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Abstract

We want to detect small obstacles immersed in a fluid flowing in a larger bounded
domain €2 in the three dimensional case. We assume that the fluid motion is governed
by the steady-state Stokes equations. We make a measurement on a part of the exterior
boundary 02 and then have a Kohn-Vogelius approach to locate these obstacles. We
use here the notion of topological derivative in order to determine the number of
objects and their rough location. Thus, we first establish an asymptotic expansion of
the solution of the Stokes equations in 2 when we add small obstacles inside. Then,
we use it to find a topological asymptotic expansion of the considered Kohn-Vogelius
functional, which give us a formula of its topological gradient. Finally, we make some
numerical simulations, exploring the efficiency and the limits of this method.

Keywords: Geometric inverse problem, topological sensitivity analysis, topological gra-
dient, Stokes equations, Kohn-Vogelius functional.
AMS Classification: 49Q10, 35R30, 74P15, 49Q12, 76D55.

1 Introduction

The detection of objects immersed in a fluid can be seen as a minimization of a shape
functional using shape gradient (see [34, B35, 2 [14]). However this approach does not
permit to modify the topology of the obstacles. In particular, we have to know how many
objects are present to reconstruct them.

We make the assumption of small size of the objects to use asymptotic formulae which
allows us to change of point of view (see the works of Ammari et al. [7,[6, 9,8, 5]). Then, we
use the notion of topological gradient in order to determine the number of objects and their
rough location, i.e. to have an initialization for a shape gradient algorithm. The topological
sensitivity analysis consists in studying the variation of a shape functional with respect to
the modification of the topology of the domain. It was introduced by Schumacher in [43]
and Sokolowski et al. in [44] for the compliance minimization in linear elasticity. Then,
Masmoudi studied the Laplace equation case introducing a generalization of the adjoint
method (see [23]) and the use of a truncation technique to give a topological sensitivity
framework on a fixed functional space. By using this approach, the topological asymptotic
expansion of a large class of shape functionals was given for the linear elasticity by Garreau
et al. in |28 and for the Poisson and the Stokes equations by Guillaume et al. in [30, B31].
The Helmoltz equations was also studied by Samet et al. in |13 42] and the quasi-Stokes
problem by Hassine et al. in [33]. The topological sensitivity was also used to elastic-wave
imaging of finite solid bodies containing cavities by Bonnet et al. in [19], or in the study of
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the Maxwell equations by Masmoudi et al. in [37] or even in the study of electrodynamic
and acoustic inverse scattering in the time domain by Bonnet in [18].

This kind of inverse problems arises, for example, in moulds filling during which small
gas bubbles can be created and trapped inside the material (as it is mentioned in [15]) or
in the detection of mines. This last topic is treated in the electrical impedance tomography
case by Briihl et al. in [2I]. They use asymptotic analysis to design a direct (i.e. non-
iterative) reconstruction algorithm thanks to an explicit characterization of the inclusions.

In this paper, we study the Stokes equations in the three dimensional case. We want
to detect some obstacles immersed in a fluid flowing in a larger bounded domain Q. We
make a boundary measurement on the part of the exterior boundary 9€) and then study
a Kohn-Vogelius type cost functional. The topological asymptotic expansion of this kind
of functional has studied by Ben Abda et al. in [I5] but they impose Neumann boundary
conditions on the boundary of the objects. Here, we have to deal with Dirichlet boundary
conditions on the inclusions boundaries and the Kohn-Vogelius approach leads to consider
Dirichlet and mixed boundary conditions on the exterior boundary. These modifications
lead additional difficulties.

The paper is organized as follows. First, we introduce the adopted notations. Then,
in Section [2| we present in details the considered problem and give the main idea used to
study it: we introduce some perturbed domains and the considered Kohn-Vogelius func-
tional. Section [3]is devoted to the statement of the main results. We give the topological
asymptotic expansion of this functional, in particular when we add spherical objects. In-
deed, in this very particular case, we have an explicit formula for the topological gradient.
In Section [d we prove the asymptotic expansion of the solution of the considered Stokes
problems when we add small obstacles inside. Then, we use the resulting estimates to
prove the main results by splitting the functional in Section [5} Finally, we make numerical
attempts in Section [} We explore the efficiency of this method and point out these limits.
Technical results needed to justify the expansions are postponed in appendices.

2 The problem setting

Introduction of the general notations. For a bounded Lipschitz open set Q C R?, we
denote by LP(€2), W™P(Q) and H*(f2) the usual Lebesgue and Sobolev spaces. We note in
bold the vectorial functions and spaces: LP(2), W™P(Q), H*(2), etc. Moreover, we denote
by W&P (€) the weighted Sobolev spaces defined in Appendix For k € N, we notice [|-[|
the norm (||| q) and |, o the semi-norm of H'(Q). We also use the notations 111 /2,00
and |[-[|_; 5 g to define respectively the norms ||-[[g1/2(g0) and |||l -1/2(9). We represent
the duality product between H~/2(9Q) and H'/2(09Q) using the notation (-, -),,. Finally,
n represents the external unit normal to 02 and we define the space

130) = {per2@). [ p=o}.

Framework. Let Q be a bounded Lipschitz open set of R? containing a Newtonian and
incompressible fluid with coefficient of kinematic viscosity v > 0. Let w C R? a fixed
bounded Lipschitz domain containing the origin. For z € 2 and £ > 0, we denote

Wze '= 2+ EW.

The aim of this work is to detect some unknown objects included in 2. We assume that
a finite number m™ of obstacles w; . C 2 have to be detected. Moreover, we assume that



they are well separated and have the geometry form

wy e =2 tewg, 1<k<m',

where ¢ is the shared diameter and wj, C R3 are bounded Lipschitz domains containing the
origin. The points 2 € 2, 1 <k < m”*, determine the location of the objects. Finally, we
assume that, for all 1 <k <m*, vl _ is far from the boundary 9f.

Let f € HY 2(99) such that f # 0 satisfying the compatibility condition

aﬂf.nzo. (2.1)

In order to determine the location of the objects, we make a measurement g € H™Y/ 2(0)
on a part O of the exterior boundary 992 with O & 9. Then, we notice w? := [JiL; w}, .
and consider the following overdetermined Stokes problem

—vAu+Vp = 0 in Q\w?
dive = 0 in Q\w?

u = f on 00 (2.2)
u = 0 on Jw!

o(u,p)pn = g on O C IN.
Here o(u, p) represents the stress tensor defined by
o(u,p) == v (Vu+'Vu) — plL.
Notice that, if divu = 0 in , we have
—vAu + Vp = —div (vD(u)) + Vp = —div (o(u,p)) in Q,
with D(u) := (Vu + 'Vu). Therefore, we can consider two problems:

Find (u$),p5) € H'(Q\wz) x L3(Q\w:) such that

—vAuj, +Vp;, = 0 in Q\w:
divuy, = 0 in Q\wz (2.3)
uy, = f on 0f2
u, = 0 on Owg
and
Find (uS,p%y) € HY(Q\w:) x L2(Q\wz) such that
—vAuy +Vpy = 0 in Q\wz
oo . -
EdlvguN =0 in Q\w;z (2.4)
o(uy,piy)n = g on O
uy = f  on IQ\O
uy = 0 on Owe,
where w, = UZLI Wz, for a finite number m of objects located in z1,...,zy,. These

problems are classically well-defined. We refer to [20, 27] for the results of existence and
uniqueness of (u%,,p})). Notice that the compatibility condition (2.1]) associated to Pro-
blem (2.3 is satisfied. The existence and the uniqueness of (u%;,p%) is guaranteed by
Theorem [A ] recalled in Appendix [A]



One can remark that if w. coincides with the actual domain w?, then uf, = u5; in Q\w;.
According to this observation, we propose a resolution of the inverse problem of reconstruct-
ing w? based on the minimization of the following Kohn-Vogelius functional

1> 1> 1 £ £
FIV(wiuy) = 5 | vID(uh) - Dluso)l,
O\wz
We then define
Trv(Q\wz) = FEY (uh, uly).

We assume that there exists w? such that the overdetermined problem has a solution.
Hence, according to the identifiability result [4, Theorem 1.2| proved by Alvarez et al., the
domain w? is unique. Notice that in [4], w} is assumed to have a C*! boundary but we can
only assume that he has a Lipschitz boundary in the Stokes case (see [14, Theorem 2.1]).
Hence, if we find w, such that J(Q\wz) = 0, then u3, = uf; in Q\w;, i.e. uj, satisfies ([2.2))
and thus w, = w} is the real domain.

Remark 2.1. In the following u%, u]OV, Qo, etc. will denote respectively the solutions, the
domain, etc. when we =0 and not w, = wo = Uy {2k}

3 The main results

From now, we consider that we seek a single obstacle w, . := z + cw, located at a point
z € ). Notice that in the case of several inclusions, we proceed by detecting the objects one
by one. Thus, after detecting a first obstacle w., ,, we work replacing the whole domain €2
by Q\w,, w; (and then we have Ow,, -, C 0 (Q2\Wz,.w;) \O) and the results presented below
(in particular the topological derivative) are still valid for a new inclusion w, .. Note that,
the asymptotic expansion of the solution of elliptic boundary value problem in multiply
perforated domains is studied in [16] [3§].

3.1 Introduction of the needed functional tools

We recall that the topological sensitivity analysis consists in the study of the variations of
a design functional J with respect to the insertion of a small hole (here an object) w, . at
the point z € ). The aim is to obtain an asymptotic expansion of J of the form

T(Qee) = T(Q) +£()6T () +0(§(e))  Vze,
where ¢ > 0, where £ is a positive scalar function which going to zero with £ and where
Qz,a = Q\@a

with w, . := 2z + ew. We summarize the notations concerning the domains in Figure
The computation of the topological gradient §.7 exposed below is strongly influenced
by the paper of Ben Abda et al. [I5]. We were also inspired by the works of Guillaume
et al. [31], of Abdelwahed et al. [I] and of Hassine [32]. In [31], they use the Masmoudi’s
approach mentioned in the introduction. Here, we do not use this truncation technique
but we follow the simplified approach presented in [I5] (see also [I] and [32]). However,
contrary to the problem studied in [I5], we impose Dirichlet boundary conditions on the
interior boundary. Moreover, contrary to [I] and [32], we have here to consider mixed
boundary conditions on the exterior boundary (due to our Kohn-Vogelius approach).
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Figure 1: The initial domain and the same domain after inclusion of an object

We recall the expression of the fundamental solution (E, P) to the Stokes system in R?
given by

1 T
E(z) = I+etle), Plz) = —, 3.1
(=) 8mv ||| (I+erter) (@) 4 ||z)® (3.1)
with e, = ﬁ; that is —vAE; + VP; = de;j, where E; denotes the 4% column of E,
x

(ej);g-:l is the canonical basis of R? and ¢ is the Dirac distribution.

3.2 The results

The following theorem give us the expression of the topological gradient of the Kohn-
Vogelius functional Jxv:

Theorem 3.1. For z € Q, the functional Jrv admits the following topological asymptotic
exTPansion

Tiev() = Tevi® =< |~ ([ o) -uptor+ ([ nx ) uhta)] +ote)

where ul, € HY(Q) and uQ, € HY(Q) solve respectively Problems (2:3) and ([2:4) with
we = 0 and where n, € H™2(dw)/Rn (with the subscript f = D and § = N respectively)
1s the respective solution of

g E(y — x)n,(z)ds(z) = —ug(y) Yy € Ow. (3.2)

In the case of spherical objects w = B(0,1), we get a more explicit formula for the
topological gradient of Jxy . Indeed,

/ np = —6rvub(z) and / Ny = —6mrul(2)
Ow Ow

holds in this very particular case (see for example [31 Proof of Corollary 4.2]). Then, we
obtain the following corollary:

Corollary 3.2. If w = B(0,1) then, for z € §, the functional Jxv admits the following
topological asymptotic expansion

Tiv () = Tiv(Q) = 67ve ([up(2)]” — [uly(2)]) + ofe), (3.3)

where u$, € HY(Q) and uQ, € HY(Q) solve respectively Problems (2.3) and (2.4) with
we = 0.



4 Asymptotic expansion of the solution of the Stokes problem

In order to provide an asymptotic expansion of the Kohn-Vogelius functional Jxy, we need
first an asymptotic expansion of the solution of the Stokes problems and . In
this section, we will work with exterior Stokes problems for which the theoretical tools are
recalled in Appendix [B| (in particular the definition of weighted Sobolev space W(l)’Q).

We recall that we here focus on the detection of a single obstacle (see the beginning of
Section [3). This section is devoted to the proof of the following proposition:

Proposition 4.1. The respective solutions u3, € H'(Q, ) and us, € H'(Q,.) of Prob-
lems and admit the following asymptotic expansion (with the subscript § = D and
0= N respectively):

r—z

ug (7) = ug(x) + U, ( > + OHl(Qz,s)(€)7

where (Uy, P) € Wé’2(R3\w) x L2(R3\w) solves the following Stokes exterior problem

-vAU;+VP, = 0 in R3\w
divU;, = 0 in R3\w (4.1)
U, = —ug(z) on Ow.

The notation O (q_ () means that there exist a constant ¢ > 0 (independent of €) and
g1 > 0 such that for all 0 < e < &1

|

We only detail the Neumann case f = N. The Dirichlet case j = D is a direct adaptation
of this Neumann case (we also refer to |32, Proposition 3.1] and [I, Proposition 3.1]). We
use uniform a priori estimates as what is done in [31], [32] or [I]. An alternative method
to obtain the same result consists to use multi-scale expansion and the notion of profile
(see [17], [25] or [39)]).

< ce.

1,9z

o) — ule) - U (22

e

4.1 Some notations and preliminaries

By Cauchy-Schartz and Korn’s inequalities (see for example [36, Lemma 5.4.4]), for u €

H'(Q2), the norm
, )\ 12
Il o= | 1P + ful?)
Q
is equivalent to the norm [luf|; . Let us also note that, for u,v € H(Q),
/ D(u):D(v) = 2/ D(u): V. (4.2)
Q Q

Moreover, for a given function u € H(), we define the function u on Q = Q/e by
u(y) = u(x), y = x/e. Using that Vyu(x) = (Vyu(y))/e, we obtain

ful? o = /Q Vou(z)? dx = ¢ /Q IV, () 2 dy.

Hence,
July g = 2 il 5. (4.3)

6



Similarly, we obtain
el = /2 il g - (4.4)
By changing the origin, the same equalities hold with the change of variables y = (z—2z)/¢,
for z € Q.

Finally, let us introduce some other domains. Let R > 0 be such that the closed ball

B(z,R) is included in © and w, . C B(z, R). We define the domains

7 =0\B(z,R) and D?:=B(z,R)\w::

(see Figure [2). Thus, in particular, we denote Q% := Q\B(0, R) and D? := B(0, R)\zw.

o0

Figure 2: The truncated domain

4.2 Uniform a prior: estimates

In order to prove Proposition we will use uniform a priori estimates given by the two
following lemmas.

This first lemma is quoted in [31, Lemma 6.2] (see also [32, Lemma 3.1] or [33]
Lemma 7.1]) but we recall its proof for the reader’s convenience:

Lemma 4.2 (Guillaume et al., [31]). Let g € HY?(8w) such that / g-n=0 We
Ow

consider (w, s) € Wé’Q(Rf"\w) x L2(R3\w) the solution of the Stokes exterior problem

—vAw+Vs = 0 in R3\w
divw = 0 in R \w
w = g on Ow.

Then there exists a constant ¢ > 0 (independent of € and g) and €1 > 0 such that for all
O<e<er

ceT/? gl /2,60 »

c ||g||1/2,6w and |’“’|1,Q%/e

lwllo,poye
|w|1,D2/e

INIA

<
<

Proof. According to the representation formula (see Theorem |B.3)), since / g-n =0, the
Ow

velocity w can be written as

w(y) = Sn(y) = ; E(y —z)n(z)ds(z), yeR \w, (4.5)

where 7 € H™Y/2(dw) /R is the unique solution of

Sn(y) =g(y) Vye€ow (4.6)



(the simple layer hydrodynamic potential operator S and the relation R being defined in
Theorem and the Green function associated to the Stokes system FE by ) Then,
using a first order Taylor expansion of F, we have, for x in a bounded domain and y going
to infinity,

1 1
E(y — ) :E(y)+O<HH2> and VE(y—zx) :VE(y)+O<H‘3>
) )
and using (4.5)),

1
w(y) = E(y) (n, 1)—1/2,1/2,(%} +0 (’?/Hz) (n, 1>71/2,1/2,6w

(with O (H E ) uniform in ). Moreover, since S is an isomorphism from H™/2(dw)/R
into {g e H'/?(0w), / g-n= 0} (see Theorem , we have, according to (4.6)),
Ow

||77H71/2,8w <c HgH1/2,8w :

Then, since |E(y)| < ”—ZH, there exists M > 0 such that, for |ly|| > M,

w(y)

| < ||9H1/2 ow T T3 ”g||1/2 ow * (4.7)
HyH ly H
We differentiate under the sum sign in (4.5) and proceed as above using the fact that

IVE(y)| < iy ”2 to obtain that for ||y|| > M (even if we have to increase M)

(& C
[Vw(y)| < oI lgll1 /2,60 Wl g1l /2,60 - (4.8)

Notice that since the upper bounds for w and its gradient (see (4.7) and . are
valid only for |ly|| > M, that is far away of Jw, we can not obtain dlrectly the estimates
on D?/e. We split them in two estimates: one on B(0, M)\@ and one on B(0, £)\B(0, M)
(where we can use the above inequalities).

Using the change of variables x = ey, Inequalities and are valid for e < R/M
and

[wll,, B(0,2)\B(0,M)

1/2 1/2
/ IR AR / < 1\
c — s = c — =
BO.R\BGD) ||z € 2o BO.R\BOD ||z € H/200

<
1/2 1/2
< / SRR el f < 1)
< ¢ —a g c —13 g
s [l < Vo oo Jlol* e
< ce™!/? Igll1 /2,60 + ce'l? gll1/2,60 - (4.9)

Moreover, since the weight p defined in Appendix [B]is bounded from above and below in
B(0, M)\w by non-negative constants and according to the definition of the norm ||-[|1.2,
0

there exists a constant ¢ > 0 such that [[wl|; g ypz < ¢ ”wHWéVQ(B(o,M)\w) . Using the a
priori estimate in Theorem we also obtain ||wHW1,2(R3\w) < ¢|lgll1 2,6, - Then,
0 :

lwlly pommne < cllglhyzon - (4.10)



Gathering the estimates on each subdomains (4.9)) and (4.10)), we obtain the global estimate

~l/2 g1 /2,00 -

ol o0 < e
Similarly, we obtain |w’1,B(0,E)\W < cel/? 19111 /2,00 + ced/? 19111 /2,6, and then,

using (.10),

[w] p? = CHng/Q,Bw‘

' e

1

Finally, without splitting the norm in two, we obtain

IN

lwll g ce” gl o0 + 2 19l 2,00

€

IN

’w‘l Q9 ce!/? Hng/Q,Bw +cel? ngl/Z,Bw :

T e

Next we want to prove the following lemma:

Lemma 4.3. For ¢ € H Y/2(0), ® € H/?(8Q\0), ¥ € H'(Dy) such that div® = 0
and ¢ > 0, let (ve,qc) € Hl(QZ@) X LZ(QZ@) be the solution of the Stokes problem

—vAu.+Vp. = 0 in Q..
divu, = 0 in Q.
o(ue,pe)n = ¢ on O (4.11)
u. = ® on 9N\O
u, = ¥ on 0w, .

Then there exist a constant ¢ > 0 (independent of € and g) and 1 > 0 such that for all
O<e<e

lucllog. < (12l 120 + 1®l12000 + /1% + )l 200..) -

To prove this result, we split it in two lemmas. First, we prove the following result
inspired by [33] Lemma 7.2] and [31, Lemma 6.3]:

Lemma 4.4. Let ¢ > 0. For ¢ € H2(O) and ® € HY/2(0Q\0), let (v.,q.) €
HY(Q, ) x L2(, ) be the solution of the Stokes problem

—vAv. +Vg. = 0 in .
dive, = 0 in Q.
0(Ve,ge)n = ¢ on O (4.12)
ve = ® on 9Q\O
ve = 0 on Ow,e.

Then there exist a constant ¢ > 0 (independent of € and @) and 1 > 0 such that for all
0<e<e

loelg., < e (Iels0+ 121 2000)



Proof. Let & >0 and (v.,q:) € H' (€, o) x L2(€2, 2) be the solution of Problem (£.12)). Let
(Vo Qo) € HY(Q, o) x L2(9, ) be the solution of

—vAV.+VQ. = 0 in Q..
divV, = 0 in Q..
o(Ve,Qa)n = 0 on O (4.13)
V. = & on 00\0O
V. = 0 on Ow, .

Let v, and ‘7; the respective extensions of v, and V. to by 0. Then, we have for all
v c {\If e H'(Q..), div® =0, ¥y, . =0, P s\ = 0}

;I//QZ’E 'D(’Ug — Vg) D(‘I’) = <907 \I’>O

and then taking ¥ =v. — V.

2

:<(pa'U8_V€>O'

1 .
2V HD(UE - Vo) 0,

Thus, there exists a constant (independent of €) such that

—~ {12 —~
|p@ - v v - V.

0,0

< cllel_y0]| .

Moreover, since v. — V. = 0 on 9Q\0, Korn’s inequality (see for example [41], eq. (2.14)
page 19|) leads

(with a constant ¢ independent of ¢). Hence,

v - V|| <e|p@: - vo)
1,0

0,Q

2
,UE_VE
1,9

<cllel 0]

< clll_yjz0||P: - V2)

2 _
lo- = Veliq., = | o

ve—Ve
1

s cllellZiollve = Vel q. . -

)

Thus,
[|ve — V6H1,Qz,S <c ”‘PH71/2,O'
Now, let us prove that [|[V.[l; o _<¢ ||<I>||1/2 ao\0- For a fixed g9 > 0, Problem (4.13)

is well-posed and admits a unique solution (V,, Qz,) € H' (. o,) x L2(2, ,) and there
exists ¢ > 0 such that

WVeollio. ., <cl®lymo00-

Let 0 < &1 < gg such that .., C Q.. forall 0 < e < ey. Let ‘7\;0 the extension of V,
to ©Q by 0. The solution V. of (4.13) can be considered as the solution of the following

minimization problem: min {V Vg } , where
veu Alze

U:={Ve H'(Q,.), divV =0in Q,.,, V=0 on dw,., V==& on o0} .
Hence, for all 0 < € < &1, we have

‘V6|1,QZ,5 <c ‘Vao

o, ¢ Velia.., <cllVallio.., <cl®lizomo-

10



Notice that [|[Vol|; o < ¢[|®[; 2 50\5- Hence, using Poincaré’s inequality,

1% =v:|. . = [V--| Vollgg < ¢|Vo— V| 1%
Ve 0,92 ¢ “llo,o = € 0 0.0 + |l OHO,Q SC|Ve 0 1.0 + |l 0”079
<e|Ve|  +elVolig <clVelig,. +clVolig < cll®l 00
Hence, we have the announced result. O

Next we prove the following lemma which is an adaptation of [33, Lemma 7.3|:

Lemma 4.5. Let ¢ > 0. For ¥ € HYQ) such that div® = 0 in Q, let (u.,p:) €
H'(Q,.) x L2(, ) be the solution of the Stokes boundary value problem

—vAu:.+Vp:. = 0 in Q..
divu, = 0 in .
o(us,ps)n = 0 on O
u. = 0 on 9Q\O
u. = W on Ow, .

Then there exist a constant ¢ > 0 (independent of € and g) and €1 > 0 such that for all
0<e<er,

||u€||0’9% < ce®(z+ey)llin00- |ue,1,9§ < e ¥z +ey)lliz00-
||ua||o,D§ < CEH‘I’(Z"‘E?J)||1/2,BQ and ‘Uah,Dg < 061/2“‘1’(34’59)”1/2,89'

Proof. Let (V.,Qc) € Wé’2(R3\w) x L2(R3\w) the solution of the exterior Stokes problem

VAV +VQ. = 0 in R3\@w
divV, = 0 in R3\w
V. = MW(z+ey) on Ow.

We define v, := ¢V, (Igz) and ¢ := Q; (x_z). Hence (w. := v. —uc, Sc := g — pe) solves

—vAw.+Vs. = 0 in Q.
divw, = 0 in .,
o(we,se)n = o(ve,qg)n on O
w, = v, on 9Q\O
w, = 0 on Jdw, .

By Lemma [£.4] there exists a constant ¢ > 0 and 1 > 0 such that for all 0 < e < &1

[welly ... < ¢ (o0 g0l 100+ [0l 20005 - (4.14)
We also have
||'U€H1/2769\5 < ||'Us”1/2,8§2 < ||'U€||1,Q§' (4.15)
Moreover,
||0("’saq£)n”—1/2,o < H’UEHLQ%' (4.16)

Indeed, for all ¢ € H'/2(0) and all & H'(Q%) extension of ¢ such that ®(y00 =0
and @‘3(3(07}3)) = 0, we have

(0(ve, gz )m, ‘P>71/2,1/2,o =V o D(ve):V(®) <c HD<U€)HO,Q§{ H‘I’HLQ%
R

11



and, choosing ® such that H(I)HLQE = [|l1 /2,0, We obtain that

lo(ve, q<€)nH—1/2,0 <c HD(UE)HO,Qj3 :

Finally, using the change of variables = z + ey (see (4.3)) and (4.4)) and Lemma we
obtain

[|ve 00 = 63/2”5‘/5”09% < C€|\‘I’(Z+5y)||1/2,aw

(4.17)

veli0;, < 81/2\6Vs\1% < e[| ¥z + eyl on-

Hence, gathering inequalities (4.14)), (4.15)), (4.16) and (4.17)),

”w6H1,QZ£ <ce||¥(z+ Ey)Hl/Q,ﬁw :

Proceeding as above (using the change of variables = z 4 ey and Lemma , we also
have

[ocllo.ps < 2 1+ 29l g, and o], ps < e [ €=+ en)lly 00 -
Therefore, we have
|ua|1,9§ < |Ua|1,9; + |’wa|1,Q§ < ce[[®(z+ eyl 2,00
HuEHO,Q% < ||U€||0,Q% + stllo,% <ce|¥(z+ Ey)Hl/Z,@wa
and similarly
[uelly p: < cel|¥(z+ey)llipp, and  |uec|; p: < "2 || (2 + eyl 2,00 -
O

Proof of Lemma[{.3 Lemma [1.3]is a direct consequence of the two previous results split-
ting Problem (4.11)) into the two problems intervening in Lemmas and O

4.3 Proof of Proposition 4.1
In order to simplify the notations, let us define

and sy (z) 5:p§V(x)—p?V(x)_gpN T2,
) o (5)

r—z

riv(e) = uile) — ubk(o) - U ("

where (Uy, Py) € Wi?(R)\w) x L2(R*\w) solves [@.1) with § = N. Then the pair
(15, s%y) € HY(Q.0) x L2(9, ) solves

—vAry, +Vsy = 0 in Q..
divry, = 0 in Q.
o(ry,syyn = —1lo(Un,Py)(3%)n  on O
ry = Uy (%:2) on ON\O
€ _ 0 0
ry = —un(x)+uy(z) on Ow,e.

Then we know by Lemma that there exists a constant ¢ > 0 independent of € such that

1 T —z
Hrfvul,gz,géc(e oUx.P) (“7)n

oo ()
9

~1/2,0

+ 51/2 H_u[])\f(z + €y) + u?V(Z)Hl/Q ow | - (4'18)
1/2,00\0 ’

12



Mimicking the proof of (4.16)), we have

o(Uy, Py) <’” — Z) n

9

~1/2,0

Using the change of variables y = x — z, we obtain

o (2] <0 2y e 7@ (D)

€
Then, using the change of variables y = ex (see (4.4))),
U(UN,PN) <:L‘ ; Z) n

Thus, Lemma, gives

o(Uy, Py) (‘x — Z> n

—~1/2,0

<¢ce®? |VUN| o -
~1/2,0 0,

<cél Hu?\f(z)Hl/z,aw <céd. (4.19)

€ —~1/2,0

Proceeding as for HU(UN,PN) (%)
ables y = =2 (see and ([4.4)),

o ()] s = < ()
€ 1/2,00\0 3 0,03

(#2108 @], oy + <2 190 op)-

we have, using the change of vari-

O,Q%)

]“H—1/2,O7

A

£

oo ()

IN

Thus, according to Lemma [{.2] we obtain

o ()
€
Using a Taylor expansion, we obtain u%;(z +ey) = u(2) + eVul (&,)y with &, € w,...
Since Vu?\, is uniformly bounded in w, ., we have

<ce Hu(f)\f(z)Hl/z,aw <ce. (4.20)

1/2,0Q\0

lulv (= + ey) - UJOV(Z)Hl/zaw < ce. (4.21)

Hence, relations (4.18), (4.19), (4.20) and (4.21) implies

5 Proof of Theorem [3.1]

< ce.
1792,5

(o) - uho) - Ux ()

5.1 A preliminary lemma

First we need an estimate of the norm ||-|[; 5 5, _ of an uniformly bounded function. Here
[[/11 /2,6, . has to be seen as the trace norm

110 = i0f { ol e - 0 € HYOQ\GER), g0 = £}

13



Lemma 5.1. Lete € (0,1/2). If u € H'(Q) is such that its restriction to ;7 is C*, then
there exists a constant ¢ > 0 independent of € such that

el /5 g, . < g™,

Proof. From Theorem there exists a constant ¢ > 0 independent of € such that

1/2
— —u
. < = by e [ [ 1) =4O g gy )
’ Owz,e XOwy \x—y\

Since w is uniformly bounded on dw, ., we use the change of variables y = z + ex to prove
that there exists a constant ¢ > 0 independent of € such that

Hu||L2(8wz’E) < ce.

Moreover, using the changes of variables *+ = 2z + X and y = z + €Y, the fact that
u(z +eX) = u(z) + eV(u)(x)X, {x € w.e and u(z +cY) = u(z) + eV(u) (&)Y
&y € w, ¢, there exists ¢ > 0 independent of ¢ such that

1/2
( // fute) —w@F o, )ds<y>>
Ows.e Xz« \x—y\

1/2
_ ( Il €4|€(V(u)(§X)X—V(g)(§Y)Y)|2dS(x)dS(y)> o

e3| X —-Y]
O
5.2 Splitting the variations of the objective
Now, we turn our attention to the Kohn-Vogelius functional given by
1
Tiv(@0 = 5v [ D) - Dlwi)
Lemma 5.2. We have
Trv(Qze) — Ikv(2) = Ap + A, (5.1)
where
1 € 0 € 0
AD = 57/ D('U,D—UD)D('U,D—UD)
- 1
v [ Dlup ) Dlub) ~ 5v [ D)
and

1
Av = [ lotuy—upk -] wk - 3 [ ID@RP.
Owy ¢ Wz e
Proof. The functional Jky can be expanded in

TIrv(Qze) = Ipp(Q2z) + JIpn () + INN(Qe)
——— —_—— .
=5v [ @) = [ Dlup)iDy) = v [ DwiF
Q.. Q.. Qe

14
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Variation of Jpp. We have

Too(©:2) = Ton(®) = 5v [ D)~ g [ DG
y/ D(u5 — ul) : D(us — uh)
+ / Dl — ub): D)~ yv [ D). (52

Variation of Jpy. We have, using Green’s formula on (2.4]) and (4.2)),

IpN(Qe) —Ipn(Q) = —v i D(uiv):D(u%)+u/QD(u9V):D(u%)

— / [ (u® — uS, o — piv)n] - . (5.3)
o0

Variation of Jyy. We have
1

1
INN(Qze) = INN(Q) = 2V/ D(ufy)® - i D(ud)[?
Qe Q
1
o | Dlwk —uk)sDui) + v [ Dlwk — u) Dl
1 0y|2
v D(uy)|”

Then, using Green’s formula and (4.2) in the two first integrals, we obtain
jNN(Qz,e)_jNN(Q) _/ [U(u?\/'_ug)\f’pi\/_p[f)\/)n] ’u’?\/
[2/9)

+ /69 [o(uy — uly, piy — PR)n] - uly +/a [o(ufy — uly, Py — pX)n] - uly

Wz, e

o / IPEP. (54)

Variation of Jky. In order to obtain the variation Jgky, we will sum the variations of

JIpp, Jpn and Jnp. First, we remark that f — uN and f —u%; belong to H,, 1/2 o (O) since
they belong to H'/2(9Q) and vanish on 9Q\O. Then

2/39 [o(ufy — ul, piy — pX)n] - f

- /()Q oy = wie, vy = pim] -y - /a [o(uy — ufy, iy — po)m] - iy
Wz,e

= /89 [o(ufy —uly, piy —p)n] - (f —uy) +/ [o(uy — ul, oy — pX)n] - (f — ufy)

o0
= <G(U§V - u(])\f’p‘]g\/ _pg)\/')n7 f - u9V>O + <U(u§\f - u?\hpi] _pS)V)n7 .f - u§V>O

s [ otus—ubpi —fm] - (F —uk)+ [ [oluk —uerh — n] - (F - i)
H0\O S0\D

Since o (uy,piy)n = o(u,pX)n = g on O and ul; = us; = f on IN\O, we prove that
this expression is null. Finally7 we obtain the expansion (5.1) using the variations of Jpp,

Jpn and Jnn (see (5 . and . O

15



5.3 Asymptotic expansion of Ay
We know using elliptic regularity that Vu?v is uniformly bounded on w, .. Thus

—gv [ PadEzc [ 20, (55)

w

Let us recall that

r—z

) and skl = ite) - i) - 2o ().

riv(e) = (o)~ u(o) - Un Lew (2

€

where (Uy, Py) € Wé’2(R3\w) x L2(R3*\w) solves (4.1)) with § = N. Then the following
equality holds

/a [o(ufy — uly, py — P)n] - uly =
Wz, e

/(%Z’E [o(r%, s )n] - ul + ! /8w {U(UN,PN) <m - z) n] Y. (5.6)

3 3

Let us first focus on the first term in the right-hand side of (5.6)). We recall that for all
pE H1/2(8wz75) and all ® € Hl(QZﬁ) extension of ¢ such that ®|sn = 0, we have

1
(% 58, ) . = 57 [ DOR):D®) <D, 12l

Hence, choosing ® such that || @[, = [l¢

1,60, .» We obtain that

lo(ri, sinll 1200, < clIPrV)loq.. - (5.7)

Therefore, using the explicit upper bound of Hu?VHI /2,00 given by Lemma we have

081/2

< lo(ry, svnll -1 j2.00. . I7nlh g . -

/6 ol sivn) - uy w0, <

Then, using the explicit upper bound of ||ry[|; o__ given by Proposition H we obtain

< e = 0(?). (5.8)

/ lo(r5e, s5)m] - uly
Owz e

Let us now focus on the second term in the right-hand side of (5.6)). Using the change of
variables x = z 4+ €y, we have

/awz,g [[O(UN,PN)] (x ; z) n} -u9v ds(z) = g2 /aw [0(Un, Py)(y)n] ~U?V(z+sy) ds(y).

Since uQ; (2 +¢ey) = ul (2) +eV(uR) (&)Y, & € wse and since D(ul;) is uniformly bounded
in w, ¢, we have

[ o Py wh+2p) = ( [ o, PN><y>n> uy(z) + O(P).

w
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Taking into account that n is oriented inside w, we use the jump condition of the single
layer potential (see [36, Lemma 5.6.5]) to obtain that

_0<UNa PN)n + U(WNa QN)n = —Nn;
where 1 € H'/2(8w)/Rn is defined by ([3.2) and (W x, Qn) € H! (w) x L2(w) solves
—VvVAWN+VQN = 0 in w

divWy = 0 n w
Wy = Uy on Ow.

Since —diveo(W n,Qn) = —vVAW x + VQx = 0 in w, we have / c(Wx,Qn)n =0 and
ow

/8%,5 |:[0'(UN7PN)] <$ ; z) n} cul = &2 </6w m\,) - (2) + O(e3). (5.9)

Gathering (/5.5)), (5.8) and (5.9), we obtain

Ay = ¢ </aw nN> Wl (2) + ofe). (5.10)

5.4 Asymptotic expansion of Ap

We recall that
1 1
Ap = ¥ A D(u5—ul) : D(up—ud)+v ; D(u$—ud) :D(u%)—21// D(ud)|?.
z,e z,e Wy e

Proceeding as in the previous section [5.3] we prove that

Moreover, using Green’s formula, we have

y/ D(up — u%) :D(uOD) = 2/ (o(uOD,pOD)n) . (uED - uOD)
Qs e

Owz e

-2  (otubopbm) b = [ 1pwh)P = ofe)

Wz,e

1
Now, let us study ol A D(u$, — ul) : D(us — ul). We define

r—z

v () :=u%<x>u%<m>UD( ) and 5 () :=p%<w>p%(z>iPD<””‘z),

€

where (Up, Pp) € Wé’Z(Ri‘\w) x L2(R*\w) solves (4.1)) with § = D. Using Green’s formula

o[ 1Pt~ =2 [ ot~ .~ ] - (- ub)
QZS

2 _
—2 [ bl b2 [ owp.po) (727 )] b,
Owz e € Owyz e €




Proceeding as in the previous section (see inequality (5.8))), we use an inequality similar
to (5.7), the asymptotic expansion of u%, given by Proposition and Lemmato obtain

| lotrisin) b r5lliq. . = O(2).
Owg e

Moreover, using the change of variables x = z + ey, we have

/MS [U<UD,PD) (w - z) n] ) = &2 /(% [0(Up, Pp) (y) 0] - u% (= + ey).

Since u}(z + ey) = u%(2) + eVul(&)y, & € w. . and since VuY, is uniformly bounded

in w, ¢, we have

[ lo@, Po) )] b+ 2p)asy) = = ( | oo Py ) n) ud)(2) + O().

w

Taking into account that n is oriented inside w, we use the jump condition of the single
layer potential (see [36, Lemma 5.6.5]) to obtain that

—o(Up, Pp) +0(Wp,Qp) = —np,
where np, € H™/2(0w)/Rn is defined by (3.2) and (W p,Qp) € H! (w) x L2(w) solves
—vAWp+VQp = 0 in w

divWp = 0 in w
Wp = Up on Ow.

Since divo(Wp,Qp) = —vAWp + VQp = 0 in w, we have / c(Wp,Qp)n =0 and
dw

/awz,g [U(UD’PD) <x ; Z) n} Jup =<’ </8w nD) up(z) + O(e?).

Hence, we obtain

/[ [P - ) = -2 ([ n0) b+ o6e)

Therefore

Ap = —e </8w m;) wl)(2) + o(e). (5.11)

5.5 Conclusion of the proof: asymptotic expansion of Jxy

Using (5.1)), (5.10) and (5.11)), we conclude the proof of Theorem

Tiv(6.) = Tev@ = = ([ np)ube) b ([ ) ue) 4 o)
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6 Numerical Simulations

6.1 Framework of the numerical simulations

The use of the topological derivative aims to give us the number of inclusions and their
rough location. Then it can provide initial shapes for an optimization method based on the
boundary variation method for which we have to know the number of connected objects
we have to reconstruct.

To make the numerical simulations presented here, we use a P1b-P1 finite elements
discretization to solve the Stokes equations and . The framework is the following:
we work with the water kinematic viscosity ¥ = 107 and the exterior boundary is assumed
to be the parallelepiped rectangle [—0.5,0.5] x [—0.25,0.25] x [—0.25,0.25]. Except when
mentioned, the measurement is assumed to be made on all the faces except on the one
given by z = —0.5. We consider the exterior Dirichlet boundary condition

— (22 + 2y + 4 cos(3z) + 8y + 2zz + sin(2?))
f=1 —(—3y* — 22y + 2 + 12ysin(3z) + y cos(3z) + 2%
—(2? 4+ zy + y* — 2% — Lsin(3z) + cos(zy))

In order to have a suitable pair (measure g, domain w*), we use a synthetic data: we
fix a shape w* (more precisely a finite number of obstacles wj,...,w},), solve the Stokes
problem in Q\w* using another finite elements method (here a P2-P1 finite elements
discretization) and extract the measurement g by computing o(u,p)n on O.

In the practical simulations that we present, we add spherical objects. Indeed, in
this very particular case, we have an explicit formula for the topological gradient (see
Corollary . In order to determine the radius of these spheres, we use a thresholding

method. For an iteration k, it consists in determining the minimum argument P* of
the topological gradient 6 Jxy in Q\ (U§:1 wﬁ) and in defining the set &2 of the points

P e \(Uf_, @) such that

kth

Then we fix a minimum radius rmi, := 0.01 and we define the radius of the sphere by

)> . (6.1)

T = max <Tminu Ilgggz(\xP —xp|,lyp — yp+|, 2P — 2P

We use the classical topological gradient algorithm (see for example [24], [31], [33], [12])
that we recall here for reader’s convenience:

Algorithm

1. fix an initial shape wg = @), a maximum number of iterations M and set i = 1 and
k=0,
solve Problems and in Q\ (U?:o aTj),
compute the topological gradient § Jxy using Formula , i.e.

wKV(P):GW(\u?V(z)\Q—\u%(z)\) vPe\ || =],

k
=0

J
4. seek Py, = argmin (6JKV(P), P e Q\ (U?:o @)),
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5. if ||Pfyy — Piol| < res1 + 7 +0.01 for jo € {1,...,k}, where rj, is the radius of wj,
and rg4q is defined by , then 7, = 1.1 x7;,, get back to the step |2 and ¢ <741
while i < M,

6. set wpy1 = B(PyLq,Th41), Where riyq is defined by (6.1)),

7. while i < M, get back to the step[2 i i+ 1 and k + k + 1.

We add to this algorithm a stop test (in addition of the maximum number of iterations).
In every iteration, we compute the functional Jxy . This non-negative functional has to
decrease at each iteration. Thus, we stop our implementation when it is not the case, i.e.
when Jiev (9 (U3 5) ) > Tiev (9 (U 5) ).

Notice that with this algorithm, we add only one object at each iteration. This method
can be slower than the one proposed by Carpio et al. in [22]: by seeking local minima of
0Jkv and not a global minimum, they can add several objects simultaneously. However,
in our case, it seems to be more appropriate because otherwise objects can be added
wrongly. Moreover, notice that step [5] comes to the assumption that the objects are well
separated.Finally, since we assumed that the obstacles are far away from the exterior
boundary, we have to take away the added objects on it. Then, if the minimum of the
topological gradient is on the exterior boundary, we push the added inclusion inside with
a depth 0.005.

Concerning the mesh, we impose a fixed number of discretization points for the exterior
boundary 02, that is 20 points for [—1, 1] and 10 points for [—0.5,0.5] (in order to have a
uniform mesh). Concerning the added objects, we fix the characteristic size of a cell, that
is 5, where r is the radius of the sphere, in order to have approximatively 100 triangles to
mesh the surface of each added sphere.

6.2 First simulations

First we want to detect three spheres wj, w3 and wj centered respectively in (0.425, 0, 0.225),
(—0.430,—0.225,0.1) and (—0.15,0.222, —0.222) (i.e. near from the exterior boundary)
with shared radius 7* = 0.013. The detection is quite efficient (see Figure . Indeed we

Exact shape Iteration 3

Figure 3: Detection of w}, w3 and w3

detect three objects with shared radius r = 0.01 that we summarized in Table [1| Here, we
stop the algorithm because of the functional increases as we can see in Figure []

In this first simulation, the objects are very far away from each other. But what happens
when the obstacles are closed from each other? Figure[5]shows that the detection of closed
objects is quite efficient too. Indeed, we want to detect three spheres wj, w: and wg
centered respectively in (0, 0.237,—0.237), (0.04,0.237,—0.237) and (0.08,0.237,—0.237)
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Table 1: Detection of w}, w; and w3

actual objects (0.425,0,0.225) | (-0.430-0.225,0.1) | (-0.15,0.222,-0.222)
approximate objects | (0.435,0,0.235) | (-0.430,-0.235,0.102) | (-0.149,0.235,-0.235)

Figure 4: Evolution of the functional Jkv during the detection of w], wj and w3

Exact shape Iteration 3

Figure 5: Detection of wj}, wf and wg

with shared radius 7* = 0.01. We obtain three spheres with shared radius » = 0.01 as
summarized in Table 2

Now the question we asked is: can we detect other shapes than spheres? Thus, we want
to detect objects with different shapes: a sphere w3 centered in (0.2, —0.237,0.237) with
radius 7* = 0.01 and a cube w§ given by [0.08,0.1] x [0.227,0.247] x [—0.247,—0.227].
We obtain Figure @ a sphere centered in (0.096,0.235,—0.235) and one centered in
(0.202,—0.235,0.235) with shared radius » = 0.01. Here again, we stop our algorithm
because of the functional increases.

In conclusion of these first simulations, as we expected, this method permits to give
us the number of objects we have to determine and their rough location. Moreover, it is
efficient for different types of shapes, including shapes with corners.

6.3 Influence of the distance to the location of measurements

Now, we want to now how far we can detect an inclusion by try to recover a sphere increas-
ingly pushed away from the boundary: precisely, the sphere with radius r* = 0.01 centered
in (0,y*,0.1) with y* = 0.232,0.225,0.2,0.1,0. In the three first tests, the inclusion is
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Table 2: Detection of wj}, wi and wg

actual objects (0,0.237,-0.237) (0.04,0.237,-0.237) (0.08,0.237,-0.237)
approximate objects || (0.0088,0.235,-0.235) | (0.044,0.235,-0.235) | (0.079,0.235,-0.235)

Exact shape Iteration 2

Figure 6: Detection of w3y and wg

approximatively detected. However, the method fails when y* = 0.1 and y* = 0: the
functional increases when we add the first object (which means that we add it wrongly).

In order to be more precise, let us define d the distance between the object and the
exterior boundary given by y = 0.25 (i.e. d = 0.25 — y* + r*). Let us define the non-
dimensional distance 7 := 2;‘&. We want to study the error between P* := (x*,y*, z*) and
P(n) = (z(n),y(n),z(n)) which are the respective coordinates of the center of the real
object and its approximation. Then, we define the two following errors

Erri(n) := M and Erra(n) := Mv
d 2r*
where ||-|| represents the Euclidean norm. Notice that Err; is the classical relative error.

In Figure[7] we represent Erry and Erry versus the non-dimensional distance 7. The result

Err, vs distance of the bound.

— Err, vs distancs of the bound

Figure 7: The Euclidean norm of the error between the exact and the approximate coor-
dinates versus the non-dimensional distance n

obtained is similar to the one obtained by Ben Abda et al. in [15, Fig. 4.2.(b)] and shows
that the error dramatically increases when the object is far away of the exterior boundary.
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min. of topo. grad. vs distance of the bound.

T T
of —— Kohn-Vogelius funct. vs distance of the bound. ||

Figure 8: The initial Kohn-Vogelius functional and minimum of the topological gradient
versus the distance of the obstacle from the exterior boundary d

Finally, Figure[§] shows that the more the obstacle is far away from the exterior bound-
ary, the more the initial value of the functional Jxy is small and the initial value of the
minimum of the topological gradient 0 Jxy (P;) is big: they seem to tend to 0. This
means that the sensitivity of the functional and its topological gradient decreases when the
distance d increases. This explains the encountered difficulties.

Hence, these simulations show that the detection of obstacles far away from the exterior
boundary is difficult. This phenomenon can be explained by the regularizing behavior of
the Stokes equations. We emphasized this difficulty of detection pointing out that the
functional Jkv and its topological gradient are less sensitive to the addition of obstacles
when they are far away from the exterior boundary. This lack of sensitivity with respect
to the object far away from the measurements is maybe due to the static (here stationary)
physical context. Indeed, the sensitivity is better in a dynamical or waves context (see [22]).

Remark 6.1. An intuitive solution may be to cumulate several experiments (with different
choices of f) in order to improve the detection. We then sum the topological gradients for
each experiment. However, this manipulation does mot lead to efficient results and even
poor results.

6.4 Influence of the size and the shape of the objects

Now, we want to study the influence of the volume of the objects on the efficiency of the
detection. Thus, we want to detect a sphere with radius * = 0.015, 0.02,0.03,0.04, 0.05 and
which is, for each test, taken away from the boundary of d = 0.003. The fourth first tests
are efficient and permit to detect the object decreasing the Kohn-Vogelius functional Jxv .
Moreover, once the object detected, the radius of the sphere increases. We recapitulate
the radius r obtained in each case in Table [3] However, for r = 0.05, the object is badly

Table 3: Radius of the approximate obstacles versus real radius of the object.

r* 1 0.015 0.02 0.03 0.04
r | 0.012 0.025 0.035 0.052

positioned as we can see in Figure [J] and the functional increases immediately: the real
sphere is centered in (0,0.197,0.1) and we obtain a sphere centered in (0.395,0.235, 0.235).
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w

Exact shape Iteration 1

Figure 9: Detection of a big obstacle

Then, we want to know the influence of the size of the objects when several objects
have to be to detected. We make the simulations detecting two spheres with radius r; and
ro when r1 = 2r9, v = 31y, 11 = 4r9 and 1 = 5ry. The simulations shows that the first
object detected is the biggest sphere (even if we interchange the position of the objects).
However, when an object is too big, we have the same conclusion than above: we add an
obstacle badly positioned and the functional increases.

Finally, we wonder if the shape of the objects has an influence on the detection.
We have seen in Section [6.2] that cubes can be detected. Are cubes more difficult or
easier to detect than spheres? In the simulation represented in Figure [6] the first ob-
stacle detected is the cube. Note that this is unchanged by interchanging the position
of the objects. Then, we want to detect a big sphere and a small cube: the sphere
wg centered in (0.05,—0.222,0.222) with radius 7* = 0.025 and the cube wj, given by
[0.08,0.1] x [0.227,0.247] x [—0.247, —0.227]. Notice that they are equally far away of the
boundary. The results are presented in Figure The first object detected is again the

Exact shape Iteration 2

Figure 10: Detection of wg and wj,

cube, even if it is the smaller. Finally, when we have to detect a big cube and a small
sphere, the simulations shows that only the cube is well-detected.

In conclusion, the volume of the objects seems to have a major importance in the
detection of them. It seems that we can only detect small obstacles. This is reasonable
since the theoretical construction started with that assumption. Moreover, the shape of
the obstacles seems to be important too: domain with geometrical singularities seems to
be more easily imaged also with the topological gradient approach.
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6.5 Influence of the size of the domain where measurements are made

At this point, the measurements are made on all the faces of the parallelepiped rectangle
except on the face z = —0.5. Now, we want to study the efficiency of the detection if the
domain of measurement O C 912 is reduced. To do this, we want to detect the objets w7,
w; and w3 presented in Section (see Figure|3). One can note that here we have to refine
the mesh to obtain efficient results: we use 32 discretization points for [—1,1] and 16 for
[—0.5,0.5] and the characterized size of a cell of a sphere of radius r is now 5.

We have seen that when 9Q\O is the face x = —0.5, the three objects are detected.
However, if 9Q\O is the faces * = —0.5 and y = —0.25 (i.e. the faces near wj), then
we only detect two objects: one centered in (—0.165,0.235, —0.235) and one centered in
(0.431,0.05,0.235). Hence, we do not detect wj (see Figure [11] on the left). Moreover, if
O\ O is the faces x = 0.5 and z = 0.25 (i.e. the faces near wj), then we detect only two
objects again: wj is not located in this case. Finally, if we make the measurement only on
the face y = 0.25, then we only detect an object centered in (—0.159,0.235, —0.217), i.e
the object w3 which is near this face (see Figure 11| on the right).

Iteration 6 Iteration 2

Figure 11: Detection of w}, w; and w3 for different measurement domains

In conclusion, as we expected, it seems that we can only detect objects which are near
from a measurement part of the exterior boundary.

7 Conclusion

Using a Kohn-Vogelius approach, we have detected the number of potential objects im-
mersed in a fluid and their rough location. We have computed the topological gradient of
the Kohn-Vogelius functional considered using an asymptotic expansion of the solution of
the Stokes equations in the whole domain when we add small obstacles inside. We have
made some numerical attempts adding spherical objects because of an explicit formula of
the topological derivative holds in this very particular case. The simulations have shown
that only small obstacles close to the part of the boundary where we make the measure-
ments can be detected. Once these restrictions are satisfied, the detection is quite efficient,
even for objects with corners. Our intuition to explain these numerical results is the pene-
tration depth of the approach is poor in the stationary case. In the elastic case, this depth
increases in a dynamical (or waves) setting.
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A Some results on the Stokes problem with mixed boundary
conditions

We recall classical results about the Stokes problem with mixed boundary conditions: a
theorem of existence and uniqueness of the solution and a local regularity result.

We note C a generic positive constant, only depending on the geometry of the domain
and on the dimension, which may change from line to line.

First, let us introduce some notations: for { an open set of R an open subset w CC
and a part O of the exterior boundary 02, we define

Vo(Q\@) := {u € HY(Q\w); dive =0in Q\@, u =0 on dw U (9Q\0)} .
Moreover, we denote respectively by (-,")g\5 and (,-)gq (or (-, -)s,,) the duality product
between [HI(Q\E)}I and H'(Q\w) and between H™/2(9Q) and H/?(8Q).

Theorem A.1 (Existence and uniqueness of the solution). Let 2 be a bounded Lipschitz
open set of RN (N € N*) and let w CC Q be a Lipschitz open subset of Q such that Q\@ is
connected. Let O C 09 be a part of the exterior boundary and v > 0. Let f € [Hl(Q\w)}’,

hewt € H/2(0Q\0), ho € H /2(0) and hins € H/?(dw). Then, the problem

—vAu+Vp = f in Q\w

divue = 0 in Q\w
olu,p)n = ho on O (A.1)
U = hegt on ON\O
u = hip on dw

admits a unique solution (u,p) € HY(Q\@) x L2(Q\©) and the following estimate holds:
lullg @) + [Pl @\m)
<C (HfH[Hl(Q\w)y + [[heatllgi290\0) + 1Rollg-1/2(0) + ||hint”H1/2(aw)> :

Proof. Step 1: existence and uniqueness. According to |11, Lemma 3.3|, let us consider
H < H'(Q\W) such that div H = 0 in Q\@, H = hjpt on 0w, H = hegy on 00\O such

that H -n = 0 and satisfying
ONUOw

Then the couple (U :=u — H,p) € HY(Q\@) x L*(Q\©) satisfies

—vAU +Vp = f+vAH in Q\w
divU = 0 in Q\w
ocU,Pn = ho+v(VH+'VH)n on O
U =0 on 9Q\O
U =0 on Ow.
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According to Lax-Milgram’s theorem, there exists a unique U € V(Q\w) such that for
all v € Vo (Q\w)

v VU : Vv = (f,v)q 5 —V VH:Vv — (ho +v(VH +'VH)n,v)
0w 0w

and we have, using (A.2)),

o (A3)

||U||H1(Q\w) <C (Hf”[Hl(Q\w)]/ + ||h’int”H1/2(8w) + ||hewt||H1/2(aQ\5) + ||h0||H71/2(o)> .
(A4)
In particular (A.3) is true for all v € Vo (Q\w) N HY(Q\w). Then using De Rham’s
theorem (see for example [10, Lemma 2.7]), there exists p € L2(Q\w), up to an additive
constant, such that for all v € H}(Q\w)

v VU:VU—/ dive = ) —v VH :Vv.
0w e <f [y @\@) >H—1<Q\w>,Hé(ﬂ\w) 0w s
A5

According to [IT, Lemma 3.3] or [27, Theorem 3.2], we define 5 € H'(Q\@) such that

diveey = 1in Q\@, ¢y = 0 on IN\O and ¢, = 0 on dw with / ey -n # 0. Let
o @]

v € H'(2\w) such that v = 0 on IN\O, v = 0 on dw and define

cp(v) = 1/ v - n.
Jowney en -1 Joa)

Using again [11, Lemma 3.3] or [27, Theorem 3.2|, we define vy € Vo(Q\@) in such a way
that v = v1 + v2 + &(v)py, where v1 € H{(Q\w) satisfies divv; = div (v — c(v)@y).

Using (A.3]) and (A.5]), we then obtain
/ VVU:V'U—/ pdive = (f,v)q\5 —V VH :Vv
0\w 0\@ 0\w

— (ho —v(VH +'VH)n,v), + /
O\

—(f,aen)og + V/Q\ VH :V(a(v)py) + (ho —v(VH + 'VH)n, c,(v)py),, -

VU V(aa(o)on) = | _pdv(a@ey)

Therefore, choosing the additive constant for p such that

/ p=v VU :Vey
O\w O\w

—(fra)en)as + V/Q\ VH :V(cp(v)py) + (ho —v(VH +'VH)n,c(v)ey ),

we prove that there exists a unique pair (U,p) € Vo (Q\w) x L?(Q\w) such that for all
v € HY(Q\©) with v = 0 on 9N\O and v = 0 on dw,

/ vVU : vu—/ pdive = (f,v)g\5—V VH :Vv—(ho —v(VH +'VH)n,v),, .
0N\ N\ O\&
(A.6)
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Step 2: estimate. Let v := v + ¢(p)py, where

0=
W I0a] Jos”

and v € H}(Q\w) is such that divo = p — ¢(p) and H%HH%)(Q\E) < Clpll2g) (see [11)
Lemma 3.3]). Using v in (A.6), and according to (A.4]), we obtain
Ul vz + IPll2 @@
<C (Hf”[Hl(Q\E)]/ + HhintHH1/2(8w) + ||hewt”H1/2(8Q\6) + ||h0||H*1/2(0)>

and hence

lullg oo + 1Pl
<C (HfH[Hl(Q\w)]l + [ hintll /2 o0) + 1Peatllgizpo0) + ||hOHH71/2(O)) :

O

B Some results on the exterior Stokes problem

First, we recall the definition of the weighted Sobolev spaces. We introduce the weight
function p(z) := (2 + |z|*)¥/2 and the following Sobolev spaces (for more details, see [3]):

Definition B.1. Let 1 < p < co. For each real number o and each open set O C R%, we
set

L2(0) = {ueD(0), p*ueclP(0)},
WLP(O) — {“ eD'(0),uell_(0),Vuce Lg((’))} if % +a#1,
SO = {ueD(0), (In(p)luell (0), Vue LL(O)}  if ¢+a=1

oLp —|-
Consider now the space W, (O) = D(O)” Iwir©). 1t is standard to check that

o Lp
W, (O) = {1} S W};p((’)), Vg = 0} .

o Lp ’ 1 1
The dual space of W, (O) is denoted by W:i’p (O), where p’ is such that ’ + v =1 (it

is a subspace of D'(O)).

Notice that these spaces are reflexive Banach spaces with respect to the norms:

H“HL’;(O) = HpO‘uHLp(O),
1/p .
(Il o)+ IVulEy ) if 4o 21,
lellwiro) = v |IP » v
( In(p) P (0) + ||vu’Lg(@)> if » +a=1.

We also recall the following theorem extracted from [29, Theorem 3.4 and Remark 3.4]
which guarantees the existence and uniqueness of the solution of an exterior Stokes problem
with Dirichlet boundary conditions:
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Theorem B.2 (Girault et al., [29]). Let O be a Lipschitz-continuous exterior domain. For
each f € Wal’z((?), g € L2(0) and for each ¢ € H'?(9O), the problem

—vAu+Vnr = f in O
divu = g in O
u = ¢ on 00

has a unique solution (u, ) € W(l)’Q((’)) x L2(0). Moreover, there exists a positive constant
C =0C(d,0,v) such that

||u”w(1)72(o) + ”7T||L2((9) <C (”f”wofm(@) + HQHL2((’)) + H‘PHH1/2(@)) .

Finally we recall that E(y I+et er) with e, := —— is the Green function

H H |
associated to the Stokes system (see “ For an integrable vector ¢ on dw, we introduce
the following integral operator (called simple layer hydrodynamic potential operator) for
all y ¢ Ow:

Se(y) == ; E(y — z)p(z)ds(z).

Now we claim a theorem extracted from [26, §XI.B.5, Theorem 1, page 697—698]:
Theorem B.3. Let w an open bounded open set of RN (N =2,3). Let g € H/?(8w) such
that g-n=0. We consider (w, s) € Wé’Q(R?’\w) x L2(R3\w) the solution of the Stokes

extemg;j problem
—vAw+Vs = 0 in R3\w
divw = 0 in R \w
w = g on Ow.

Hence the velocity w can be written thanks to the representation formula with hydrodynam-
ical potential

w(y) = Sn(y) = ) E(y — z)n(z)ds(z), yeR \w,

where n € H™Y2(dw)? /R is the unique solution of

Sn(y) =g(y) Yy € ow.
Here R is the equivalence relation t ~t' if t —t' = An, A € R.
Moreover S is an isomorphism from H™'/2(dw) /R into {g e H'/?(dw), / g-n= O}.
Ow

C A result concerning the space of traces

Here we recall a result used in the paper concerning the boundary values of functions, in
particular when domains depend on a parameter (see [40, Chapter 4|):

Theorem C.1 (J40] Section 4.1.3. page 214). Let Q and w be two bounded simply connected
domains of RN (N >2) of class C%'. Let p € (1,+00), ¢ € (0,1/2) and w. := cw. Let us
assume that wz C Q and that there exists a constant ¢ > 0 depending only of N, p, w and
Q such that d(we,0Q2) > ce. Then

powe ~ @) [l o) T [p o
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where

<f>p78ws = lnf {HUHWLP(Q\@) , U S WLP(Q\@)’ U\awg = } )
1-N N_4
e mln(l er ), forp <N
1-N
a(e) = € P m (1 |log5| ), forp=N
€ > , forp> N,
and
Mo = ol ™ [[ 1@ - sl as()dsty)
Owe X Owe
Fw)P v
Ao = ([[ T aswas) ) orpe (140
p,0we e X D |.’IJ - y|N+p 2
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