JT(Q, 2x, 2R) @ (Q, 2n, 2R) € F}.

We apply Proposition 5 to obtain a subsequence (€, zxk, 2rr) and an element
0 = Q(¢) € Oaq such that Qp — Q (i.e., ¢ — ¢ uniformly in the C*! topology),
Nk — 2N, Zrk — Zr in HY(U), and the functions Zx|q and Zg|q are the solutions
to the variational equations (7) and (8) in €, respectively. Using these, together
with the continuity of J proved in Proposition 6, we conclude that (by virtue of [27,
Thm. 2.10])

J(Q,2N|Q,§R|Q) = kll)n;o J(Qlszk»ZRk) = inf{J(Q,ZN,ZR) : (Q7ZN,2R) S ]:}

O

5. Numerical algorithm and examples. To numerically solve the minimization
problem (6), we propose to apply a gradient based scheme by means of a Lagrangian-
like method as oppose to [11] which employs an Eulerian-like type method known as
level-set method (see [39]). Alternatively, one could also apply a variant of Newton’s
method which, in addition to the shape gradient, also requires the knowledge of
the shape Hessian. This approach, however, is much more difficult to utilize and
numerically implement (see, e.g., [38, 44], and the references therein). Nevertheless,
we shall present in Subsection 5.1.4 a second-order method based on a modified
H'-Newton method (see [2]).

5.1. Numerical algorithm.

5.1.1. The Sobolev gradient method. Let us denote by € the shape of the domain
at the k*" iteration. Then, at the (k + 1)*" iteration, the shape 2 could be updated
as Qpy1 = Q. = (I2 + £:V)Q, where ¢}, > 0 is some small step size parameter.
In perturbing the domain 2, we may take

V =-%n (54)

as the descent direction. This choice of the descent direction, however, may cause
undesirable oscillations on the boundary of the approximate shape solution. To
avoid such phenomena, we define the descent direction based from a variant of
what we call Sobolev gradient method (cf. [4, 36]); that is, we compute V as the
unique solution in [V5(2)]? of the variational problem

/QVV:V(pdx—i—/zﬁ(v-n)n-cpdoz—/E%n-(pda, Vo € [Vo()]2. (55)

Here, of course, k denotes the mean curvature of the boundary X. In this sense, the
vector field V provides a smooth extension of ¥n over the entire domain €2 which not
only smoothes the boundary [5] but also preconditions the descent direction. In (55),
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the boundary integral with the term x can be viewed as a perimeter reqularization,
weighted with weights V;,. Computing the descent direction V using (55) is actually
inspired by the so-called H' gradient method [4] which, on the other hand, was based
on the idea of the traction method [5, 6, 7, 8].

Notice in equations (20) and (55) that, in addition to solving the state equations
(4) and (5), we also need to evaluate the mean curvature x of ¥ to compute the
descent direction V. We recall from [30, Prop. 5.4.8, p. 218] (see also [25, Lem.
16.1, p. 390]) that, for a domain Q of C? class, the mean curvature can be defined
as

k =divgn = divN,
where N is any (unitary) extension of n that is of class C'. Having this idea in
mind, we calculate x by evaluating the expression divIN, where N is the unique
element in [H*(2)]? of the variational equation

/VN:V(pdx—l—/N-godU:/n-cpdo, Y € [H(Q)]2. (56)
Q ) >

5.1.2. Step Size. The choice of the step size parameter t; is not a straightforward.
Too large, the algorithm is unstable; too small, the rate of convergence is insignifi-
cant. In updating tx, one could follow a heuristic approach inspired by the Armijo-
Goldstein line search strategy similar to [11] or use a back-tracking procedure dis-
cussed, for instance, in [40]. In this work, we follow the former procedure with a
slight modification on the main formula for the step size. According to [11], the step
size t, € (0,€], where € > 0 is some small real number, can be updated as follows.
Using the definition of Q. and V|y = —¥n, we have

J(Q:) =~ J(Qo) +edJ(20)[V] = J(Q0) — 5||§¢H%2(20).

The requirement J(€.) = (1 —a)J(€o) for some o € (0,1) then suggests the choice
€= aJ(QO)/H%H%z(ZO). Hence, at each iteration, we may choose for a fixed «,

J(Q
. (2 k)

Hg”m(zk)

as the step size. However, in this investigation, we take into account the fact that
the deformation field V is computed through equation (55). So, we replace the

denominator ||§€||%2(2k) by \|V||i2(2k) (see [41]) and take, for a fixed o € (0,1), the
step size parameter tj as

tk

J(Q%)

=0
VIZ:,

tr .
2k)

(57)
The above step size value is chosen whenever J(Qp11) < J(Qp). Otherwise, we
reduce the step size and go backward: the next iteration is initialized with the
previous shape €. The step t; is also decreased if reversed triangles are detected
within the mesh update.

5.1.3. The Boundary Variation Algorithm. Now we summarize the main steps re-
quired for the computation of the k** domain as follows:
Step 1: Set the parameters o and 7. Also, choose an initial shape Q.
Step 2: Compute the solutions uy of the state problem (4) on 2 and evaluate
the mean curvature k = div N, where N is obtained from (56).
Step 3: Compute the descent direction Vy, using (55).
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Step 4: Using Vj, and the current step size ti, perturb the current domain by
Q1 = (I + 66 Vi) Q.

Finally, to complete the above steps, we need to specify the stopping condition.
A classical stopping criterion is to find that whether the shape gradients in some
suitable norm are small enough, but here we terminate the algorithm as soon as the
inequality condition

|J( Q1) = J ()| <m (58)

is satisfied for some sufficiently small real number n > 0.

5.1.4. Second order optimization method. We remark that, with the help of the
shape Hessian information, a regularized Newton method could be used as a nu-
merical procedure to solve the minimization problem (6) (see, e.g., [20]). However,
we emphasize that our main purpose in this investigation is to reduce the number
of associated PDE systems to be solved during the optimization procedure. Apply-
ing a second-order method will obviously lessen the number of iterations needed to
reduce the cost at certain magnitude. The disadvantage, however, is the additional
computational burden and time to carry out the task. Moreover, note that uyy,
depends on the velocity field W. Hence, applying a second-order method would
require the solution of a system of PDEs for each velocity field W. This, in turn,
will make the computation of the descent direction more involved. Nevertheless, the
said issue can be resolved by introducing the adjoint method. Here, for the sake of
comparison, we shall also formulate a second-order optimization algorithm to solve
the minimization problem (6). To do this, we follow the idea about a second-order
method for solving shape optimization problems proposed by Azegami in [3] (see
also [2]). Particularly, we use a variant of the so-called H' Newton method which
utilizes the Hessian information to compute the descent direction.

For our purpose, we use the Hessian information at the solution of (1). Using
(12), we introduce the adjoint variable py € H'(2) which is the only solution to
the PDE system

—Apy =01in Q, pNy =0 on T, OnpN = A&V, on X. (59)
Hence, we may write the shape Hessian d2J(Q2)[V, W] at Q = Q* as

d2J(QM[V,W] = [ #*[VIn-Wdo ;:/ (AspN + A6V )n - W do.
E*

*

Having this expression at our disposal, we define the descent direction W € [V((Q)]?
as the unique solution of the variational equation

/VW:chdx+/ﬁ(W~n)n~<pda
Q by
—— [@ o VDnpdo, Ve H@P. (60)

Now, the main steps to compute the k" domain Qj, are basically the same as that
given in Section 5.1.3. However, in order to take into account the procedure in
computing W, we divide Step 3 of the original algorithm as follows:

Step 3.1: Compute the descent direction Vy, using (55).
Step 3.2: Compute py by solving the system (59) at Q = Q.
Step 3.3: Compute the descent direction Wy, using (60).
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Of course, in Step 4, we must replace Vi with the new deformation field Wy,; that
is, we perturb the &' domain by Qi1 = (Iz + t, W3)Qx. Here, however, the step
size ty, is still chosen on the basis of the formula given by (57). We emphasize that
the adjoint variable py satisfying (59) is essentially the shape derivative uj, at 2*.
In the next section we illustrate the feasibility of the above methods in solving
the minimization problem (6). We first test the accuracy of the proposed method
in Subsection 5.2.1 by examining a particular test case with known analytical solu-
tion. Also, we show in the same subsection that the proposed second-order method
could improve the number of iterations required for solving the optimization process.
Then, in Subsection 5.2.2, we consider an L-shaped fixed boundary with different
values for A\ and compare the results of the proposed method with that of the classi-
cal Kohn-Vogelius formulation. In Subsection 5.2.3, we feature a numerical example
wherein the fixed boundary is a union of two disjoint curves. We mention here that
by providing numerical results using the classical formulation using the boundary
variation algorithm presented in Subsection 5.1.3, we are able to exhibit an alter-
native numerical scheme via a Lagrangian formulation to [11] which considers a
level-set approach in numerically solving the optimization problem (2)—(4).

5.2. Numerical examples. The numerical simulations exhibited here are per-
formed in two-dimension using the programming software FREEFEM++ (see [29]).
All systems of partial differential equations are solved using P2 finite element dis-
cretization where the number of discretization points on the free and fixed bound-
aries are initially set to Neyy and Niy, respectively. In deforming the shape of the
domain during the optimization procedure, we utilize the function movemesh of
FrREEFEM++ and use the function adaptmesh to refine and avoid the degeneracy
of the triangles in the meshes with a maximum edge size hpyax. In all test cases,
the exterior and interior boundaries are discretized with Ney X Nine = 120 x 100
discretization points. All computations are carried out on a 1.6 GHz Intel Core i5
Macintosh computer with 4GB RAM processors.

5.2.1. Example 1: Accuracy of the computed gradient. We begin by testing the
accuracy of the computed gradient. To do this, we consider the exterior Bernoulli
problem with

1
r=c(o A=or————nr, 0 R
©,7), R(logr —log R)’ ST
where C(0,r) is the circle centered at the origin with radius 7. In this case, the
only solution is the circle C(0, R).
We let r = 0.3 and R = 0.5. These give us A = —3.9152. We consider three

different initial guesses defined as follows (see Figure la for illustration):
Test 1: By = C(0,0.6);
Test 2: 2 = C(0,0.4);
Test 3: ¥3 = {(0.01 + 0.6 cos #,0.01 +0.4sin )", 0 < 6 < 27}.

In all cases, we take hyma.x = 0.01 and set n = 1079, i.e., we stop the algorithm
as soon as |J(Qy1) — J(Qk)| < 1075, The results of the accuracy tests with pa-
rameter values o = 0.10,0.50,0.99 are summarized in Table 1. The table shows, in
particular, the final values of the cost, the Hausdorff distances between the com-
puted optimal shape and the exact shape, the average distances R of points on the
computed free boundaries to the origin, the relative errors between R and the exact
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¥ « cost du (X", %) R |[R — R|/R iter. cpu time
0.10 2.85x107° 0.005072 0.500888 0.001776 72 115 sec

¥y 050 2.32x 1077 0.004983  0.500002  0.000004 17 26 sec
0.99 8.55x 1078  0.004984  0.499865  0.000270 8 12 sec

0.10 1.77 x 1075  0.005044  0.499343 0.001314 70 103 sec
¥2 050 9.26 x 1077 0.005003  0.499878  0.000244 16 28 sec
0.99 3.91x 1072 0.004998  0.499956  0.000088 7 14 sec

0.10 1.65x10~°> 0.005887  0.500051  0.000102 76 122 sec
¥3 050 6.64x 1077  0.004991  0.500002  0.000004 19 29 sec
0.99 877 x1077 0.005001  0.499993  0.000014 9 13 sec

TABLE 1. Convergence test toward exact solution using the pro-
posed formulation via the modified H'-gradient method with initial
free boundaries $j, i = 1,2,3, and a = 0.10,0.50,0.99 in (57)

radius of the free boundary R, the number of iterations until termination of the al-
gorithm and over-all computing times. Clearly, as « increases in value, the number
of iterations, as well as the computing time, decreases. Moreover, except for the
case when the initial guess is X3 and a = 0.1, the Hausdorff distance between the
exact optimal shape ¥* = (0, 0.5) and each of the computed optimal (final) shape
Z}, i = 1,2,3, is (approx.) equal to 0.005. Meanwhile, we notice large number
of iterations required to reach convergence when « is set to 0.1. These values can
obviously be reduced by applying a second-order method. Indeed, by employing the
modified H'-Newton method presented in subsection 5.1.4, we obtain a significant
reduction in the number of iterations needed to reach convergence as evident in
Table 2. The computed optimal free boundaries when a = 0.1, as well as the fixed

a X cost du (X", %) R |R— R|/R iter. cpu time

¥y 617 x 1077 0.005007  0.500139  0.000278 7 25 sec
0.1 X2 1.57x107% 0.005003 0.500013  0.000026 8 41 sec
Y3 4.47x107%  0.005130  0.500101  0.000202 14 35 sec

TABLE 2. Convergence test toward exact solution using the pro-
posed formulation via the modified H'-Newton method with o =
0.1 and different initial free boundary %}, i = 1,2,3

boundary I', are depicted in Figure 1b. The histories of cost values and Hausdorff
distances obtained through the first- and second-order method with @ = 0.1 and
initial profiles ¥, i = 1,2,3, for the free boundary ¥ are depicted in the plots
shown in Figure 2. Looking at Figure 2a and Figure 2c, we observe that the first
and second tests, where we respectively took X} and 2 as initial guesses, have
almost the same rate of convergence and are both faster compared to when taking
Y33 as the initial profile for the free boundary ¥. However, in terms of convergence
to the exact solution (measuring the Hausdorff distance between the &' approxi-
mation ¥, of the free boundary and its exact profile ©* = C(0,0.5)), the choice 3
gives the fastest rate of convergence among the three choices for ¥ (with the third
choice X3 as the initial guess for the free boundary giving the slowest convergence
rate to the exact solution) in case of using the first-order method is applied (see
Figure 2b). On the other hand, it appears that the first and second test cases have
almost the same convergence rate when using the second-order method (refer to
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-0‘.5 0 0:5 -d.5 0 0:5
(a) Initial guesses for the free boundary ¥  (b) Optimal free boundary 23}, 1=1,2,3

FIGURE 1. Initial (left) and final (right) free boundaries for Exam-
ple 1 with @ = 0.1 in (57)

Figure 2d). In testing the accuracy of the computed gradient, we also considered
coarser mesh in solving the PDE systems involved in the formulations. It seems
that using coarser mesh requires less computing time to complete the optimization
process (as expected). However, we obtained a more accurate final free boundary
in all test cases when using finer mesh during the discretization process (also as
expected).

5.2.2. Example 2: An L-shaped fixed domain. Next, we consider the boundary I' =
35S of the L-shaped domain S = (—0.25,0.25)2\ [0,0.25]? and compute the optimal
shape for all integers A = —10,—9, ..., —1. In all situations, we take o = 0.99 and
choose C(0,0.6) as the initial shape of the free boundary ¥. We compare our results
with the ones obtained using the classical Kohn-Vogelius formulation (2)—(4). As
in the previous example, we also set 7 = 107% in the stopping condition (58) and
set hmax = 0.01. Table 3 summarizes the computational results for the present test
cases obtained through the proposed shape optimization formulation (6), subject to
(4) and (5), versus the classical Kohn-Vogelius formulation (2)—(4). The table shows,
in particular, the initial step sizes, the final cost values, the number of iterations
until termination of the algorithm and over-all computing times for each of the
two formulations. Notice that when A = —9, the computing time for the classical
formulation is too large compared to other cases. Also, we observe that only in
cases when A = —4, —1 that the number of iterations of the proposed formulation is
higher compared to the classical formulation. The resulting exterior boundaries are
shown in Figure 3 (blue-colored lines) where the outermost boundary corresponds
to A = —1 and the innermost boundary to A = —10. The fixed boundary I" and
the initial shape of the free boundary X are also depicted in the figure, and are
respectively colored with black and magenta colors.

We compared the computed optimal free boundaries from the two formulations
and we noticed that, in all cases being considered, the results are indistinguishable
from each other (see, e.g., Figure 4a for A = —9). Also, we observed that the his-
tories of cost values (as well as the L?-norms of the descent direction V, and hence
the descent step sizes) from the proposed formulation exhibit an almost uniform
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FIGURE 2. (a)-(b): Respective histories of cost values and Haus-
dorff distances via first-order method with o = 0.1 in (57) and
varying initial free boundary 3§, i = 1,2,3; (c)-(d): respective
histories of cost values and Hausdorff distances via second-order
method with o = 0.1 in (57) and different initial free boundary ¢,
i=1,2,3

convergence rate, while the classical formulation do not (see, e.g., Figures 4b—4d for
the case A = —9). We believe that this is due to large deformations of the domain
caused by large values of descent step sizes (and therefore has to be reduced) during
the optimization process. In addition to these observations, we also mention the fol-
lowing important remarks regarding the computational results summarized in Table
3. Firstly, for a = 0.99 and = 1075 in (58), it seems that the proposed formulation
requires less computing time to complete the optimization process than the classical
formulation. Secondly, it appears that, for all values of A € {—10,-9,...,—1}, the
initial step size for the classical formulation is larger (in fact, more than three times)
than the magnitude of the initial step size for the proposed formulation. Lastly, we
observed that the final cost values from the classical formulation are only of magni-
tude 10~* (or lower) while the proposed formulation produces final cost values that
in the magnitude 107% (or lower). Because of the last two remarks, it is actually
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’ A formulation to cost, iteration cpu time ‘

_10 proposed  0.228150 1.37 x 10~ 14 14 sec
classical 0.767890  0.000137 19 55 sec

_9 proposed  0.221636 6.25 x 10~ 13 16 sec
classical 0.738627 3.11 x 10~° 25 96 sec

_g proposed  0.213501 7.94 x 10~7 12 14 sec
classical 0.702851 7.17 x 107> 19 57 sec

- proposed  0.203058 1.23 x 1076 10 13 sec
classical 0.658125  0.000628 12 34 sec

_6 proposed  0.189163 8.27 x 10~ 7 10 14 sec
classical 0.600640  0.000190 13 34 sec

5 proposed  0.169783 2.61 x 10~ 7 10 16 sec
classical 0.524113  0.000948 18 54 sec

4 proposed  0.140942 2.04 x 10~7 10 17 sec
classical 0.417590  0.000186 8 24 sec

_5 proposed  0.094111 5.68 x 1077 9 14 sec
classical 0.262124 4.95 x 107° 11 29 sec

_9 proposed  0.039805 2.37 x 10~7 10 17 sec
classical 0.120956 6.48 x 1076 10 27 sec

1 proposed  0.312388 1.08 x 10~° 13 25 sec
classical 0.615256 5.69 x 10~ 7 9 24 sec

TABLE 3. Summary of computational results for an L-shaped fixed
boundary I' = 95 with A = —10, -9, ..., —1 where a = 0.99 in (57)
and 1 = 107 in the stopping condition (58)

difficult to say that the proposed formulation possesses faster convergence rate to
the optimal solution than the classical Kohn-Vogelius formulation.

We further assess the quality of the two formulations in terms of numerically solv-
ing the exterior Bernoulli problem (1) by taking into account the above-mentioned
key observations. To do this, instead of taking the same value of a for the two
formulations, we choose a in such a way that the difference between the initial step
sizes from the two formulations is small as possible. For simplicity, we take o = 0.99
for the proposed formulation and adjust the value of « in the classical scheme so
that the initial step size for the two formulations are as close as possible. Also, for
this purpose, we focus our attention to the case when A = —9, —4, —1 since these are
the cases where we see some sort of inconsistencies in the number of iterations and
computing times shown in Table 3. Table 4 shows the results of the computations
using the classical Kohn-Vogelius formulation with n = 107° in (58). It seems that
for A = —9 (and possibly for smaller values of \), the computing time when using
the classical formulation varies greatly with respect to a small change in the value
of a. In contrast, for A = —1 (and possibly for values of A < 0 near zero), the
computing time is not sensitive to small change in . Meanwhile, we notice that,
still, the proposed formulation (refer to Table 3) requires less number of iterations
and computing times to reach convergence to the optimal solution than the classical
formulation.

We also examine the results of the two formulations when 7 is set to 10~ in the
stopping condition (58) while taking the initial step size for the two formulations as
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FIGURE 3. Blue solid lines: Optimal free boundaries for Example
2 when A = —10, -9, ..., —1 (the outermost boundary corresponds
to A = —1 and the innermost boundary to A = —10); dashed-dot
magenta line: initial guess for the free boundary

close as possible. Among the three values of the parameter « listed in Table 4, we
take the corresponding value of as for each A = —9, —4, —1 for the classical formula-
tion. Table 5 shows the corresponding results for the given setup. Observe that, for
the three cases considered, the proposed formulation requires less computing time
than the classical one except for the case when A = —4 where both formulations
require 11 seconds to complete the optimization process. However, it seems that the
classical formulation requires less number of iterations than the proposed scheme
if we compare the number of iterations for the proposed formulation tabulated in
Table 3 with that of the classical formulation shown in Table 5. Nevertheless, no-
tice that, in most cases, the proposed formulation requires less computing time per
iteration than the classical formulation. The histories of descent step sizes for the
proposed and classical formulations are plotted in Figure 5a. Figure 5b, on the
other hand, depicts the computed (optimal) exterior boundaries obtained through
the proposed formulation versus the ones computed via the classical Kohn-Vogelius
shape optimization formulation when 1 = 107%. We observe that, in all cases exam-
ined, the computed optimal free boundaries from the two formulations are almost

indistinguishable.
We provide a few more numerical examples comparing the results between the
proposed and classical formulation when A = —10 for n = 1074,1075,107% in

(58). In this test case, we consider two different initial guesses given in Example
1. Particularly, we consider % as the circle 3} and as the ellipse ¥3. For the
proposed formulation, we again take a = 0.99 which gives us t; = 0.2281500068
when Xg = X} and to = 0.1918396442 in case of taking ¥y = ¥3. On the other
hand, by taking o = 0.2941418090 when ¥, = X} in the classical formulation,
we get to = 0.2281500069. Also, with a = 0.2904954592 when ¥y = 33 in the
classical formulation, we get to = 0.1918396442. We examine the convergence of
the approximate free boundaries to the optimal shape obtained through the two
formulations. Because we do not know precisely the exact profile of the optimal
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FIGURE 4. Results of Example 2 for A = —9 when 1 = 1076 in the
stopping condition (58) and o = 0.99 in (57)

’ A g Q; to cost, iteration cpu time ‘
1 0.2970642705 0.2216361137 1.34 x 10~° 22 74 sec
—9 2 0.2970642710 0.2216361144 3.70 x 10~® 18 102 sec
3 0.2970642715 0.2216361144 6.40 x 107° 17 32 sec
1 0.334138300 0.1409423055 1.03 x 10~° 11 23 sec
—4 2 0.334138305 0.1409423076 4.57 x 1076 12 26 sec
3 0.334138310 0.1409423098 4.92 x 1075 14 40 sec
1 0.502658435 0.3123875250 1.34 x 10~° 14 34 sec
-1 2 0.502658440 0.3123875282 1.17 x 1076 14 35 sec
3 0.502658445 0.3123875313 1.24 x 10 14 34 sec

TABLE 4. Computational results obtained via the classical formu-
lation with n = 107° in the stopping condition (58) for an L-shaped
fixed boundary I' = 95 when A = —9, —4, —1 for different values

of a in (57)

813

domains corresponding to the solution of the test case in consideration, we use the
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A formulation o to cost iteration cpu time
| P
_9 proposed 0.990000000 0.2216361144 1.55 x 10~° 9 10 sec
classical 0.297064271 0.2216361144 14.2 x 1075 12 16 sec
4 proposed 0.990000000 0.1409423086 6.37 x 10~° 7 11 sec
classical 0.334138305 0.1409423076 4.57 x 10~° 7 11 sec
. proposed 0.990000000 0.3123875327 4.39 x 107° 8 17 sec
classical 0.502658440 0.3123875282 5.51 x 107° 9 24 sec
TABLE 5. Comparison of computational results obtained through
the proposed and classical formulations with n = 10=* in (58) for
an L-shaped fixed boundary I' = 0S5 when A = —9,—4, —1 with
almost the same initial step size to for both formulations
10° o T e B g
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A =-9; classical 2
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° ~X--) = -4; classical ® X ER ®
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FIGURE 5. (a): Histories of descent step sizes for the proposed
and classical formulations (with almost equal initial step size ¢ for
the two formulations); (b): optimal free boundaries obtained when
A = —9,—4,—1 in Example 2 using the proposed and classical
formulations with 7 = 10~ in the stopping condition (58)

computed optimal free boundary L™ obtained using the improved Neumann-data-
tracking cost functional approach proposed in [41] as our benchmark. The results
of the computations are summarized in Table 6 where we show the final cost values,
the Hausdorff distance of the computed optimal free boundary X%, i = 1,3, with
respect to X", the number of iterations and the total computing times for each
of the two formulations. Comparing the results of the proposed formulation when
n = 107°% with that of the classical formulation when 7 = 10=% (see highlighted
rows), we observe that the former formulation needs less computing time per iter-
ation to complete the iteration process than the latter one. In addition, it seems
that the computed optimal free boundary obtained through the proposed formu-
lation is closer (in terms of the Hausdorff distance) to ¥ than the one obtained
via the classical formulation when ¥ = %3. However, when %y = 3}, the classical
formulation produces smaller Hausdorff distance with respect to ™ than the pro-
posed formulation. The evolutions of the domains or histories of free boundaries
computed for each of the cases considered through the two formulations are shown
in Figure 6. Looking at the plots depicted in the said figures, we notice that the
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proposed formulation yields a more stable convergence behavior (in the sense that
the shape evolution is almost monotone) to the optimal solution than the classical
formulation. We also looked at the histories of the minimum, the maximum and the
mean curvatures (respectively denoted by k2, k1 and k) of the free boundaries (see
Figure 7) plotted in Figure 6, and we found out that the mean curvatures of the
computed optimal free boundaries ¥ for all considered cases are positive. Hence,
according to Proposition 3, the shape Hessian at the solution Q* of the Bernoulli
problem (1) when I' = 05 and A = —10 (and therefore, for —10 < A < 0) is strictly
H'Y2_positive. Moreover, we noticed that, after a certain number of iterations,
the history of minimum curvatures that corresponds to the histories of free bound-
aries obtained through the proposed formulation (refer to Figure 7a and Figure 7b)
projects a decreasing trend. This is in contrast to the behavior of the graph of
the minimum curvatures corresponding to the history of free boundaries obtained
via the classical setting where we noticed an increase in the value of the minimum
curvature from the 7% to the 8! iteration (see Figure 7c and Figure 7d).

’ ¥ | formulation 7 cost dg(¥™, %) iteration cpu time ‘

107 293 x107°  0.023850 9 10 sec

proposed  107° 4.46 x 1076 0.008586 12 13 sec

o 1076 1.38 x107%  0.008586 14 14 sec
0 10~*  0.001627 0.008435 9 14 sec
classical ~ 107®  0.001627 0.010512 9 14 sec

106 0.000224 0.007484 15 30 sec

107* 5.69 x 107°>  0.026360 8 9 sec

proposed 1075 1.22 x 107° 0.008565 10 10 sec

w3 1076 947 x 10=7  0.007675 14 14 sec
0 10~ 0.000644 0.008637 9 15 sec
classical 10=®  0.000062 0.007394 15 30 sec
1075 0.000027 0.007394 19 114 sec

TABLE 6. Comparison of computational results obtained through
the proposed and classical formulations for an L-shaped fixed
boundary I' = 0S when A\ = —10 with almost the same initial
step size tg for both formulations

Before we go to our next and final set of examples, we reiterate the following key
findings drawn in this subsection. For the same value of «, the classical formulation
produces larger magnitude for ¢y than the proposed formulation. Moreover, it seems
that the appropriate value of i in (58) is 10~* for the classical formulation and
1075 for the proposed formulation. One of the possible reason for this difference
in the right choice for n is the fact that the classical formulation produces larger
initial cost values than the proposed formulation. Furthermore, instead of simply
comparing just the number of iterations or computing time to complete an iteration
process, it seems reasonable to compare the mean computing time per iteration
of the two formulations to evaluate their performance in numerically solving the
optimization problem. This way of comparing the two formulations seems sensible
because the two formulations almost have the same computing time. Moreover, we
emphasize that we are actually applying the same algorithm for each of the two
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FIGURE 6. (a)-(b): histories of free boundaries obtained through
the proposed formulation with initial guess $§ and 33, respectively,
where n = 107 in (58); (c)-(d): Histories of free boundaries ob-
tained via the classical Kohn-Vogelius formulation with initial guess
¥4 and 23, respectively, where = 107* in (58)

formulations, hence, considering the computing time per iteration as performance
metrics in evaluating the two methods is justifiable. Lastly, we emphasize that the
classical formulation requires less iteration number to complete an iteration process
than the proposed formulation.

To end this section, let us complete Table 5 and compare the mean computing
time per iteration and standard deviations for all A = —10,—9,...,—1. Table 7
shows the final cost values, the number of iterations and computing times for all
A€ {-10,-8,-7,—6,—5,—3,—2} when using the classical approach. The values
of a chosen for each cases and the corresponding sizes of the initial step ty are
also shown in the table. Meanwhile, in Table 8, we show the means and standard
deviations of the number of iterations, computing time and computing time per
iteration from the two formulations for the present optimization problem. Notice
that the two formulations are comparable in terms of the mean over-all computing
time. However, it requires two additional iterations for the proposed formulation
to complete the optimization process than the classical formulation. Nevertheless,
the proposed formulation needs less computing time per iteration than the classical
setting.
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FIGURE 7. (a)-(b): corresponding histories of curvatures of the
free boundaries obtained through the proposed formulation with
initial guess ¥§ and X3, respectively, shown in Figure 6a-6b; (c)-
(d): Corresponding histories of curvatures of the free boundaries
obtained via the classical Kohn-Vogelius formulation with initial
guess X} and 3, respectively, shown in Figure 6c-6d

5.2.3. Example 3: A domain with fixed boundary having two disjoint components.
For the third and final example, we look at a similar test case studied in [34].
Particularly, we define the fixed boundary I' as the union of two disjoint kite-shaped
figures which are parametrically defined as follows:

' = {(0.140.07cos® — 0.04cos26,0.1sin0) 7,0 < 0 < 27},
I? = {(=0.2 4 0.1cosf + 0.04 cos 20,0.05 + 0.07sin§) ", 0 < 6 < 27}

As in Example 2, we compute the optimal shape for all integers A = —10,-9,...,—1
with C(0,0.6) as the initial shape for the free boundary 3. We set a = 0.99 for
the proposed formulation and choose « for the classical formulation in such a way
that it results to an initial step size having (almost) the same value as that of the
proposed setting. Moreover, we stop the algorithm with n = 107% in (58) when
using the proposed formulation and take n = 10~* for the classical formulation.
Also, in all cases, hpax = 0.01. The computed exterior boundaries are shown in
Figure 8 (blue-colored lines) where the outermost boundary corresponds to A = —1



818 JULIUS FERGY T. RABAGO AND HIDEYUKI AZEGAMI

A o to cost iteration cpu time
—10 0.29414181 0.22815001  0.001628 9 14 sec
-8 0.30072761 0.21350176  0.000119 12 17 sec
—7 0.30545458 0.20305801  0.001727 10 17 sec
—6 0.31178679 0.18916314  0.000137 8 13 sec
-5 0.32070413 0.16978307  0.000925 6 10 sec
-3 0.35544029 0.09411051 7.89 x 10~ 6 14 sec
—2  0.32579718 0.03980505 2.08 x 1075 7 14 sec

TABLE 7. Computational results obtained through the classical
formulation with 7 = 10=% in (58) for an L-shaped fixed boundary
I' =08 for A =-10,-8,—7,—6,—5,—3, —2 with almost the same
initial step size ty with respect to that of the proposed formulation
shown in Table 3

s : . time

. iteration cpu time cpu time

formulation p iteration
mean std mean std mean std

proposed ~ 11(11.1) ~2(1.73) 16 3.46 146 0.29
classical ~9(8.6) ~2(222) 15 392 1.77 0.42

TABLE 8. Means and standard deviations (std) of the number of
iterations, computing time and computing time per iteration for
the proposed formulation with 7 = 1076 and classical formulation
with 7 = 10~% in (58)

and the innermost boundary to A = —10. The fixed boundary I' (black line) and
the initial shape of the free boundary ¥ (dashed-dot magenta line) are also shown
in the figure. Table 9 summarizes the computational results obtained through the
two formulations. It shows in particular the values of o used for each of the two
formulations, the resulting initial step sizes, the final values of the costs, the number
of iterations and over-all computing time to reach convergence to the optimal solu-
tion. Meanwhile, in Figure 9, we show a comparison between the results obtained
through the proposed and classical formulation for the case A = —10,—4,—1. In
Figure 9a, we see that the computed optimal free boundaries obtained from the
two formulations are indistinguishable from each other. The histories of the costs
values, the L?-norms of V and the histories of the descent step sizes are plotted
in Figures 9b—9d, respectively. Looking at these figures, we observe that we get a
more comparable convergence rate from the two formulations as A < 0 closes to
zero; that is, in case of A = —1, the rate of convergence, for instance, of the cost
for the proposed formulation is almost of the same value with that of the classi-
cal scheme. On the other hand, when A = —10, the convergence rates of the two
formulations differ greatly from each other. Meanwhile, in Figure 10, we show the
evolutions or the histories of the free boundaries when A = —10 for each of the two
formulations (see, particularly, Figure 10a and Figure 10c for the respective results
of the proposed and classical formulation). The figure also shows the evolutions of
the free boundaries (refer to Figure 10b and Figure 10d) when the initial shape ¥
of the free boundary is taken to be the ellipse

Y := {(~0.1+0.4cos6,0.05+ 0.55in0)",0 < 6 < 27}.
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As in the previous example, we noticed that the proposed formulation yields a more
stable convergence behavior (again, in the sense that the shape evolution is mono-
tone) to the optimal solution than the classical formulation. The histories of the
minimum, the maximum and the mean curvatures of the free boundaries depicted
in Figure 10 are plotted in the graphs shown in Figure 11. Clearly, the optimal free
boundary for the present test case has positive mean curvature. Finally, in Table
10, we show the means and standard deviations of the number of iterations, com-
puting times and computing times per iterations for the present test case. Looking
at the results shown in the table, we see that the numerical algorithm presented in
Subsection 5.1.3 requires 12 iterations to complete the optimization process when
using the proposed formulation. This is two iterations higher compared to when
using the classical formulation. However, we get a comparable result for the two
formulations in terms of computing time which means that the proposed formula-
tion actually requires less computing time per iteration than the classical setting.

FIGURE 8. Blue solid lines: Optimal free boundaries for Example
3 when A = —10,-9, ..., —1 (the outermost boundary corresponds
to A = —1 and the innermost boundary to A\ = —10); dashed-dot
magenta line: initial guess for the free boundary

6. Conclusion. In this work, we have presented a new shape optimization formu-
lation of the exterior Bernoulli free boundary problem which was formulated by
modifying the classical Kohn-Vogelius formulation of the original overdetermined
problem. Using the first-order shape derivative of the energy-gap type cost func-
tional studied in the paper, we have successfully devised an efficient iterative scheme
based on a Lagrangian-like method to numerically solve the minimization problem.
Based on the numerical results, we found that the proposed shape optimization for-
mulation and the classical Kohn-Vogelius approach are comparable in terms of mean
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’ A « to cost iter cpu time ‘

10 0.990000000 0.337420581 1.33 x 107 14 14 sec
0.386646216 0.337420581  0.001223 15 24 sec

_9 0.990000000 0.331971040 5.73 x 107 13 16 sec
0.388463867 0.331971040  0.000473 11 20 sec

-8 0.990000000 0.325160189 5.07 x 107 13 14 sec
0.390736229 0.325160189  0.000582 10 17 sec

_7 0.990000000 0.316405255 3.36 x 107 12 18 sec
0.393657966 0.316405255  0.000745 10 16 sec

_6 0.990000000 0.304735585 3.79 x 107 11 14 sec
0.397552887  0.304735585 9.84 x 10> 12 20 sec

_5 0.990000000 0.288405794 3.33 x 10=7 11 13 sec
0.403001262 0.288405794 4.38 x 10~°> 13 18 sec

_4 0.990000000 0.263931464 2.09 x 10=7 11 14 sec
0.411150343 0.263931464 2.25x 107° 9 16 sec

_3 0.990000000 0.223215311 1.45 x 10=7 11 13 sec
0.424571657 0.223215311 3.88x 10~° 7 11 sec

_9 0.990000000 0.142355886 1.70 x 10~ 10 17 sec
0.448686986 0.142355886 1.30 x 107° 7 13 sec

_1 0.990000000 0.111335863 9.21 x 10~7 12 23 sec
0.482819584 0.111335863 3.54 x 10~°> 8 16 sec

TABLE 9. Summary of computational results of Example 3 for
A= —10,-9,...,—1 where the highlighted rows correspond to the
results due to the proposed formulation

. iteration cpu time con e
formulation mean std mean std meaena Ostd
proposed ~ 12(11.8) ~ 1(1.23) 16.5 341 146 0.34
classical ~10(10.2) =~3(2.61) 171 3.70 1.77 0.17

TABLE 10. Means and standard deviations (std) of the number of
iterations, computing time and computing time per iteration of the
computational results shown in Table 9

over-all computing time. The classical setting, however, requires less number of it-
erations to complete the optimization process than the proposed method. This fact,
on the other hand, means that the proposed formulation actually demands less com-
puting time per iteration to finish the computations. Furthermore, by inspecting
the evolution of the free boundaries and the corresponding histories of their curva-
tures, we found out that the proposed method exhibits a more stable approximation
of the optimal shape solution than the classical Kohn-Vogelius formulation, in the
sense that the shape evolution of the free boundary is monotone. These observations
lead us to conclude that the proposed energy-cost functional approach is somewhat
more robust than the classical Kohn-Vogelius formulation. Meanwhile, using the
shape Hessian information at the solution of the free boundary problem, we have
also formulated a state-of-the-art second-order optimization procedure based on a
Newton-type method to numerically resolve the minimization problem. Although
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FIGURE 9. Results of Example 3 when A = —10, -4, —1 for both
of the proposed and classical formulations

the second-order algorithm requires additional computing time, as expected, im-
provements in terms of number of iterations and accuracy of computed optimal
shapes were observed from its numerical results. Consequently, the newly proposed
shape optimization formulation of (1) provides an alternative computational strat-
egy to [11] which, on the other hand, utilizes the classical Kohn-Vogelius formula-
tion in a level-set approach to numerically solve the exterior Bernoulli free boundary
problem. We expect that the computational technique offered in this investigation,
especially the second-order optimization scheme, will also provide efficient numer-
ical resolution to other related free boundary problems in the framework of shape
optimization.
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FIGURE 10. (a)-(b): histories of free boundaries obtained through
the proposed formulation with initial guess C'(0,0.6) and Y, respec-
tively, where 7 = 1076 in (58); (c)-(d): histories of free boundaries
obtained via the classical Kohn-Vogelius formulation with initial
guess C(0,0.6) and Y, respectively, where n = 10~ in (58)
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