Shape Differentiability Under Non-linear
PDE Constraints

Kevin Sturm

Abstract We review available methods to compute shape sensitivities and apply
these methods to a semi-linear model problem. This will reveal the difficulties of
each method and will help to decide which approach should be used for a concrete
applications.
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1 Introduction

The objective of this manuscript is to give readers an overview on methods that
allow to derive the shape differentiability of PDE (partial differential equation) con-
strained shape functions. There are several methods available to prove the shape
differentiability of shape functions depending on the solution of a PDE. In the recent
past two new methods have been proposed: the rearrangement method [14] and an
approach using a novel adjoint equation [19]. Other more established methods com-
prise the material/shape derivative method [18] (also called ‘chain rule’ approach),
the min approach for energy cost functions [7], the minimax approach of [9] and an
interesting penalization method [8] to derive sensitivities for a class of variational
inequalities. The approach of Céa [5] is frequently used to derive the formulas for
the shape derivative, but itself gives no proof for the shape differentiability. Indeed,
there are cases where Céa’s method fails; cf. [17, 19]. For linear partial differential
equations and (semi)-convex cost functions all mentioned methods (except Céa’s
Lagrange method in some cases) work and the necessary assumptions are readily
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verified. But for non-linear PDEs the situation is quite different as we will see in the
presented example. After reading this article the reader may decide which method is
suited for his or her problem in hand .

In particular the presented methods are:

e The material derivative method analyzes the sensitivity of the solution of the PDE
with respect to the domain. This procedure is similar to the direct approach used in
PDE constraint optimal control [21]. Here, the solution of the PDE depends on a
control function, which belongs to a usually convex set. The main objective when
deriving the necessary optimality conditions is the investigation of the control-
solution operator. In shape optimization we have to investigate the “domain-state”
operator. The investigation of shape function is more involved, since spaces of
shapes admit no vector space structure.

e The rearrangement method exploits a first order expansion of the PDE and the
cost function with a remainder which tends to zero with order two. This expansion
is combined with the Holder continuity of the domain-state operator. The main
challenge of this method constitute the proof of the Holder continuity, but more
importantly the first order expansion.

e In the minimax approach the cost function is expressed as a minimax of the
Lagrangian associated to the optimization problem. By definition a Lagrangian
is a function that is the sum of a utility function and a state equation. The problem
of the differentiability of the cost function is shifted to the differentiability of a
minimax function. The Theorem of Correa-Seeger [6] can be applied to prove
the differentiability if (among other requirements) the Lagrangian admits saddle
points. A special case of this approach is when the cost function is itself a minimum
of an energy. In this case the minimax of the Lagrangian is replaced by the min of
the energy and we have to investigate the differentiability of the min function to
prove the shape differentiability.

e The averaged adjoint approach can also be seen as a proof for the differentiability
of a minimax function. Unlike the Theorem of Correa-Seeger it requires no saddle
point assumption. Therefore it constitutes an extension of the Theorem of Correa-
Seeger for the special class of Lagrangian functions.

The manuscript is organized as follows:

Section 2, the basic notation is introduced and basic tools from shape optimization,
including the Zolésio-Hadamard structure theorem, are recalled. We introduce the
basic model problem and make some basic assumptions.

Section 3, the existence of the strong material derivatives associated to this equa-
tion is shown under suitable assumption. This proves then the shape differentiability
of the cost function.

Section4, the minimax formulation is reviewed for the particular example. Then
the Theorem of Correa-Seeger is applied to prove the differentiability of the minimax
function with respect to a parameter, that is, the shape differentiability of the cost
function.

Section 5, the rearrangement method is employed to derive the shape differentia-
bility of the semi-linear model problem.
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Section 6, the shape differentiability of a special cost function, that is the energy
associated to the PDE, is proved. In this case the minimax differentiability reduces
to the differentiability of a min function.

Section 7, a recently proposed approach of the averaged adjoint equation is pre-
sented and applied to the semi-linear problem.

2 Notations and Problem Description

2.1 Notation

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. We call a function f : U — F
differentiable in x € U if it is Fréchet differentiable at x and denote the derivative by
0 f (x). The function is called differentiable if it is differentiable at every point x € U.
For k > 1, the space of all k-times continuously differentiable functions f : U — F
is denoted by C¥(U; F). The directional derivative of f at x in direction v is denoted
by df (x;v). When F = R and E = R?, we adopt the notation C¥(U; R?) of
[23] for all those functions f € C*(U; F) that admit extendable partial derivative
0”f to U for all indices o = (ay, ..., ag) with la] < k. Also, we identify the
derivative 9 f (x) : R? — R via the Riesz representation theorem by the gradient
V f(x), which is for each point x € R¢ a vector in R. For p > 1, the space of all
measurable functions f : & — R for which | fll.,) = ([ |1 dx)l/p < o0 is
denoted by L ,(€2). The space of functions of bounded variations on D is denoted
by BV(D). For the one-sided limit (¢ approaches zero from the right) we write
lim\ o. The right derivative in zero of a function f : U C R — R is denoted

FOF) = limpeo(f (1) — f(0))/1.

2.2 The Problem Description

Let d € N*. Throughout this manuscript, we consider the following semi-linear
state equation
—Au+ou)=f inQ, u=0 ond. 2.1

on a domain € C R?. The function u : @ — R is called state and f : D — R
is a function specified below. Without loss of generality, we may assume o(0) = 0
otherwise consider o(x) := o(x) — o(0) with right hand side f (x) := f(x) — 0(0).
To simplify the exposition, we choose as objective function

J(Q) ::/ lu — u,|*dx, (2.2)
Q
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where u, : D — R is given and | | denotes the absolute value. The task is now
to derivative the shape derivative of the cost function (2.2) by employing different
techniques.

Throughout this manuscript we suppose that the following assumption is satisfied.

Assumption (Data)

(i) Let @ C D c R? be two simply connected domains with Lipschitz boundaries
02 and 0D, respectively.
(ii) The functions u,, f : D — R are continuously differentiable.
(iii) The vector field 0 belongs to CZ(D, RY).

For any k > 1, we define the space
Cf(D, RY) := {0 € C*(R?; R?) : supp(d) C D}

and set C°(D, RY) = Nyen CH(D, R?). The flow of a vector field 6 € C*(D, R?) is
defined for each xo € D by de(xo) := x(t), where x : [0, 7] — R solves

x() =0(x()) in(0,7), x(0)=xop.

In the sequel, we write ®, instead of be.

2.3 Compositions of Functions with Flows

In the following let§ € C! (D, R?) be a given vector field and @, = ®Y its associated
flow. First, note that by the chain rule 9®~'(z, ®(t, x)) = (0P (¢, x))~" or briefly
0@ 1) 0 @, = (09,)~! =: 9®,!, which implies'

(Vf)o®d, =00, "V(fod,).
Subsequently the following abbreviations are used

E(t) == det(0D,),  A(t) :=&1)0D; 00, T, B(t) := 0,7, (2.3)

where det : R*¢ — R denotes the determinant. Step-by-step, we will derive prop-
erties of the quantities &, B and A.

IFor any scalar function f € H'(R?), we have for all v € R¢ and all x € D

IS (D () = Df (1 (0))IP; (x)v = V(D (x)) - IP; (x)v = (9D (x))" V(f (@:(x))) - v.
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Proposition 2.1 Let a continuous mapping A € C([0, 7]; C (D: R4 and a Sfunc-
tion £ € C([0, T]; C(D)) be given and assume A(0) = I and £(0) = 1. Then there
are constants 1, Y2, 61, 0 > 0 and 7 > 0 such that

YCeRY, Vre[0,7]: ¢l < CAMC <P, (a)
5 < E@) < b (b)

Proof (a) We can estimate

nl* = (I = A@®)n -1+ A -1
= I = AOllcp;reayn - n+ A - 1.
By continuity of t — A(r) there exists forall e > 0, ad > 0 such that forall r €

[0, 6] we have ||[I — A(t)||c(p:re«)y < €. From this the claim follows.
(b) This is clear. O

Proposition2.2 Let B : [0,7] — R%Y be a bounded mapping such that
||B_l(t)||c(5;Rd,d) < C forallt € [0, 7] for some constant C > 0. Then for any
p > 1 there is a constant C > 0 such that

Vi€ [0,7], Vf € W;(D) IV FllL,rey < CIB@OV fllL,:re)
Proof Estimating
IV flle,pre = 1(B@) ' BOV fllz,m:rey < CIBOV fllz,p:re)

gives the first inequality. O

Lemma 2.3 Let 8 € CY([0, 7]; Ci (D, R%)) be vector field and @ its flow. The
functions t — A(t) = £()0D 10D T, t > (1) = det(0D,) and t +— B(t) =
0@, T are differentiable on [0, 7] and satisfy the following ordinary differential
equations

B'(1) = —B(1)(99)" B(1)
(1) = 1r(00' BT (1)&(1)
A'(t) = tr(00' BT (1)) A(t) — BT (1)06' A(t) — (BT (1)00' A(1))T,

where 0" (x) = 0(t, ®;(x)) and’ := di.

t

Proof (i) Let E, F be two Banach spaces. In [2, p. 222. Satz 7.2] it is proved that
inv: Cis(E; F) — L(F; E), A A”!

is infinitely continuously differentiable with derivative dinv(A)(B) = —A7'BATL,
Now by the fundamental theorem of calculus, we have



276 K. Sturm
D,(x)=x —I—/ (s, Ds(x))ds = 0D, (x) =1 +/ 00(s, Dy (x))) ds,
0 0

where I € Rd’_d denotes the identity matrix. Therefore t > O0®;, (x) is differentiable
for each x € D with derivative

%(8@,@)) = 00" (x) = 90(t, ;(x))0P; (x).

Thus if we let E = F = R%“ and take into account the previous equation, we get
by the chain rule

%(inv(aobt(x))) = — (0, (x))"' 90" (x) (0D, (x))~".

(ii) A proof may be found in [22, p. 215, Proposition 10.6].
(iii) Follows from the product rule together with (i) and (ii). [l

Remark 2.4 Note that equation (i) can also be proved by differentiating the iden-
tity 0®,0®, ! = I, where I is the identity matrix in R?. That the inverse
t — 0®,! is differentiable can also be seen by the well known formula 9®; ! =
(det(0®,)) " (cofac(OP,))”, where cofac denotes the cofactor matrix.

Lemma 2.5 Let D C RY be an open, bounded set and p > 1 a real number. Denote
by @, the flow of 0 € C1(D, R?).

(i) Forany f € L,(D), we have

. . 1
}l\f‘% lfo® — fllL,)=0 and }1\{% I fo® " — fllr,m = 0.

(ii) Forany f € Wll (D), we have

lim |/ 0 @ — flwjo) = 0. 2.4)
(iii) For p > 1 a real number, k € {1,2} and any f € WI’;(D), we have

fo® — f

—Vf-
t f-0

=0.
Wy~ (D)

lim
\O

(iv) Fix p
Setu :=ug. Thent — u; o &, : [0, 7] — W; (D) is continuous in 0 and

v

landlett — u, : [0, 7] —> W; (D) be a continuous function in 0.

lim ||u; o ®;, — u 1 =0.
lim 1, 0 @, — ullwyp)
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Proof (i) A proof can be found in [10, p. 529].
(1) In order to prove (2.4) it is sufficient to show

}1{% IV(fo® — Dl = }1{1(1) 109 (V)o@ =V )lL,m =0
By the triangle inequality, we have

109 (V)o@ =V N,y < IV )o@ =V lL,m+ @D =DV )L, )

For the first term on the right hand side we can use (i) and the second term tends to
zero since 9®7 — I in C(D; R%9).

(iii) A proof can be found in [14, p. 6, Lemma3.6].

(iv) By the triangle inequality, we get

lur o @ — ullwipy < llur o @ —uo Pillwipy + lluo @ —ullwip).

The last term on the right hand side converges to zero as ¢t — 0 due to (ii). For the
second inequality note that

1/p
lus o ®; — 1 0 B llwin) = (/ Ol —ul” + N OIBOV (u — u)|P)
D

1/p
<C (/ lur — ul?” + |V (u, — u)I”)
D

and the right hand side converges to zero. (]

Definition 2.6 (Eulerian semi-derivative) Let Q C D and k > 1 be given. Sup-
pose we are given a shape function J : E(2) — R on the set Z(Q2) :=
Urero.{®: ()| 8 € C*(D, R?)}. Then the Eulerian semi-derivative of J at Q in
the direction @ is defined as the limit (if it exists)

J(Q) — J (L
4T @0 = lim L2 = TED.
N0 t
Moreover, if the Eulerian semi-derivative dJ (2)[0] exists for all § € C>°(D, R%)
and the map 0 — dJ(Q)[0] : C>°(D, R?) — R, is linear and continuous, then J is
called shape differentiable at 2.

Finally, we state the following theorem from [10, pp. 483—484], which will be
used to compute the boundary expression of the shape derivative.

Theorem 2.7 Let 0 € Cf(D, RY), where k > 1. Fix 7 > 0 and let ¢ €
c@,r; W,lu'c1 (Rd)) N clo, r; L}UC_(R‘])) and an bounded domain Q with Lipschitz

boundary I" be given. The right sided derivative of the function f(t) := le p(t)dx
att = 0 is given by
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F107) = / 50 dx + / £(0) 6, dis.
Q r

In the following, we prove the shape differentiability of J defined in (2.2) by the
following methods: the material and shape derivative method, the min-max formula-
tion of Correa-Seeger and the rearrangement method. We present a modification of
Céa’s Lagrange method which allows a rigorous derivation of the shape derivative
in the case of existence of material derivatives.

3 Material and Shape Derivative Method

3.1 Material Derivative Method

In order to compute the Eulerian semi-derivative of J given by (2.2) via material
derivative method (chain rule approach), we make the following assumption:

Assumption (A) The function ¢ : R — R is continuously differentiable, bounded
and monotonically increasing.

We call u € H, (2) a weak solution of (2.1) if

/Vu-Vzbdx—l—/g(u)d;dx:/fzﬂdx forally € HI(Q).  (3.1)
Q Q Q

The weak solution of the previous equation characterizes the unique minimum of the
energy E(S2, ) : HOl (2) — R defined by

| i
EQ. ) = 5/ |Vso|2+g(so>dx—/ fodr,
Q Q

where 0(s) := f('; 2 o(s") ds’. In the following, we denote by

t
dyE(S2, ¢ + t ;) — dyE(2, @3 1)
t

d,E(Q2, @3 ¢) 1= }l\ng)

2 . AN T
CEQ. o0, 1) = lim

the first and second order directional derivative of E at ¢ in the direction 1) and (¢, 1/;),
respectively. Then we may write (3.1) as d, E(2, u; v) = O for all ¢ € Hol(Q).
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Lemma 3.1 Assume that o is continuously differentiable. Then the mapping

s > / oo+ s@)pdx
Q

is continuously differentiable on R for all ¢, p € Loo(R2) and i € HO1 ().

Proof Let p, ¢ € HOI(Q) N Ly(R2) and ¢ € Hol(SZ). Put z°(x) = o(p(x) +
sp(x))(x). We have for almost all x € Q

Zs-‘rh(x) _ Z.Y(x)

7 — = 0 (p(x) +sP(x))P(x)Y(x) ash — 0,

= ClY)[lgx)].

d
‘ o 7' (x)
Then it holds

Zerh (x) _ Zs (x)

h

1 s+h d .
= 'E/ EZS (x)ds’

s'+h

1
< C|w<x)||¢<x)|zf ds’
]

Therefore applying Lebesgue’s dominated convergence theorem we conclude

d !
75 z‘(X)dx=/ 0'(p(x) + s@(x)P(x)Y(x) dx.
S Ja Q

As a consequence of the previous lemma, we get the differentiability of s +—
d,E(2, ¢ + s, 1). Moreover, we conclude by the monotonicity of o

LE@ i) = [ IV + @ dx = Clliy g,

for all ¢ € HO1 () N Loo(2) and ¢ € Hol(Q). We now want to calculate the shape
derivative of (2.2). For this purpose, we consider the perturbed cost function J (£2,) =
fﬂr lu, — u,|* dx, where u, denotes the weak solution of (3.1) on the domain Q, :=

®,(Q), that is, u, € H} () solves

/w,-v«ﬁdwr/ ou)pdx = | fidx forallyh € HI(RQ). (3.2)
Q,

2 Q

It would be possible to compute the derivative of u, : 2, — R pointwise by
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du(x) := 1i\moM forallxe( N sz,)msz.

t 1€[0,7]

In the literature this derivative is referred to as local shape derivative of u in direction
0; cf. [12]. Nevertheless, we go another way and use the change of variables &, (x) =
y to rewrite J (£2;) as

J(€) =/ EO)lu' —uy 0 @, dx, (3.3)
Q

where u’ := W, (u;) : Q2 — R is a function on the fixed domain 2. We introduce the
mapping U, (¢) := ¢ o ®, with inverse W' () := ¥ 1($) = $ o ¥l To study the
differentiability of (3.3), we can study the function ¢ > u'. Notice that ug = u® = u
is nothing but the weak solution of (3.1).

The limit & := lim,(u’ — u)/t is called strong material derivative if we
consider this limit in the norm convergence in HO1 (2) and weak material derivative
if we consider the weak convergence in HO1 ().

The crucial observation of [23, Theorem?2.2.2, p. 52] is that W, constitutes an
isomorphism from H'(2,) into H'(2). Hence using a change of variables in (3.2)

shows that u’ satisfies

/ A(Vu' - Vipdx +/ E) o dx = / ) flpdx  forally € Hy (Q),
Q Q Q

3.4)
where we used the notation from (2.3). The previous equation characterizes the
unique minimum of the convex energy E : [0, 7] x HO1 (Q) — R?

~ 1
Etp) = /Q OBV + E0)0(0) dx — /Q (O flpdx.  (3.5)

By standard regularity theory (see e.g. [15]) it follows that u’ € C(Q) forallt e
[0, T]. Moreover, the proof of [4, Theorem 3.1] shows that there is a constant C > 0
such that

lu'l e + lu' 1@ < C forallz € [0, 7].

As before using Lebesque’s dominated convergence theorem it is easy to verify that
for fixed t € [0, 7] the second order directional derivative déE (t, p; 1, n) exists for
all p € Loo(2) N HO' () and ¢, € H0' (€2). Taking into account Proposition 2.1,
we see that

ClY 3 qre < dAE. @00, ). (3.6)

2Here we mean convex with respect to ¢ for each ¢ € [0, 7].
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or all varphi € Loo(Q) N H} (), € HJ () and for all ¢ € [0, 7], Note that
d,E(t, ;1) is also differentiable with respect to + and Lemma2.3 shows:

Od, Et, pi 1) = /Q A1)V Vi + € (Dolp) tdx

_ / E WD +EDOBOV Mg dx (3.7)
Q
< CA + lellar@) Yl @)

forall 7 € [0, 7], where C > 0 is a constant. By the coercivity property (3.6) of the
second order derivative of E

1
CIV@' — w7, @re 5/0 dZE(t, su' + (1 —s)us u' —u, u' — u) (3.8)

:dwE(t,u’;u’ —u)—ddf(t,u;u’ —u) (3.9)
= —(d E(t,u;u' —u) —d,EQ,u;u’ —u))  (3.10)
= 1O d,E(n t,u; u' — u) (3.11)
< CtIVu' — w) L, :re)- (3.12)

In step (3.8)—(3.9), we applied the mean value theorem in integral form, in step (3.9)—
(3.10), we used that d¢E~(t, u'su' —u) = dwl:?(O, u; u' —u) = 0, and in step from
(3.10)—(3.11), we applied the mean value theorem which yields 7, € (0, 1). In the
last step (3.12), we employed the estimate (3.7). Finally, by the Poincaré inequality,
we conclude that there is ¢ > 0 such that |lu’ — u|| 1) < ctforallt € [0, 7]. From
this estimate we deduce that for any real sequence (f,),eN With 1, N\ 0 as n — oo,
the quotient w" := (u™ — u)/1, converges weakly in Hol(Q) to some element 1
and by compactness there is a subsequence (#,,)ren such that (w™),en converges
strongly in L, (£2) to some v, where 0 < g < %; (cf. [11, p. 270, Theorem 6]).’
Extracting a further subsequence we may assume that w* (x) — (x) as k — 00
for almost every x € . Notice that the limit # depends on the sequence (f,, )ieN.
However, we will see that this limit is the same for any sequence (#,),eN converging
to zero.

Subtracting (3.4) at r > 0 and r = 0 yields
/QA(t)V(u’ —u) - Vipdx + /Q §@) (o) — o(u)) ¢ dx
=/(§(t)— 1) g(u)wdx—/(A(t)—I)vawdx (3.13)
Q Q

+/Q<§<z> _ ) fpdx +/Q(f ~ P,

3When d = 2 this means H'(2) is compactly embedded into L, (2) for arbitrary p > 1. When
d = 3 we get that HY(Q) compactly embeds into Lg_.(€2) for any small € > 0.
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We choose ¢t = t,, in the previous equation and want to pass to the limit k — oo.
The only difficult term in (3.13) is

t 1 r__
[eo® 220 pax = [ o] [ suas] () wax

From the strong convergence of (ux — u)/t,, to u in L,(2) and the pointwise

convergence £(f,,) — 1 and g’(ui"") — 0'(u), we infer that

/f(fm)wl//dx — /Q/(u)dwdx as k — o0o0.
Q n Q

k

Therefore, choosing t = #,, in (3.13) and dividing by #,,, we may pass to the limit:

/ Vit - Vip + o' (u) v dx +/ A'(0)Vu - Vipdx
@ @ (3.14)

+/ div@g(u)zbdx:/ div(@)fwdx—i—/Vf-dex.
Q Q Q

for all ¢ € Hy (S2). The function i is the unique solution of (3.14). Hence for every
sequence (f,)n,en converging to zero there exists a subsequence (%, )ren such that
w* — 1 as k — 0o0. Moreover,

/g(gwwx — /g’(u)mpdx ast \ 0
Q Q

J

We now show that the strong material derivative exists. For this subtract (3.14)
from (3.13) to obtain

[ 1 t_
/ A(t)V(M “ _u) .Vz/de—i—/ 0 [/ g/(ué)dsj| (" " —u) bdx
Q t Q 0 t

1
:/(A(t)—I)Vu-Vz/;dx—f-/(5(1)—1) [/ g/(ué)dsj| i dx
Q Q 0

{ PN } A —1

+/ / 0 (ug) — o' (u)ds uwdx—/ ( —A (0))Vqu1/)dx

QfJo J& t

+/ (M - div(é’)) o(u) ¥ dx +/ (5(’) 1 iy (9)) b dx
Q t Q t

(=
—l—./Q (7t —Vfﬂ)lﬂdx.

and

Vu-Vipdx ast N\ 0.
Q
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Now we insert ¥ = w' — u as test function into the previous equation. Using
Proposition 2.1 and the fact that £(¢) > 0, ¢’ > 0 we get

YV =i, q) < /Q<A(t) ~ DVi- V(W' —i)dx
1
+/(£(t>—1)/ o (ul)yds i (w' — i) dx
Q 0

1
+/ / (o' wh) — o' wyds)i (w' — i) dx
e Jo

—/ (A(’) -1 A’(O)) Vu - V(w' —i)dx
Q t

“ ) (gmz;l ~ div <e>) (o) (! — i) + " (w! — i) dx

+/Q(ftl_f—Vf~0)(w’—u)dx.

Using the convergences A(t) — I,(A(t)—I)/t_—A’(O) - 0,(f"—f)/t—V [0 —>
0,&@) — land (£(t) — 1)/t — div (f) in C(£2), and the uniform boundedness of
lw" — il 1o and [lit]| g1 (o) yields

||wt_l/.l||Hl(Q)—)0 aSt\O.

We are now in the position to calculate the volume expression of the shape derivative.
First, we differentiate (3.3) with respect to ¢

d](Q)[H]:/ diV(9)|u—ur|2dx—/2(u—u,)Vu,-0dx+/2(u—u,)b'tdx.
Q Q Q

Note that for the previous calculation it was enough to have ||u’ — ul|y1q) < ct for
all + € [0, 7]. This is sufficient to differentiate the L, cost function. Nevertheless,
for a cost function that involves gradients of u such as

J() :=/ IVu — Vu,|? dx,
Q

this is not true anymore. Now in order to eliminate the material derivative in the last
equation, the so-called adjoint equation is introduced

Find p € H} () : d,E(Q,u; p, ) = —2/ (u—u)pdx foralleyp € HY ().
Q
(3.15)

The function p is called adjoint state. Finally, testing the adjoint equation with i and
the material derivative Eq. (3.14) with p, we arrive at the volume expression
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(3.15)

dJ(Q)[0] "= /div(9)|u—u,|2dx
Q
—/2(u—ur)Vu,-de—dwE(Q,u;p,d)
Q
“é‘”/ div(9)|u—u,|2dx—/2(u—u,)vu,-0dx
Q Q

~|—/ A'(0)Vu -Vp + div(ﬂ)g(u)pdx—/ div(@f)pdx. (3.16)
Q Q

Note that the volume expression already makes sense whenu, p € HOl (£2). Assuming
higher regularity of the state and adjoint (e.g. u, p € H*(2) N H, (2)) would allow
us to rewrite the previous volume expression into a boundary expression, that is, an
integral over the boundary 0%2.

3.2 Shape Derivative Method

Assuming that the solutions u, p and the boundary 92 are smooth, say C?, we
may transform the volume expression (3.16) into an integral over 9S2. This can be
accomplished by integration by parts or in the following way. Instead of transporting
the cost function back to 2, one may directly differentiate J(2;) = th (W (u') —

u,|* dx by invoking Theorem 2.7, to obtain

dJ(Q)[0] = / lu — u,|*0,ds +/ 2(u—u,)(tt — Opu) dx. (3.17)
09 Q

The function u’ := &t — Opu is called shape derivative of u at Q in direction 6

associated with the parametrization W,. It is linear with respect to 6. Note that since
0 . — 0 . — 0 .

vl = zc{, we have W o W' = W = idy) @) and W' o W' = W0 = idy q,). Note

that setting u’ := W, (u,), we can write

d d
w=awmmuw=aw%¢ﬂmﬂ

Therefore the shape derivative decomposes into two parts, namely
u' = 9 ()= + VO0),
—_— ) —\—
eLy)(Q) €Hl (R)

where 9, W' (u")|,—o := lim; (W' (') — WO(u"))/t = —Opu. Assuming that the
solution u belongs to u € HOL(Q) N H?(2), we have
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W =0V W=+ V@)
_— ——

ceH!(Q) €H} (QNH2(Q)

The perturbed state equation (3.2) can be rewritten as
/ VP ") - V(P () + o(P' (") (¥ () dx = / f¥'(p)dx
Q Q

for all ¢ € H,(S2). Suppose that u, p € H*(Q2) N H} (). Hence by formally
differentiating the last equation using the transport Theorem2.7:

/ Vu' -V + o wu pdx —/ Vu - Opp + o(u) g dx
& Q@ (3.18)

+ [ (Vu-Vo+ o) p) Gnds=/ fe Gnds—/ fOppdx
12,9} oQ Q

forallp € H*(Q) N HOI(Q), where 6, := 0 -n and Oy := 60 - V. Note that the
adjoint state p vanishes on I'. This equation can also be derived from (3.14) by
partial integration.

Remark 3.2 Note that u’ does not belong to H_ (€2), but only to H'(2). As the shape
derivative does not belong to the solution space of the state equation, it may lead
to false or incomplete formulas for the boundary expression. This seems to be first
observed in [17].

Note that u = 0 on I' implies that Vru = 0 and hence Vu|r = (9,u)n. Then
integrating by parts in (3.18) and using that « is a strong solution yields

/ Vi-Vo + owuedx =/ (Onut B0 — 2 Opu Op) 6, ds
@ o (3.19)

+/89u (—Ap+ 0 (u) p)dx.
Q

Now, one can eliminate # in dJ (£2)[6] given by (3.17) using the previous equation
and the adjoint state equation

dJ(Q)[6] (3é5)/ lu — u,|? 9,1ds+/ Vii-Vp+ o(u)i pdx
o Q

+/89u2(u—ur)dx

Q

D[ - ods - [ 200,04
2 o

+ / (—Ap + 0/(u) p + 2 — u,))Fyu dx.
Q
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Finally, assuming that p solves the adjoint equation in the strong sense, we get
dJ(Q)[0] = [,q(lu — u)*> — 0,u d,p) 0, ds. (3.20)

What we observe in the calculations above is that there is no material derivative & or
shape derivative u’ in the final expression (3.16) or (3.20). This suggests that there
might be a way to obtain this formula without the computation of #. In the next
section, we get to know one possible way to avoid the material derivatives.

4 The Min-Max Formulation of Correa and Seeger

In this section, we want to discuss the minimax formulation of shape optimization
problems and a theorem of Correa and Seeger [6] that gives a powerful tool to
differentiate a minimax function with respect to a parameter. The cost function for
many optimal control problems can be rewritten as the min-max of a Lagrangian
function £, that is, an utility function plus the equality constraints, i.e.,

J(u) = inf sup L(u, @, V).

PEA peB

Therefore, the directional differentiation of the cost function is equivalent to the
differentiation of the inf-sup with respect to u. This method has clear restrictions,
but still it is applicable to many commonly used cost functions and to a certain class
of non-linear partial differential equations. This method is in particular applicable to
linear partial differential equations and convex cost functions.

4.1 Saddle Points and Their Characterization

For the convenience of the reader we recall here the definition of saddle points and
their characterization.

Definition 4.1 Let A, B be sets and G : A x B — R amap. Then a pair (u, p) €
A X B is said to be a saddle point on A x B if

Gu,y) <Gu,p) <G(p,p) forallpe A, forally € B.

We have the following equivalent condition for (1, p) being a saddle point.
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Lemma 4.2 A pair (u, p) € A x B is a saddle point of G(, ) if and only if *

min sup G($, ¢)) = max inf G (. 1),

Ped hep YeB ¥E

and it is equal to G (u, p), where u being the attained minimum and p the attained
maximum, respectively.

Proof A proof can be found in [20, p. 166—167].

4.2 Min-Max Formulation for the Semi-linear Equation

Let ¢, ¢ € H) () be two functions. Instead of differentiating the cost function and
the state equation separately, we incorporate both in the Lagrangian

L@ o= [o-uwldr+ [ Vovodi+ [ awdi- [ roar
Q Q Q Q
The point of departure for the min-max formulation is the observation that

J(Q) = min sup L(Q, ),
PeH(Q) e Hy (Q)

since for any ¢ € HJ} (Q)

J(2) when ¢ = u solves (3.1)

sup L(Q, ¢, ) = +o00 else.

YeH  (Q)

In order to apply the theorem of Correa-Seeger to the Lagrangian £, we have to
show that it admits saddle points. Reasonable conditions to ensure the existence of
saddle points for our specific example is to assume that £ is convex and differentiable
with respect to (.

Assumption (C) The function g is linear, that is, o(x) = ax, where a € R.

Since for every open set 2 C R the Lagrangian £ is convex and differentiable
with respect to ¢, and concave and differentiable with respect to 1, we know from
[20, Proposition 1.6, p. 169—170] that the saddle points can be characterized by

ue HN(Q): 9,L(2,u, p)@) =0 forally) € HL ()
peHy(Q): 0,L(2,u,p)(p) =0 forall $e Hy(RQ).

“4Here the min and max indicate that the infimum and supremum is attained, respectively.
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The last equations are exactly the state equation (3.1) and the adjoint Eq. (3.15). To
compute the shape derivative of J, we consider for ¢ > 0

J@) = min s L@ $0)
PEHY@) et (@)

= min sup L(Q, ¥V (p), V'),
PEH(Q) yenl ()

4.1)

where the saddle points of £(£2, -, -) are again given by the solutions of (3.1) and
(3.15), but the domain €2 has to be replaced by €2;. By definition of a saddle point

L, ur, ) < L up, pr) < L2, @, ) forall , ¢ € Hy(Q).  (42)
Since V, : HO1 (2;) — HOL(Q) is a bijection it is easily seen that the saddle points
of G(t, v, V) = L(Q, ¥ (p), ¥ (1)) are given by u’ = ¥, (u,) and p' = V,(p,).

It can also be verified that the function u’ solves (3.4) and applying the change of
variables ®,(x) = y to (3.15) shows that p’ solves

/Q AWV -V +E0) ') plpdx = 2 /Q N —uybdx (43

for all ¢ € HOl (£2). Moreover, the functions u’, p’ satisfy
Gt,u' ) <Gt u', p') < G(t,p, p") forally, p € Hy(RQ),
where G takes, after applying the change of variables @, (x) = y, the explicit form
Gt 0) = [ €wlo—ulPdx+ [ A0V Vi +e0u@vds = [ v
4.4

From Lemma4.2 and the definition of a saddle point (u’, p") of G(¢, ), we conclude

g(t):= min sup G(t,p,¢) =G, u', p'). 4.5)
PEH] (D yeHl(2)

Moreover, we have the relation
g(t) = G(t,u',1p) forally € Hy(Q), (4.6)

since u’ solves (3.4). In view of (4.1), we can obtain the shape derivative dJ (€2)[6]
by calculating the derivative of g(z) at ¢+ = 0. In order to use (4.5), we have to
find conditions which show that we are allowed to differentiate the min-max of the
function G with respect to ¢ at t = (. On the other hand the relation (4.6) shows that
dJ()[0] = j—tG(t, u', ), forall ¢ € HO1 (€2), that means the differentiability
of the min-max of G is equivalent to the differentiability of G (¢, u’, ) and it is
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independent of . Sufficient conditions for the differentiability are provided by the
Theorem of Correa-Seeger (Theorem4.5). Note the relation (4.5) is also true for a
general function G when u’, p' are saddle points, but the relation (4.6) only for the
special structure (4.4) of G. It is clear that if the functions u’ and G are sufficiently
differentiable the derivative %(g(t)),zo exists. The purpose of the reformulation of
the cost function as an inf-sup is to avoid the material derivatives it. Note that when
the state equation has no unique solution the cost function is not well-defined, but
the the function g is. Without a computation of the material derivative i or p, we can
show (cf. also the Theorem 4.5) that d J (2)[0] = 9,G (0, u, p). Clearly the functions
t — u',t — p' and G have to satisfy some additional conditions. Let us sketch the
proof of this fundamental result when G is given by (4.4). To be more precise we
want to establish the following.

Proposition 4.3 Let ¢ € HO1 (2). Then the function [0, 7] — R : t +— G(t,u', )
is differentiable from the right side in 0. Moreover, we have the following

d
IS u', Pli=o = 0,G(0, u, p) 4.7)

for arbitrary ¢ € HOl (2). Here, p € HO1 (R2) solves the adjoint Eq. (3.15).
Proof By definition of a saddle point (u’, p')
G@,u',p") < G@t,u, p"), GO, u,p)<GQO,u',p)
and therefore setting A(¢) := G(t, u’, p') — G(0, u, p) gives
Gt u', p) — GO0, u', p) < A(t) < G(t,u, p') — GO, u, p").

Using the mean value theorem, we find for each ¢t € [0, 7] numbers (;, 1, € (0, 1)
such that
t@;G([Ct,Mt, P) S A(t) Stal‘G(tnlaua pt)v (48)

where the derivative of G with respect to ¢ is given by

06,1 = [ €0l = ulP = 2600 ) BV 0 dx
Q

+ /Q AV -V +E Do) — @) f1o— BOV - 0" dx
4.9)

and the derivatives ¢’ and A’ are given by Lemma2.3. It can be verified from this for-
mula that (¢, ) — 9,G(¢, , p) is strongly continuous and (¢, 1) +— 0,G (¢, u, )
is even weakly continuous. Moreover, from (3.4) and (4.3) it can be inferred that
t +— u' and ¢t > p' are bounded in HO1 (£2) and therefore for any sequence (%,),eN
we get u — w, p™ — v for two elements w, v € HO1 (£2). Passing to the limit in
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(3.4) and (4.3) and taking into account Lemma?2.5, we see that w solves the state
equation and v the adjoint equation. By uniqueness of the state and adjoint equation
we get w = u and v = p. Selecting a further subsequence (¢, )ren yields that u'
converges strongly in L,(€2). Thus we conclude from (4.8)

liminf A(¢)/t > 0,G(0, u, p), limsup A(¢)/t < 0,G(0, u, p),
N0 N\O

which leads to limsup,\ o A(#)/¢ = liminf,\o A(7)/¢. This finishes the proof of
(4.7) and hence we have shown the shape differentiability of J.

Evaluating the derivative 0,G (¢, u, p)|;—o leads to the formula (3.16). Note that
when 9Q is C? then we may extend u, p € H?(2) N Hy () to global H? functions
i, p € H*(R%). Then the boundary expression is obtained by applying the transport
theorem (Theorem2.7) to %E(Ql, W), W'(p))|i=o:

dJ(SZ)[Q]=/(|u—ur|2+Vu-Vp—i—g(u)p)@nds—k/ Vi -Vp+ow)ipdx
r Q
-‘r/(u—ur)ﬁdx—i—/ Vu~Vﬁ+Q(u)ﬁdx—/ fpdx,
Q Q Q

where it = 0, (V' (1)) |;=0 = —Vu -0, p = 0;(V'(p))|;=0 = —V p - 0. To rewrite the
equation into an integral over I', we integrate by parts and obtain

4J(Q)6] =/(|u P4 VUVt o) p) b, ds
r

+/ ﬁanpds—i—/ Oyu pds
o oQ

—/ i (=Ap + ') p + 20 — u)) dx
Q

—/ p(—Au+ o(u) — f) dx.
Q

Finally, using the strong solvability of # and p, and taking into account Vu = (9,u)n
on 022, we arrive at (3.20).

Remark 4.4 'We point out that the inequalities (4.2) are the key to avoid the material
derivatives. Nevertheless, without the assumption of convexity of G with respect to
it is difficult to prove this inequality.

4.3 The Theorem of Correa-Seeger

Finally, we quote the Theorem of Correa-Seeger, which applies in situations when
the state equation admits no unique solution and the Lagrangian admits saddle points.
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The proof is similar to the proof of Proposition4.3. Let a real number 7 > 0 and
vector spaces E and F be given. We consider a mapping

G:[0,7]x Ex F— R.
For each t € [0, 7] we define

g(t) := inf sup G(¢, u, p), h(t) :==sup inf G(t, u, p)
ucek PEF pEF uek

and the associated sets

E(t) = [sﬁ € E:supG(t, ¢, p) =g(t)]

peF

F(1) = [¢ € F:inf G(r,u, ) = h(t)] )

For fixed ¢ they are the points in E respectively F* where inf respectively the sup are
attained in g(¢) respectively A (¢). We know that if g(¢) = h(¢) then the set of saddle
points is given by

S(t) := E(t) x F(1).

Theorem 4.5 (R.Correaand A. Seeger, [9]) Let the function G and the vector spaces
E,F be as before. Suppose the following conditions:

(HHI) Forallt € [0, 7] assume S(t) # 0.

(HH2) The partial derivative 0,G(t, u, p) exists for all (t,u, p) € [0, 7] X E X F.

(HH3) For any sequence (t,),en with t, O there exists a subsequence (t,,)keN
and an element uy € E(0), u,, € E(t,,) such that for all p € F(0)

lim 0,G(t, uy,,, p) = 0,G(0, uo, p).
~0

(HH4) For any sequence (t,),en with t, \ O there exists a subsequence (t,,)keN
and an element py € F(0), Py, € F(t,,) such that for all u € E(0)

lim 0, G(t, u, py,, ) = G0, u, po).
\O

Then there exists (ug, po) € E(0) x F(0) such that

d Dli=0 = 9,G(0 )
dtg =0 = O » Uo, Po)-
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4.4 Céa’s Classical Lagrange Method and a Modification

Let the function G be defined by (4.4). Assume that G is sufficiently differentiable
with respect to ¢, ¢ and . Additionally, assume that the strong material derivative
It exists in HO1 (€2). Then we may calculate as follows

d
dJ(Q)[e] = E(G(l‘s utv p))|t=0 = 8,G(t, u, P)|t=0 +8¢G(0’ u, P)(u)»

shape derivative adjoint equation

and due to it € Hj (Q) it implies
dJ()[0] = 0,G(t, u, p)li—o-

Therefore, we can follow the lines of the calculation of the previous section to obtain
the boundary and volume expression of the shape derivative.
In the original work [5], it was calculated as follows

dJ(Q)[0] = 0oL(Q2, u, p) + 0,L(Q2, u, p)W') + 0p L2, u, p)(p),  (4.10)
where 0o L(2, u, p) = limn~o(L(2, u, p) — L(K, u, p))/t. Then it was assumed

that u’ and p’ belong to H, (£2), which has as consequence that 9,£(2, u, p)(u') =
OpL(2, u, p)(p) = 0. Thus (4.10) leads to the wrong formula

dJ(Q)[0] = /(|u — u,|* + Ou 0, p) 0, ds.
I

This can be fixed by noting that u’ = it — yu and p' = p — 9y p withit, p € H} (Q):
dJ()[0] = 0o L(2, u, p) — 0, L(Q, u, p)(Ogu) — Oy L(R2, u, p)(Opp),

which gives the correct formula. Finally, note that for Maxwell’s equations a differ-
ent parametrization than v +— v o @, of the function space is necessary since the
differential operator is modified differently. This leads then to a different definition
of the shape derivative and also the formulas will be different. This is well-known
from the finite element analysis of Maxwell’s equations; cf. [1, 3, 13, 16].

5 Rearrangement of the Cost Function

The rearrangement method introduced in [14] avoids the material derivative and is
applicable to a wide class of elliptic problems. We describe the method at hand of
our semi-linear example and write subsequently the perturbed cost function (3.3) as
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. . 2
J(Q,):/](I,u’)dx, Jj,v) = E@)|v —ull”. (5.1
Q

In order to derive the shape differentiability, we make the following assumptions:

Assumption (R) Assume that o € C?(R) N Loo(R), 0" € Loo(R) and ¢/'(x) > 0
for all x € R.
Instead of requiring the Lipschitz continuity of > u’, we claim that the following

holds: there exist constants ¢, 7, ¢ > 0 such that ||u' — ull (@) < ct'/2*e for all
t €10, 7].

Theorem 5.1 Let Assumption (R) be satisfied and let 6 € Cf(D, RY). Then J(S2,)
given by (5.1) is differentiable with derivative:

dJ ()01 = 0,G(0, u, p),

where u, p are solutions of the state and adjoint state equation.

Proof The main idea is to rewrite the difference J(€2;) — J(£2) and use a first order
expansions of the PDE and the cost function with respect to the unknown together
with Holder continuity of ¢ — u’. To be more precise, write

J()—J(€) 1
t )

/Q(j(t, u') = jt,u) = j't, u)w' —u))dx

By (1)

1
+—/(j(t,u)—j(0,u))dx
tJa

By (1)

1
+7 /Q(j’(t, u) — j' 0, u) (' —u)dx (5.2)

B (1)

1
+—/ J' O, u)(W' —u)dx,
tJa

By ()

where j' := 0,j and u’ := su’ + (1 — s)u. Using the mean value theorem in integral
form entails for some constant C > 0

1
/Q(j(t, u') = j(t,u)y = j't, W' —u))dx :/0 (1 —9)j"(t, ul) ' —u)* dx

<Cllu" —ulli,q forallsel0,7].
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Using the lim, o [|u" — ull (Q)/ﬁ = 0, we see that B; tends to zero as ¢t N\ 0. Let

E(, ) be defined by (3.5). Then the fourth term in (5.2) can be written by using the
adjoint Eq. (3.15) as follows

/ J'O,w) ' —wydx = d,EO,u'; p) —d,E©, u; p) — d2EO, u;u' —u, p)
Q

+d,E(t,u'; p) —d,E(t, u; p)
— (d,E(0,u'; p) — d,E(0, u; p))
+d,E(t,u; p) — d,E(0, u; p). (5.3)
By standard elliptic regularity theory, we may assume that p € Hj (Q) N Lo ().
Therefore by virtue of Taylor’s formula in Banach spaces (cf. [2, p. 193, Theo-
rem 5.8]) the first line in (5.3) on the right hand side can be written as
dwﬁ(O, u'; p) — d¢E(O, u; p) — d;E(O, w;u' —u, p)
1
= / (1 —)d®EQ©,u';u’ —u,u' —u, p)ds,
0

where the remainder can be estimated as follows

1 1
/() (1— s)d;E(O, ué; u' —u,u’ —u, p)ds :/0 (1 - s)g”(ug)(ut — u)2 pds
1 /! t
< E“P”LOO(Q)”Q L@l —ullp, ()

Using d,E(t, u'; p) — d,E(0, u; p) = 0, and the differentiability of 7 — E(t, u)
yields

i YeE@ u'; p) —dpE(t, u; p)

1 - .
= lim —(duE(0, u'; p) — d,E(0, u; p)),
l1\0[(¢(up) ©E(, u; p))

N0 t

dyE(t,u; p) — dyE(O, u;
lim o u p)t pEQ. u p)z/A’(O)vu.vp—div(e)fp—Vfﬂpdx
4 Q

Thus from (5.3), we infer

1
lim— [ j/O,u)' —u)d
tl\rl(l)t QJ( w)(u' —u)dx

= / A" (0)Vu -Vp+ div(@)ou)p — div(d) fp — V-0 pdx.
Q

Therefore we may pass to the limit in (5.2) and obtain
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. J(82) = J(Q)
lim —

i 2 /Q 01 O, ) dx + 0,d, E (O, 13 p).

This finishes the proof and shows that dJ (2)[6] = 0,G (0, u, p). (I

6 Differentiability of Energy Functionals

If it happens that the cost function J is the energy of the PDE (2.1), that is,

J(R):= min E(Q2, ),
PEH Q)

then it is easy to show the shape differentiability of J by using a result from [10, p.
524, Theorem2.1], see also [7, pp. 139]. First note that J (€2;) = min%HO] @ E, 9).

By definition of the minimum u’ of E (t,-) and u of E (0, -), respectively, we have
EQ©,u')— EQO,u) >0, E(t,u)— EQ0,u) <0
and thus
J(Q) —J(Q) = E(t,u") — EQ,u") + EQ,u") — E0, u)
> E(t,u") — EQ0, u')
J(Q) — J(Q) = E(t,u') — E(t,u) + E(t,u) — E(0, u)

< E(t,u) — E(0, u).

Using the mean value theorem, we conclude the existence of numbers 7, ¢, € (0, 1)
such that y y
tOE(mt,u’) < J(Q2) — J(RQ) <tOEt, u).

Thus if

E(0,u) < liminf &,E(n, t,u’),  E(0,u) > limsup&,E( t,u), (6.1)
N0 1\0

then we may conclude that J is shape differentiable by the squeezing lemma. We

obtain
. J(2) — J(Q)
lim ——

fim ; =0,E(0, u).

This result can be seen as a special case of Theorem4.5. Note that in our example
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QE(, o) = / AV Vo + 1) o(p) dx
Q

- /Q €0 flpdx + /Q €0 BOV S - pdx.

From this identity, the convergence of u’ — u in HO1 (€2) and the smoothness of A(¢),
&(1) and B(t), we infer that (6.1) are verified.

7 The Averaged Adjoint Approach

Let the Banach spaces E, F and a number 7 > 0 be given. Consider a function
G:[0,T]xExF =R, (t,p,9)— G(t,p, )

such that ¢ — G (¢, ¢, ¥) is affine for all (¢, ¢) € [0, 7] x E. Introduce the solution
set of the state equation

E(t) :={u € E| dyG(t,u,0; ) =0 forall ) € F}.

Introduce the following hypothesis.
Assumption Suppose that E (1) = {u'} is single-valued for all [0, T].

(i) Forallz € [0, 7] and p € F the mapping
0,11 = R: s+ G(t,su’ + (1 —s)u’, p)

is absolutely continuous. This implies that for almost all s € [0, 1] the derivative
d,G(t,su' + (1 — s)u®, p; u' — u®) exists and in particular

1
GGt ) = GGt 5) = [ d,Gsul + (1= s, it~ i) ds.
0

(i) Forallr € [0,7],p€ Eand p € F
s> d,G(t,su" + (1 — )u®, D; ©)

is well-defined and belongs to L (0, 1).

Introduce for ¢ € [0, 7], u' € E(¢) and u® € E(0) the following set

1
Y(t,u',u® = [q€F|V<,5€E: / dvG(t,su’+(l—s)uo,q;gﬁ)ds=0 ,
0
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which is called solution set of the averaged adjoint equation with respect to ¢, u’ and
u®. For t = 0 the set Y (0, u®) := Y (0, u°, u®) coincides with the solution set of the
usual adjoint state equation

Y(©0,u’)={q € F|d,G(0,u’ q; $) =0 forall p € E}.

We call any p € Y (0, u°) an adjoint state.

Theorem 7.1 Let linear vector spaces E and F, a real number 7 > 0. Suppose that
the function

G:[0,7T]x ExF —R, (t,p,%) — G(t, 1),

is affine in the last argument. Let Assumption (HO) and the following conditions be
satisfied.

(HI) Forallt € [0, 7] and all (u, p) € E(0) X F the derivative 0,G(t, u, p) exists.

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

(H3) Let p° € Y (0, u®). For any sequence (t,),en of non-negative real numbers con-
verging to zero, there exist a subsequence (ty, )ren and p™c € Y (ty,, u™s, u®)
such that

lim 8,G (s, u®, p™) = 8,G(0, u®, p°).
N

Then for any ¢ € F':
d ' 0 0
E(G(t’u 7w))|t:0 ZalG(Oau » P )

Proof The result was proved in [19].

7.1 Application to the Semi-linear Problem

In this section, we apply Theorem 7.1 to the example (2.1) and (2.2). For convenience,
we recall the cost function

J(Q):/ lu — u,|*dx, (7.1)
Q

and the weak formulation of (2.1)

/w.wder/ o(u) Y dx =/ fydx forally € Hy (). (7.2)
Q Q Q
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Suppose in the following the assumption on the data f, u, and Q introduced in the
beginning of Sect. 3 is satisfied. Recall that the equation (7.2) on the domain &, (£2)
transported back to 2 by y = &, (x) reads

/A(t)Vu’~Vz/) dx+/§(z)g(uf)zpdx:/g(t)ffwdx, forall ¢ € H ().
Q Q Q
(7.3)

This equation characterizes the unique minimum of the convex energy (3.5). Recall
the definition of the Lagrangian associated to the problem

G, wﬁ)=/Q£(t>|so—u£|2dx+/QA<r>w~vw+5<r)g(<,owdx—/Qar)f’wx.
(7.4)

Theorem 7.2 Let Assumption (A) be satisfied. Then J defined in (7.1) is shape
differentiable and its derivative is given by

dJ(Q)[0] = 9,G(0,u’, p°),
where p° € Y (0, u®).

Proof Let us verify the conditions (H0)—(H3) for the function G given by (7.4).

(HO) This has already been proven in Sect. 3.

(H1) This is an easy consequence of 6 € Cf(D, R?) and Lemma2.5. The derivative
is given by (4.9).

(H2) Note that for all ¢ € [0, 7], we have € E(t) = {u'}, where u’ solves (7.3). We
have p' € Y (¢, u’, u®) if and only if

[ 4069+ okt bdx = [ €06 +u-2pdr 79
Q Q

for all v € HJ (2), where k(u, u') := 01 o' (ul)ds and u’ = su’ + (1 — s)u.
Due to the Lemma of Lax-Milgram the previous equation has a unique solution
p' € H} (). Note that the strong formulation of the averaged adjoint on the
moved domain, namely p, := p’ o ®;! on ; satisfies

—Ap k(o ® L u)p =~ —uo® ' —2u,) inQ
p: =0 on 0%,

where k(u o &1, u’ o d!) := fol ol od ds = fol o' (su;, + (1 —s)uo
o1y ds.

(H3) We already know that Assumption (A) implies that ¢ + u’ is continuous from
[0, 7] into HO1 (£2). But this is actually not necessary as we will show. Suppose
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that we do not know that 7 — u’ is continuous. Then by inserting ¢) = u’ in
the state equation (7.3), we obtain after an application of Holder’s inequality
lu'll g1y < C for some constant C > 0. For any sequence of non-negative
real numbers (#,),en converging to zero there exists a subsequence (Z,,)neN
such that u — z as k — oo. Setting # = 1, in the state equation and passing
to the limit k — oo shows z = u. Moreover, inserting ) = p' into (7.5) as
test function and using Holder’s inequality yields for some constant C > 0

1P N < Cliu' +u = 2upllLy@ forallz € [0, 7].

Therefore again for any sequence (#,),en there exists a subsequence (,, )neN
such that y"= — g as k — oo for some g € HO1 (£2). Selecting t = t,,, in
(7.5), we want to pass to the limit k — oo by using Lebesque’s dominated
convergence theorem. It suffices to show that w*(x) := fol g/(u_t{’k (x))ds is
bounded in L. (R?) independently of k and that this sequence convergences
pointwise almost everywhere in  to ¢/ (). The boundedness of w* follows
from the continuity of u’ on Q and the continuity of p. The pointwise conver-
gence wk(x) — o(u(x))ask — oo (possibly a subsequence) follows from the
fact that o is continuous and u"+ converges pointwise to u as k — oo. There-
fore there is a sequence ¢, N\ 0 such that we may pass to the limit n — oo in
(7.5), after inserting ¢ = t,. By uniqueness, we conclude ¢ = p € Y (0, u?).
Finally note that (¢, ) — 0,G(t, u, v) is weakly continuous.

All conditions (HO)—(H3) are satisfied and we finish the proof. O
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