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Abstract Several engineering problems result in a PDE-constrained optimization
problem that aims at finding the shape of a solid inside a fluid which minimizes
a given cost function. These problems are categorized as Topology Optimization
(TO) problems. In order to tackle these problems, the solid may be located with
a penalization term added in the constraints equations that vanishes in fluid re-
gions and becomes large in solid regions. This paper addresses a TO problem
for anisothermal flows modelled by the steady-state incompressible Navier-Stokes
system coupled to an energy equation, with mixed boundary conditions, under
the Boussinesq approximation. We first prove the existence and uniqueness of a
solution to these equations as well as the convergence of its finite element dis-
cretization. Next, we show that our TO problem has at least one optimal solution
for cost functions that satisfy general assumptions. The convergence of discrete
optimum toward the continuous one is then proved as well as necessary first order
optimality conditions. Eventually, all these results let us design a numerical algo-
rithm to solve a TO problem approximating solids with piecewise constant thermal
diffusivities also refered as multi-materials. A physical problem solved numerically
for varying parameters concludes this paper.
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1 Introduction

Finding the shape of a solid located inside a fluid that either minimizes or maxi-
mizes a given physical effect has several applications in engineering and the applied
science (see e.g. [441451[48\[49] for several applications).

There exist various mathematical methods to deal with such problems that fall
into the class of PDE-constrained optimization. The topological asymptotic expan-
sion [6L[I91[46] considers the solid as a hole or an inhomogeneity with characteristic
size €. The so-called topological gradient is then defined as the first order term in
the asymptotic expansion of the cost function as ¢ — 0. The shape optimization
method [311[44]/45] computes the gradient of the cost function with respect to per-
turbation of the boundary of the solid also referred to as shape derivative. Once
the gradient of the cost function is computed, the geometry of the computational
domain changes and thus these two methods usually need some specific techniques
to follow the evolution of the mesh while numerically solving the state equations.

In this paper, we choose to locate the solid thanks to a penalization term added
in the Navier-Stokes equation. This term vanishes in the fluid zone and goes to
infinity in a solid region of the computational domain [7]. This non-smooth binary
function is usually replaced by a smooth approximation, referred as interpolation
function [50]. This smooth approximation can then be used in gradient-based op-
timization algorithms. Using such model as constraint in the shape optimization
problem is referred to as a topology optimization (TQO) problem. It is worth noting
that the major drawback of this approach is that the solid is only located when
the velocity of the fluid is smaller that a given tolerance, thus producing some
grey regions, while the topological expansion and the shape optimization methods
produce black and white solutions, exactly locating the solid. Nevertheless, this ap-
proach does not need specific remeshing techniques.

We refer to the review papers [3L26] for many references that deals with numeri-
cal resolution of TO problems applied to several different physical settings. More
precisely, we refer to [2AT750,51] for numerical and physical studies on TO in-
volving heat transfers in fluid flows (involving for instance natural, forced or mixed
convection) since this is going to be the physical setting of interest of this paper.

Regarding the mathematical analysis of TO problems using the penalization
term, we first note that they amount to find some coefficients in the PDE that min-
imize a given criterion and can thus be seen as parametric optimization problems
[9]. They also share similarities with problems that seek to recover some unknown
parameters in the PDE from measurements [20,[40,47]. However, all the aforemen-
tioned references deal with scalar coercive problem (see also [24] that deals with
Helmholtz equation which is elliptic but not coercive) and, even if they give some
insight on how to mathematically tackle a TO problem for fluid flows, they can
not be used to study the problem of interest in this paper. We also refer to [36] for
several results on discretization of a general PDE-constrained optimization prob-
lem. It is however worth noting that our TO problem does not fit in the framework
of [36] since the constraints equations considered depend linearly on the control.

In the literature, the mathematical study of TO problems for fluid flows using
penalization remains scarce. We refer to [I4] where a TO problem for incompress-
ible Stokes equations have been studied. In [30], some existence results as well
as some limitations of the shape optimization using a penalization technique are
given for the incompressible Stokes equation. We finally refer to [33] where a shape
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optimization problem combining perimeter regularization, penalization technique
and phase-field approach have been introduced.

Considering the previous literature review, there is, to the best of our knowl-
edge, no mathematical study (existence, approximation and convergence of opti-
mal solution) of a TO problem involving heat transfers in anisothermal flows. In
addition, in the TO mathematical literature [I4,[30,33], the boundary conditions
considered are homogeneous Dirichlet on the whole boundary. This simplifies the
mathematical analysis of the incompressible Navier-Stokes equation since the non-
linear term vanishes after integrating by part hence simplifying the derivation of a
priori estimates [I3125[32L[54]. The first objectives of this paper are then to study
a general TO problem involving, as constraint, the Navier-Stokes equation cou-
pled to the heat equation with mixed (homogeneous/inhomogeneous Dirichlet and
traction) boundary conditions since the latter are closer to those used in physical
situations [2L50L51].

Another topic of interest of this paper is to look for optimized solid with
thermal conductivity that are not only constant as it is the case in most TO
studies. There already exists some methods to get optimized physical parameter
that are piecewise constant [41l4355] but the latter introduce an optimization
parameter per constant which may thus lead to large optimization problems. This
constraint have been lifted [56] where an ordered SIMP (Solid Isotropic Material
with Penalization) interpolation function for the elastic modulus is introduced.
Although this technique could be applied to get optimized piece-wise constant
thermal diffusivity, its definition is actually based on gluing together power curves
which results in a piecewise-defined function with some points where it is not
differentiable (see [56], Figure 2]). Another goal of this paper is then to introduce
a smooth globally defined interpolation function that yields an approximation of
the optimized piecewise contant thermal parameters.

Plan of the paper

The paper is now organized as follows: first we introduce the PDE modelling
heat transfers in anisothermal flows, namely the steady-state Navier-Stokes system
under the Boussinesq assumption coupled to an energy equation. The fluid/solid
interpolation function as well as the multi-material interpolation function that
will be used to obtain optimized solid approximating a piecewise constant thermal
diffusivity are introduced next. Then, we will end this introduction by clearly
defining the optimization problem under study.

We then study the existence and uniqueness of a weak solution to the constraint
equations. We prove next the convergence of a finite element approximation of
the latter where a discrete optimization parameter is used. After giving some
general conditions on the cost function to obtain the existence of, at least, one
optimal solution, we then prove the convergence of the discrete optimum toward
its continuous counterpart. We end this paper with numerical simulations to show
the interest of our approach.
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Definition of the topology optimization problem

We present now the main ideas leading to the TO problem considered in this pa-
per. First, since the velocity of the fluid vanishes inside the solid, one can use a
penalization model as introduced in [7] in order to write the fluid-solid model as
a single system valid on the whole computational domain. Its solution converges
toward the one of the fluid-solid interface problem. Such model involves an indi-
cator function, that is a binary variable, to locate the solid and thus makes the
optimization problem intractable [30]. To bypass this difficulty, some smooth reg-
ularization of the indicator function is introduced hence defining another model
where the location of the solid now depends on a continuous variable. We empha-
size that the approach described above has been used in several works [326] and
we describe it below for the case of anisothermal flows.

Let 2’ c RY, d e {1,2,3}. We assume the fluid occupies a region 2} C ' and
that a solid is defined by a region §2{ such that 2’ = 2} U ©{. The Boussinesq
approximation (see e.g. [5I] for the steady case) of the Navier-Stokes equation
coupled to convective heat transfer reads:

V-u=0 in £},
1 .
(a.V)a+p—OVﬁ—uAa—ﬁg(T—To)ey =0 in £},

pocpV - (aT) — V- (k(Z)VT) =0 in &',

. /
u=0 in {2,

where @ : 2/ — R? is the velocity vector, p (scalar) the pressure, T (scalar) the
temperature, po is the density at the reference temperature Tp, ¢p is the heat
capacity of the fluid, v is the kinematic viscosity, g the gravity acting in direction
—ey, k is the spatially varying thermal conductivity.

In order to get the dimensionless form of , denote:
U D 0 — T —1To

U= -,

T
r= -, = ’ - )
Lo Vo N p()VO2 oT

where Lo and Vj are reference length and velocity, and §7 denotes a constant
temperature. The equations now read:

V-ou=0 in 0}, (2a)
(u-V)u+Vp—Re "Au — Rifey = 0 in 02y, (2b)
V- (ub) — V- (Rer1 pr’ k(m)V@) =0 in 2, (2c)
w=0 in 02, (2d)

where 2 = /L (the same goes for 2y and §2s), Re = (VoLo)/v is the Reynolds
number, Ri = (g8LodT)/VE the Richardson number, Pr = povep/ky is the Prandtl
number, k(x) = k(Lox)/ky is the thermal diffusivity.

As explained above, the solid can be located thanks to a penalization term [7]
of the form n~'1 o.u added in the momentum conservation equation . The



Title Suppressed Due to Excessive Length 5

latter formally enforces, as n — 0, that u|p, = 0 as well as a no-slip boundary
condition on 92,. For (2)), this reads

V-u=0in £,
(u-V)quVp—ReflAu—RiOeer%lgs(x)u:Oin 2, (3)
V- (ub) — V- (Re ' Pr ' k(z)V0) =0 in 12,

where k(z) = ﬁ (k1o (z) + ks(1— 10, (2))).

To get the model studied in this paper that acts as constraint in the TO
problem, we introduce the function o : z € 2 — RT which is going to be a
parameter locating the solid in 2. We now consider some smooth regularization
hr(a(z)) of the indicator function that satisfy

hr(s) —— 0 for s < ay,
T—>+00

hr(s) —— amax for s > aop,
T—+00
1

and amax = 1~ *, where the convergence is pointwise. In addition, the fluid/solid
zones can now be obtained as

2s:={rxe|alz)<ao}, 2:={zrc]alz)>a}.

We emphasize that we can now use a : z € 2 — a(z) € [0, amax| as an design
parameter to locate the solid zones inside 2.

The dimensionless form of the energy and penalized incompressible Navier-
Stokes equations under Boussinesq assumption are finally written as follows

V-u=0 in £2, (4a)
(u-V)u=—-Vp+ AAu — hr(a)u + Bbey in £, (4b)
V- (uf) =V - (Ckr(a)V0) in £, (4¢)

where A, B,C are physical constants that are introduced to lighten the overall
expressions and reads

1 1

Re’ Ri, € RePr
Regarding the boundary conditions we are going to work with mixed boundary
conditions and first assume 92 = I' is Lipschitz and can be decomposed as I" =
Iy Uy UToue with [Iw]| > 0, |Iin] > 0, |Tout| > 0 and I, N Iout = 0. Here, Iy, are
the walls, I, the inlet/entrance and Iyt is the exit/outlet of the computational
domain. These boundary conditions [50,51] read

U = Uin, 0= O, in Firn (5&)
u=0, krOnf = ¢, in I, (5b)
Adnu —np = 0, 9,0 = 0, in Iout, (5¢)

where w;, € HééQ(Fin)d is a given function (where Héé2([‘i ) is the set of ¢ €

Hl/Q(Fin) such that g € Hl/Q(F) where oo denotes the extension by zero of v
on I'), ¢ is a given heat flux, n is the normal vector to the boundary, and 9, is
the normal derivative.
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Definitions of the interpolation functions

All the results we will present in sections [2] and [3] hold for any function hr, kr
that are continuous and bounded. In this section, we give the explicit formula for
these functions that we will use in section [4] and also present our approach to find
optimized solid approximating piecewise constant thermal diffusivity, also termed
as multi-materials [56,43].

We first introduce the next smooth regularization of the Heaviside step function
[50]:

3 1 1
hr(y,v0,0,6) =a+(b=a) (1 +exp(—m(y—w)) 1+ exp(Tyo)) -

where y € [0, ymax|. It is easy to check the following pointwise convergence

~ a if y < o,
Jlim hr(y,y0,a,0) = § (a+b)/2 if y = yo, (7)
b if y > yo.

Hence, we setin Eq.
he(a) = hr(a, ag, 0, Omax)-

Owning to , it has the properties wanted for an approximation of the indicator
function of the solid/fluid region.

We now present the multi-material interpolation function used to search for
optimized solid with piecewise constant thermal diffusivity. Our idea to approxi-
mate the thermal diffusivity constants k; for j = 1,---, N is to introduce another
design variable ¢ that interpolates the multiple values of the thermal conductivity.
Therefore, kr is replaced with

(o) = ;Ef(kf+—ﬂ¢<a,ao,o,1><x7<w>—fkf>), (8)

where & is the thermal diffusivity of the fluid and x- is going to interpolate the
different possible diffusivities of the solid. Note that, in the fluid part of the domain,
one has a(z) < ag and then ensures that kr(a,¢) — 1 as 7 — +oo for any .
In the solid part of the domain, a(z) > a¢ and @ shows that hr (o, ag,0,1) — 1
and thus kr(a, @) = (kf + (xr (@) —kf))/kf = x+(¢)/ks as T — +o00. The function
X+ (¢) is thus defined thanks to a superposition of hr as follows:

N-1

(@) =k + 3 hr(p07,0,a), (9)
j=1

where ¢; € [0, pmax] and ¢; < ¢; for any ¢ < j, ¢,j € {1,--- , N —1}. The constants
a; are then determined thanks to the following requirements

i (o) =k; . . 2<j<N.
Tlgrrloox (¢) kjfor pj_1 <p<yp;, 2<j<N (10)
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Note that gives N — 1 linear equations which determine the constants a;.

Using , this triangular linear system reads

%

Zaj :ki+1_k17i:1727~-~7N_1

=1

(11)

Figure [1] shows the behavior of the two interpolation functions h, and k., for

various values of 7.

0 20 10 60

(a) hr(£,50,0,100) for different values of

T.

50

Pmax

{2,5,10,6,1}.

20 10 60 80 100 120 140

160

(b) xr for different values of 7, with

150 and interpolating values

Fig. 1: Representation of hr and xr

In order to keep the analysis as general as possible, we define hr and k. as
function of a parameter £ : 2 — R™ for some integer m > 1, which will be set as

¢ = (a, ) in section [4] for the numerical applications.

Weak formulation

Before deriving a weak formulation of -, we introduce the spaces

X1 = {’UEHl(Q)d | vir, :0},

XU = {y e H' ()] V|(IWUlh) = 0}’

x¥ = {’UGHl(Q) | vin, :0}.

A variational formulation of — then reads:

Find (u,6,p) € X}' x X? x L?(£2) such that:

U|ry, = Uin,

al€uv1) + b(v1,p) + c(u, wv1) + £(6,01) = 0,
G(E:0,v2) + (0, u, v2) = / Cova,
T

b(u,q) =0,

Yo, € X

Yos € X

Vg € L*(92).

(12)
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where

a(&u,v) = /Q [AVu : Vi + hr(u - vi],
b(u,q):—/Qq(V-u), c(u,vl,w):/n(u~V)fu1~w, f(@,vl):—/QBGey-vl,

a(€;0,v2) = / Chr ()8 - Vun, &0, 1, v2) = / (V8- w)o.
2 2
Also, we endow the spaces X" and X 9 with the following norms:

- 1% = al&-) - lxo =11l e)-

Remark that, for v € X", there exist constants C;({2) depending only on §2 such
that:

lull a2y < C1(Q) lJull g1 (o) < C2(2) [Vull 20y < C3(02) [Jullxu,  (13)

thanks to the embedding H'(£2) C L*(£2) and the Poincaré inequality. Using also
Hoélder’s inequality, we infer

le(u, v, w)| < Cnpllullxwllvllxulwlxw, [€0,u,v2)] < Cyrllullx«llvallxe 0l xe

where Cn, > 0 only depends on (2.
Eventually, the following general TO problem is studied in this paper

min j(£7 U, evp)

. (u, 8, p) solution of parametrized by £,
s.t.
'E € uada

where J is a given cost function and U, is the space of vector valued bounded
function with bounded variation [5l29] on §2, with non-negative values and a pre-
scribed bound on its total variation, i.e. for some &max € R, €max > 0 and x > 0,

Upg ={£€BV(2)™ : 0< () < €max ace. on 2, [DE|(2) <k},

Throughout this paper, the inequalities involving vector-valued functions are un-
derstood component-wise.

2 Study of the PDE system and its discretization

This section will focus on the study of the underlying PDE system in the TO
problem, namely on . We first prove the existence of a unique solution to
using a fixed point approach. We will afterwards analyze the finite-element dis-
cretization of 7 proving once again the existence of a unique solution and more
importantly, the convergence of the discretized solution toward the continuous one.
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2.1 Existence and uniqueness

We begin our analysis with some specification on our model. The next set of
assumptions is supposed to hold throughout this paper.

Assumption 1 — £ is a vector valued bounded function of dimension m > 1 with
bounded variation on {2, has non-negative values and a prescribed bound on its total
variation, i.e. for some Emaz > 0 and k > 0,

£ €Uy ={E€BV(Q)™ : 0<E(a) < Emaz ace. on 2, |DE[(2) < k}.

Remark that U,q is a convex, closed, weak-* closed subset of BV({2) since the
application o € BV (2) — |Dal(£2) € R is lower semi-continuous (see [5, p. 120,
Proposition 3.6]).

— We suppose that there exists kpin > 0 such that, for all € € R™ such that 0 < £ <
gmaz; kmin < k‘r(g) and 0 < h'r(f)

— hr and kr are bounded and continuous on their domain of definition.

— There exists V € Hl(Q)d such that V-V =0, V|, =0, V|, = uin and
IVIigr(2ya < My Hum”Hér{Z(ﬂn)d for some constant My > 0.

Concerning the last assumption, [23] Lemma 16] proves that for all wi, €
HééQ(Fin)d, such V' exists and satisfies ||V[| g1 (p)e < My ”uin”Héf(Fm)d for some
constant My, > 0. We use this assumption to deal with the inhomogeneous Dirich-
let boundary condition on I},. One can therefore write u = w + V, where w € X

satisfies:
Find (w,0,p) € X* x X? x L?(2) such that:
a(é;w,v1) + b(v1,p) = (G(&w) + F(0),v1), Vo € X",
(€ 0,v2) + (0, w + V,v2) = (G, v2), Vo € X7,
b(w,q) =0, ¥q € L*(12),

(14)

where:
<G(£a w) + F(9)7 ’U> = —c(w + va + Vvvv) - f(e,’l)) - a({, ‘/7”)7

(G,v) = /F Cv.

w

Note that a fixed point equation equivalent to . To study the well-
posedness of (14)), we consider first the following linear problem:
Find (w,0,p) € X* x X? x L*(£2) such that:
a(§w,v1) +b(vr,p) = (G(&D) + F(0),v1), Vo € XY,
a(&;0,v2) +&(0,% + V,v2) = (G, v2), Yos € X7,
b(w,q) =0, Vg € L*(0).

(15)

for some fixed w € X". We start our analysis by proving the well-posedness of

).
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Proposition 1 Assume that w € X" satisfies

- Ckomin
u < ——
I+ Vil < o

Then problem has a unique solution (w,0,p) € X" x X% x L?(12) that satisfies

Go()(1+¢) go(2)(1 +¢)
H0||X9 < eClkmin ||G||(X8)/ < eClkmin ||¢||L2(F)7

[wllxw < |G(& @) + F(0)ll(xey,
2 -
llpllzz (o) < BHG(&W) + F(0)|l(xuy
where B is a positive constant.

Proof One can easily prove that the application b : (6,v2) — a(&;0,v2) + &0, +
V,v2) is bilinear and satisfies the estimates:

16(0,v2)| < C(2) max{||@ + V|| xu, Cllkr oo IOl xolv2]l xo,
5(0,0) > C(2) (Ckmin — |© + V| xu) 0] %0

Therefore, if one chooses w such that ||& 4+ V|| x« < Clljf_"e for some £ > 0, one

proves that b is continuous and coercive with constant C (Q)C’kzminl%_g. Therefore,
thanks to the Lax-Milgram theorem, one proves that there exists a unique function
0 solving the second equation of ([15|) and respecting the following estimate:

go(£2)(1 +¢)
ECkmin

1+¢

Olyo < — -1
1110 < £C(2)Chmim

HGH(XG)’ < el Lz(r),

where go(£2) is a positive constant that only depends on 2.

We are left with an equation satisfied by (w,p), which is a standard linear
saddle-point problem. Since the bilinear form a(¢;-,-) is continuous and coercive
(with respect to the norm defined on X"), it only remains to prove that the bilinear
form b satisfies an inf-sup condition. Adapting the result of [10, p.6, Eq. (2.13)],
one proves that there exists a constant 8 > 0 such that

inf b(v, Q)
in sup T >
g€ L2(D\{0} yex\ {0} IVl xllallL2(2)

We eventually conclude using [15] 11.1, Proposition 1.3].

We also need some upper bound and Lipschitz condition on G(¢;-) in order to
state a fixed point result. This is done in the following Lemma.

Lemma 1 The nonlinear function G(&;-) + F(-) : X" x X? — (X") satisfies the
following estimates:

G (& w)+F(0)||(xuy <C (HuinHiIééz(rm)d + ||Um||H3(§2(pm)d + B8] xo + H@H%(u) )

(G (& wn) + F(01) — (G(E wa) + F(62))| xuyr <
Cr (lwsllx + lwzllxs + uinl oz )l = wallxo + Bliés = 0allx0 )

where C,C, are positive constants that only depend on 2.
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Proof From the inequality , together with the Holder inequality, one proves:
le(u,v,w)| < Cnrllullxul|v||xu||w|x« where Cyp > 0 only depends on 2. Using
now the bound on V', we get

(G(&w) + F(6), ) (xuy xu] - SCnrllvllxellw +Vcw + Bl6lxo ol xu+
IV l|xe floll x
<lollx (One @MY luinl 2 oo + o)

+BI6lx0 + My [winll /21, 1)

2 2
<Jollxw €(2) (tinl 2z gy g + l0leo+
BIOlxo + luinl o2 1 0a)

Taking the supremum over v € X" with |Jv||x« < 1 yields the first estimates.
Concerning the second estimate, note that:

(G(&w1) + F(01)) = (G(§w2) + F(62),v) (xuy, x
= c(wa + V,wa + V,v) — c(w1 + Vw1 + V,v) + f(02,v) — f(61,v)

= /Q (w1 +V)- V) (w1 +V) = (w2 + V) - V) (w2 + V) - v

- / B(62 —61)ey v
[0
For two vector fields a and b, one has the following bound:
la-Va—1b-Vb| <|a—0b||Va|+[b]|V(a—Db)|.
Therefore there exists C, > 0 such that:
[((G(&w1) + F(61)) — (G(& w2) + F(62)),v) (xuy xu

< Culolxe ((lorllxe + lwzllxe + luiall oz, a) o = w2l xo

+ Bl|61 — 6’2||x9)

Taking once again the supremum over v € X with ||v||x« <1 finishes the proof.

Let us now move back to the non-linear problem (14)). As stated before, we use
the properties we have proved on (|15]) in order to state some fixed point result to
prove the existence of solution to (|14

Theorem 1 Given any & € Uyq and given B, |[uiml| ;12 and ||¢llp2(ry small
Hyo™ (I'in)

enough (see — below), there exists a unique solution (w,0,p) € X x X7 x L2 (2)
to the variational problem .

Proof Denote by S(w) : (X")' x (X?) = X*x X% L?(2), S() : (F,G) — (w,p,0),
the (linear) solution map associated to the linear problem:
Find (w,0,p) € X* x X? x L?(£2) such that:
a(&;w,v1) + b(v, p) = (F,v1), Yo € X,
a(€;0,v9) + &0, + V,v2) = (G,v2),  Vug € X7,
b(w,q) =0, Vg € L*(12),
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for some (F,G) € (X*) x (X?)'. Thanks to Proposition |1} the operator S(w) is

well-defined for |0+ V| xu < Cllj_“e . It is also continuous and we have the estimate

IS@)IE, Glllxuxxo < Cs (I1Flxuy + Gl xoy )

_ go()(1+e) , 2
Cgfmax{ Chr ,1+6 .

Problem then becomes the fixed point equation:
('LU, 97p) = T(w7 97p)7
where T (w, 0, p) = S(w)[G(&;w) + F(6), G]. Denote, for R > 0, the set
Br = {(w,0,p) € X" x X’ x L2(2) : [l xo + 0]l x0 + [pllz2(e) < R}

Thanks to Proposition [I] and Lemma [I} we have the estimate

7000wty < s (166 w) + POy + ] ., )
< Cs (O + [wlike + Bl6lxo ).
where
G =09) <H6H(X9)’ + il o + ”“‘n”Héé"’(nn)d> '
We assume BQCg - 4ClC§ —2BCs + 1 > 0. This reduces to
4C1C% < (BCs —1)?, (16)

which amount to have the source terms small enough. Assuming now that (w, 0, p) €
Bpg with R such that

1= BCs + |/ B2C} - 4C1C% — 2BCs + 1
2Cs ’

R < Rop, Ro = (17)

we obtain that 7 maps Br to Bg for any R < Rp.
We now prove that 7 : Bg — Bpg is a contraction mapping. Let (w1, 601,p1)
and (wz,gz,pg) € Br. We have T(w1,91,p1) — T(wg,@g,pg) = M1 + Msz, where

My = {S(w1) — S(w2)} [G(&w1) + F(61), G,
Mz = 8(w2) [(G(&w1) + F(61)) — (G(&w2) + F(62)),0].

Lemma [l] gives the next bound for Ms
||M2HXU><X9><L2(_Q) < CsCL max{2R+ Huil’l||Hé(<2(Fin)d7B}
X (w1 —wa||xu + 101 — 02 x0) -

The bound for M; can be obtained by noting that the operator
{S(w1) — S(w2)} [F, G] verifies the identity

{S(w1) — S(w2)} [F, G] = S(w1)[0,C],
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where 5 S (Xe)/ is defined as <57 ’U2> = 5(9(11)2, 92,])2), wg—wl,vg), with 9(11}2, 02,1)2)

being the temperature defined thanks to the operator S(w2)[F,G]. We then have
the next upper bound

Millxuxxoxr2(2) < Cs HaH(Xe), < CsC(92)[16(w2, 02, p2)l xo [lwi — w2l xu

< cio() (Hc@,wQ) + F(02) oy + HéH(Xe),)

[wr — wall xu
< C2C(2)(C1 4 R? + BR) |wi — wal| xu -

Gathering the previous estimates, we obtain
17 (w1, 01,p1) = T (w2,02,p2) [ xuy x0x 2(2) < CLip (w1 — wallxw + 101 — b2l x0)
with

CLip = max {CSCLB, CsCr (2R o+ il 12 ) ,C20(0)(Cy + R? + BR)} .

(Iin)

Assuming now the source terms are small enough so that

1
lnligecrye < Gagy AACSCUD)" < BOSC(@) +ac(), - (18
and that

CsCpB <1, R<min{R1, Ra},

1 1
=3 (m B ”“in”H;mm) | (19)

1

Ry = 0@ <\/B2c§c(9)2 —401C20(2)2 +40(02) — C(Q)BCS) .

One finally proves that for any R < min(Ro, R1, Rz2), T : Bg — Bg is a contraction

mapping if one takes B, HuinHHl/Q(F ) and ||¢[| 2y small enough (see (16)-(18)).
00 in

Banach fixed point theorem then proves the theorem.

Remark 1 Let us consider hr = %1 . where the solid is located in 25 C 2. The-
orem (1| ensures the existence and uniqueness of a solution to Problem that
satisfy the bound [lw|| x«+|0]| xo +|pllL2(2) < R, where R does not depend on 7 (see

(1-{)- Since L. = Va(@w ), we get [Virolly. ) = 2 lulzzo,) < R
from which we infer [|wl|2 (g, ) < Ry/7. In addition, from the multiplicative trace
inequality, we have

lwllz2on,) < Oyl iz, Il iy < OVEF sartljul . < CRAMY,

where C' > 0 is a generic constant. Therefore the velocity of the fluid vanishes in
the solid as 7 goes to 0 and it satisfies the no-slip boundary condition on 92;. It
is finally worth noting that we obtain similar convergence rates as those proved
in [7, Corollary 4.1, Lemma 4.4], where incompressible unsteady Navier-Stokes
equations with homogeneous Dirichlet boundary on 92 were considered.
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2.2 Convergence of a finite element approximation

We now move on to the analysis of the discretization of . We consider a
quasi-uniform family of triangulations (see [28] Definition 1.140]) {7;}n>o of 22
whose elements are triangles (d = 2) or tetrahedrons (d = 3). We emphasize that

N= reT, K- The parameter hg is the diameter of the circle or sphere inscribed
in the cell K € T;, and we set h = supgc7, hix. We consider the Taylor-Hood
finite element [53] that uses piecewise polynomial approximations (wy,0y,pn) €
X[ x XP x My, of (w,0,p) € X* x X% x L?(2) with

Xy = {vy € X"|VK € Ty, vj | € P2(K)},
X0 = {vz e X°| VK € Tp,, v)|x EPQ(K)},

My, = {(Ih € C°(Q)| VK € Th, anix elP’l(K)},

and we denote by Zxw : X" — X} the finite element interpolate on Xj;. Regarding
the discretization of £ by some &, we use:

Ky ={& € L(2) : &1 € Po(T), VK € T},

hence we consider piecewise constant polynomials over 7}, as discrete optimization
parameter.
Let us now consider the following discretized variational problem: given &, €
K:h:
Find (wp,, 04, pp) € X' x X§ x Mj, such that:
a(€n;wn, i) + 0(viy, pn) = (G(Enswn) + F(0n), ), Vo € X,

. (20)
a(gh;0h7vf0;)+é(9h7wh+‘/7vfgl) = <Gavf91>7 V’UZ € Xlgv

b(wh, qn) =0, Vqp € Mp,.
Throughout this section, we make the following assumption on 7y:

Assumption 2 At least an edge (d=2) or a face (d=3) of an element of Ty is con-
tained in Ioyt.

This assumption is fulfilled for h small enough [II]. If Assumption [2] holds, [IT]
Lemma 3.2], proves that there exists 8* > 0 such that:

. b
inf sup (v, 4n) > pg*
an€M\{0} v exp llvnllxellanlloe (o)

Therefore, [34, Theorem 4.1], and a similar proof as for Theorem [1| (using a fixed
point approach) prove that Problem admits a unique solution for A small
enough which satisfies:

lwallxw + 10kl xo + lPRllL2(2) < R, (21)

for some R that does not depend on h (see (16)-(T8)).

We now prove convergence of the discretized solutions to the continuous ones.
In the following results, we consider a sequence of controls &, which converges to a
control ¢ in the weak-* topology of BV(£2)™ as h — 0. This means &, — £ strongly
in L' and D¢, = D¢ weakly-* in M, (£2), the space of bounded Radon measure
(see [Bl p. 124, Definition 3.11]).
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Lemma 2 Consider a sequence of controls &, which converges to a control £ in the
weak-* topology of BV(§2)™, and suppose kr and hr to be bounded and continuous.
Then there exists a subsequence kr o &y, (resp. hr o &, ) which converges pointwise
almost everywhere in (2 to kr o & (resp. hr o &).

Proof Since &), — € strongly in L'(£2)™, there exists a subsequence of (&), denoted
(&n, ), which converges pointwise to ¢ almost everywhere in 2. Therefore, since k-
is continuous, kr o &, converges pointwise almost everywhere to k- o £&. One then
proves easily that

kr o &y, — kr o for almost every = € 2.
The same proof holds true for hr.

Given this lemma, we prove the convergence of the finite element approximation
toward the continuous solution of (14)).

Theorem 2 Suppose B, ||um||H1/z(F ) and ||l p2(ry are small enough for the solu-
00 m

tions of and to exist for h > 0 small enough, and that &, = & in BV(£2)™.
Denote by (wp,0p,pn) the solution of parametrized by &, and by (w,0,p) the
solution of parametrized by &. We then have the following convergence:

Aigb (llwp, — wllxw + 16 — 0l xe + llpn — pllL2(s2)) = 0.

Proof As proved in inequality , the sequence (wy,, 0y, pp,) is uniformly bounded
in X% x X% x L2(£2) with respect to h. Therefore, there exist (w,0,p) € X* x X% x
L?(£2) and subsequences such that:

(whkvehkuphk) - (wvevp) Weakly in HI(Q)dJ’_l X LQ(Q)v

(why,,0n,,) = (w,0) strongly in LA (),

Using also Lemma [2] we have
kro&p, — kro&, hroé&y, — hrof for almost every x € £2.

Part 1 Let us prove that (wp,,0p,,ppn,) weakly converges to a solution of
parametrized by €. Let (v*,0%,¢) € €*(2)92. There exists a sequence
(vﬁ,vz,qh) € X} x XZ x Mj, that strongly converges to (v“,ve,q) in X" x X% x
L?(R2). Using the convergence of the subsequences, one proves: b(vp, s Phy) —
b(v*,p), b(wn,,qn,) — blw,q), c(wp, + V,wpy, + V,v%k) = c(w + Vyw + V,0%),
FOnys v, ) — f(0,0), E(On,,wn, +V, vzk) — &(0,w + V,v?). Also, one proves:

|a(Eny s Why, > Vi, ) — al&w,0")] < A ‘/Q Vwy,, : Vo, —Vw: Vo

IS

+||hf||oo‘/ iy -, =10
0

+ \ [ (et = hr(Euro"

— 0,
k—400
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|a(Eny, Onyr v, ) — a(£,8,0%)] < Cllkr o ‘/Q VO, - Vop, — V-V’

0
T \ [ seten) = kr(vo- v
0,

k— 400

’ / ool — / o0 / bl — o)
Iy I, Iy

and a(&p,, Vi vy,) PR a(&,V,v"). The previous inequalities ensure that
’ — 400

< —— 0,

k—+oo

<G(§hk;whk) +F(0hk)’v}uzk> — (G(f,w) + F(6)7UU>

It finally proves that the limit (w, 6, p) satisfies for all (v, 4%, q) € € (2)%+2.
The density of smooth functions in X% x X? x L?(£2) ensures that (w,6,p) €
X" x X% x L?(02) satisfies for all (v%,0?,¢) € X* x X% x L?(£2). Thus,
(why,,On,,, pn, ) weakly converges toward (w,6,p) solution of .

Part 2 Let us now show that wj, and 6, strongly converge in X x x?. First,
note that the application (w,v) — a(&; w,v) defines an inner product on X . Taking

vy, = wp, and ”Zk = 0p, in (20), one gets:

a(Eny s Why why, ) = (G(Eny s why,) + F(0h, ), wh,)
a(€ny; Ony,0n,,) = (G, 0h,) — c(Oh,, wh,, +V,04,).

Using now that &, — ¢ almost everywhere in 2, wj,, — w weakly in X" and
strongly in L*(2)%, 6;, — 6 weakly in X? and strongly in L*(£2), we obtain

(G(€hys why) + F(Oh,), wh,) = (G(&w) + F(0),w) = a(é;w,w)
(G, 0h,) — &Ony, why, + V,0h,) = (G,0) — (0, w + V,0) = a(&;6,0)

where we used that (w,6,p) € X% x X% x L?(12) satisfies (T4). We thus proved that

a(Enys Why why,) = a(&;w, w)
a(Ehy s Oney Ony,) — a(€;6,0)

Therefore, we have proved that wy,, — w and a(&,;wn,,wp,) = a(&w,w).
This eventually proves that wy,, k—) w strongly in X*“. Similarly, we obtain
—+0o0

On,

R LA strongly in X
k—+oco

Part 3 Using the discrete inf-sup condition, we have

1
lp — prill2 ) < 7. Sup (b(Vhy,» P = Phy)) 5 (22)
Vhy, €Bhy,
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where Bj, = {up € X} : |lup|lx« = 1}. Since (wp, ,0n,,pp,) satisfies and
(w, 0, p) satisfies , we can use Holder’s inequality, to get:
6V, P) = 0(vnysPry)| < |al€hys why s vny,) — a(&w,vp,)|
+ | £(Ony vny) — £(0,0n,)]
+ |c(wh,c + V,wp, + V,vp,) —c(w+V,w+V,vhk)|

< ([ () 1)) ona s an -

T lhrloo ]/ (wny — ) - vn,
0

+ | B|IOh,, — Oll2(2) lvn, |22 ()
+ [[wn,, — wll a2 IV (wh,, + V)22 (@) lon, | a2
+ [lw + VL) IV(wh,, — w)ll 22y lvn, 4 (02)-

Therefore, one proves that:

1

0< sup blon.p—pn) s(/ﬁ <hf<shk>—h7<s>>2)§nwhknm

vn,, €Bn,,
+ ||hrlloollwn, —wllzz(2)
+ [B[ll0n,, — 0llL2(02)
+ Caollwp,, — wllxu[|V(wp, +V)llL2(02)
+ Caollw + V| xu[[V(wp, —w)llL2(02),

with a positive constant C4 2. Due to the aforementioned strong convergence of
(wh,,,0n,.) to (w,0) in X* x X? and lemma it proves that

lim sup (b(vp,,p) — b(vn,,pn,)) = 0.
k%+oovthB;,k( ( * ) ( § k))

Eventually, using , it proves that p,, —— p strongly in L*(£2).
k—+o0

To summarise, we have proved that there exists a subsequence
(wh,» On,,, pn,, ) Which converges strongly to a solution (w, 6, p) of when &, = €.

Part 4 Let us eventually prove that the whole sequence actually converges.
Denote by S, = (wp,0h,p) a sequence of solutions and S = (w,8,p). Since S},
is bounded, so is every subsequence S, of Sj. Therefore, we can extract another
subsequence of Sy, which will also converge to S using the same arguments as in
Part 1-3 and by uniqueness of the solution to . Therefore, every subsequence of
(Sp) has a further subsequence that strongly converges to S, and using Urysohn’s
subsequence principle, one proves that the whole sequence (S},);, strongly converges
to S.

Remark 2 Theorem [2] gives the convergence, as h — 0, of the finite element ap-
proximation of . There is however no additional information on the rate of
convergence. Optimal error estimates can actually be obtained using results from
[16] (see also [35]). Nevertheless, these require the solution to Problem to be
more regular (e.g. (w,6,p) € H?(2)? x H?(2) x H(2)).
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3 Optimization problem

Now that we have proved that the system (12]) is well-posed, we now tackle the
optimal control problem involving it, namely:

min J (&, w,0,p)

. (w, 0, p) solution of parametrized by &, (23)

s.t.
5 € Z’lad7

where J is a real-valued cost functional. We will follow the approach used in

section [2| namely we first study the existence of an optimal solution to of and

next its discretization. We then prove the convergence of discrete optimum toward
continuous one. We end up with a proof of a necessary condition of optimality for

3).

3.1 Continuous optimization problem

We start this study with the existence of a solution to .
Theorem 3 Suppose:

(A1) infy, s xuxxoxr2(2)J > =0
(A2) J is lower semi-continuous w.r.t. the (weak-*, weak, weak, weak) topology of
BV(2)™ x X" x X? x L?(02).
Then the optimization problem (23|) has at least one solution in U,q x X™ x X% x
L*(0).
Proof We recall that U,y C BV(£2)™ is a weak-* closed subset of BV(£2)™. Let
(én) C Ugq be a sequence uniformly bounded in U,y and converging to £ €
BV (£2)™. One can therefore prove that &, — ¢ in U,q. Let (wn,60n,pn) be the
solutions of (the continuous) problem parametrized by &, and (w,6,p) the
solution of parametrized by £. Using the same technique as in the proof of
theorem [2| one can get that (wn,0n,qn) — (w,0,q) strongly in X* x X% x L2(02).
In other words, the mapping

¢ € (U, weak-*) = (w,0,p) € (X" x X? x L?(2), strong)

is continuous. The proof is now based on minimizing sequence and can be adapted
for instance from [36, Theorem 2.1].

3.2 Discrete optimization problem

We now turn our attention to the discretization of Problem (23], which reads:

min J (&, wh, O, ph)
- {(wh,eh,ph) solution of parametrized by &, (24)
& €eUp =Uyg NKh.
where K, = {&, € L*°(92) : &, € Po(T), VT € Ty} is defined as in section We

now prove some convergence result of the finite element discretization (24)) toward
a solution of the continuous problem (23)).
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Theorem 4 Let Assumptions (A1)-(A2) from theorem [3 be verified and assume the
cost function J is continuous with respect to the (weak-*, strong, strong, strong) topol-
ogy of BV(2)™ x X% x X% x L2(2). Let (&, wn,0n,pn) € U x X2 x X7 x My, be
a globally optimal solution of (24)). Then (&) C Uy, is a bounded sequence. Further-
more, there exists (£, w*,0%,p%) € Uyq x X X X0 x L2(R2) such that a subsequence
of (&}, wp, 0p,pp) converges (weak-*, strong, strong, strong) to (£*,w™,0%,p*) and

T(Ew",0%,p") < T(&w,0,p), V(& w,0,p) € Ua x X" x X’ x L*(£2).
Hence, any accumulation point of (&, wp, 0y, pp) is a globally optimal solution of .

Proof The proof can be adapted from [24, Theorem 15] (see also [37, Theorem 3]).

3.3 First order necessary conditions

Some first order necessary optimality conditions for can be found in [39]
Theorem 1.48]. Denote by e(w, 8, p,&) = 0 the set of equations given by and
assume for now that 9, g pye(w(§),0(¢),p(£),€) has a bounded inverse for all ¢ €
Uaq. Assuming that J1 : € — J(& w(€),0(€),p(€)) is differentiable, one gets that
an optimum £* satisfies:

<V£J1(£*),£ - §*>(LOC(Q))I7LOQ(Q) 2 07 V& € Uad'

We now only need to prove that 9, g pe(w(),0(£),p(£),€) has a bounded
inverse to ensure the previous inequality is valid. Thus, we study the linearization
of . Computing the Fréchet derivative of the operator involved in at
(w,0,p) € X*x X%x L?(2), we have to prove that, for any source term (f1, f2, f3) €
(X") x (X%) x L?(£2), the linearization of (I4), which reads:

Find (v,¢,p) € X* x X? x L?(2) such that

a(&v,v1) + b(v, p) —i—cl(w +Viv,v1) + f(¢v1) = (f1,v1), Yo, € X (25)
a(&, ¢ v2) + (¢ w+ Vova) 4+ é(0,v,v2) = (f2,v2) Yog € X7
b(v,q) = (f3,9), Vg € L*(92),

has a unique solution (v, ¢, p) which is continuous with respect to the source terms.
Above, we have

cl(w,y,v):/Q((w»V)V«U—i—(V-V)w-v).

Theorem 5 Assume uin and (w, 0, p) are small enough (in norm). Then, there exists a
unique solution to (25)) which is continuous with respect to the source term (f1, f2, f3).

Proof Define the linear operators A, B, F,C, A as
(Av,v1) = a(§v,01) + ¢ (w+ V,v,v1), (Cr,v2) = &6, v, v2),

(F¢vr) = (G v1), (ACv2) = a(& ¢ v2) + &(C,w + V,v2)
<Bp7U1> :b(U17p)
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Then, one can understand as the following equation in (X")" x (X?) x
L2(02):

Find (v,¢,p) € X* x X% x L?(12) such that
Av+Bp+F(=f1
Cv+AC = f2
B'v = fs.
Using the same analysis as in the proof of proposition [1} ¢ is uniquely deter-

mined and continuous with respect to the source terms as soon as v is. Therefore,
¢= .A_l(fg — Cv). We reintroduce this in the first equation, which now reads:

(A—FA 'Cw+Bp=fi— A fo.
As we have proved in lemmall] one gets that:

(Av,v) = a(&v,v) + c(w + Vv, v) + c(v,w + V,v),
> [vlikw = 20N Lllw + Vi vl
> (1=2CNL(R+ [[VIxa) VIl

where R was defined in theorem [} Also, from the proof of proposition [T} one has
(A¢,¢) = C(R2)(Chmin — llu+ VIxu)lIC ke = C(R2)(Chmin — (R+ VI x))IC] %o

Denote C 5 = C(2)(Ckmin — (R+ [V xu))- Since A is invertible, for all f € (x9),
there exists ¢ € X? such that A¢ = f and:

1

1A fli%e <
Ci

P 1, -
(f, A7) xoy x0 < F”A Yol £ll oy
A

which proves || A71|| = SUP|| £[| 0,/ =1 A=Y o < C%x Furthermore, one can easily
show that: || F|| < B, ||C|| < ||0]|xe < R. Eventually, all these results leads to:

(A=FA '8, v) > (1 —9ONL(R+ V] y) - O(Q)(C,Wflfl% - nanu))) ).

We recall the reader that

IVilxo < My a2,
Therefore, if u;, has a small enough norm and if one chooses R small enough (which
means that (u,0,p) is small enough, as in theorem , one has that, for all f €
(X%, there exists a unique v € X}* such that (A — fﬂ_lé) v = f, thanks to Lax-
Milgram theorem. Eventually, noting that (v, p) satisfies a standard saddle-point
problem that verifies the assumptions of [35, Theorem 4.1, p.59], one proves the
existence, uniqueness and continuity with respect to the data of (v, (, p) satisfying

23).
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4 Numerical method

We focus in this section on the developments made to numerically treat problem
. As stated in the introduction, we consider from now on that £ = («,¢) and
hr and kr are defined as in @ and . Therefore, we suppose that « and ¢ are
scalar BV functions such that there exist positive constants amax, pmax such that
0 < a<amax and 0 < ¢ < pmax a.e. on (2.

There exists a huge literature on the numerical methods for solving programs
with PDE-constraints [8/38]. Most methods rely on the gradient of the cost func-
tional with respect to the design variable (in our case, with respect to £) in order
to compute a descent direction ; in turn, one needs to compute the derivative of
the state variables with respect to the design variable. Since we use a differentiate
then discretize approach, this gradient will be computed via the so-called adjoint
system associated to , which will be afterward discretized.

4.1 Gradient computation with the adjoint system

From now on, we suppose that

j(f,u,p,@)Z/ JQ(£7U707P)+/ Jf(f7uzavp)7
(9] r

where Jg : Ugg x X' x X x L2(02) — LY(2), Jp : Ugg x X2 x X x L2(02) — LY (I")
are Fréchet differentiable mappings. Slightly adapting the result of [50], one can
prove that the adjoint system associated to reads:

VAP — hr (A" 4+ 0VA? + AAN + VA cu— (A V)u = —%f,
BA" ey +u-VA + V. (cm(g)we) = —%ﬁ, (26)
u 78J.Q
VA==
a.J aJ
Onlyw : A% t=0, A\ n= a—pf, AN(u-n) + Chr (€)0nN = 8—;,
u u aJ[‘ 0 p
OnI_‘in: A 't:07)\ 'TL:T,A:O,BTLA :07
p o (27)
On Iowt = A(u-n)+ Ckr ()onN’ = 6—;,
N+ 20n 4+ A0, A" + (u-n)A" = %,

where ¢ is a unit tangent vector.
The existence of adjoint solutions to — has been proved in theorem
The gradient of the cost functional then reads:

Veg =92 0oy o ove.va' on
o o ¢ (28)
VeT = % on Iy,

og
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and one has the variational optimality condition:

<VEj, B - §>(Loo((2))/7Loo((Z) > 07 VB € uad~ (29)

4.2 Numerical example

We now illustrate our method with different numerical examples, designed to
test different aspects of our algorithm. The whole code is available at https:
//osur-devspot.univ-reunion.fr/avieira/tossaf_pctd. It has been developed us-
ing Python and FEniCS/DOLFIN [42]. The optimization procedure used here is the
L-BFGS-B algorithm [18]. This algorithm approximates nicely the Hessian of the
cost function, while limiting the amount of memory and computations needed to
handle the iterations. Especially in this context of PDE-constrained optimization
problem, it may seem important to limit the size of the data. This approach has
proved to be useful [1[12122121127./52].

Furthermore, in order to approximate nicely the constant thermal diffusivities
with k-, we need to apply a threshold on « at some point of the algorithm. This
is done when the algorithm fails at reducing the cost (when the steplength of the
line search is too small or the cost function is too flat in the descent direction, see
[18] for more details on that subject).

We test our algorithm on an ascending straight pipe heated on both sides, as
sketched in figure [2| For this example, we aim at maximizing (or minimizing the

H=6 Iv,¢=3 Iy, ¢

Iin

L=2

Fig. 2: Sketch of 2

opposite of) the temperature at the outlet. This reads:

min—/ 0
I

out

; (u,0,p) solution of (12)),
s.t.
(057 90) € Uad,
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Several numerical simulations were made in order to test how the algorithm
behaves when some parameters were changed, and how the cost can be influenced.
The different parameters we changed were Re, Ri, 7 and the size of the mesh,
parameterized in FEniCS by the number of cells in one direction, which we denote
n. One should understand that the mesh becomes thinner when n becomes larger.
The default values for these parameters were

Re =100, Ri = 1.8, 7 =30, amax = 10% n = 40,

and we changed each of these parameters one by one to see the influence of it.
Concerning other parameters used to define our model, the inlet velocity was
defined as

cin(z,0) = 1.82(2 — z),

kr is interpolating the values {5,6,8,11,13,16}.
The evolution of the cost w.r.t. the number of iterations for the different cases
are shown in figs. One can note that:

— Overall, the cost is always reduced, which shows that our algorithm works.

— Notice that the penalization model works for defining solid regions, since u = 0
in the zones where hr(«) is large when comparing figure [5{ and figure @

— Asunderlined in figure[3c, 7 may have a significant importance in the algorithm
success and must be finely tuned.

— In figure [ we see a convergence of the minimal cost toward a value when the
mesh becomes thinner, as suggested by figure[d Note however that this theorem
proves convergence of the discretized global minimum to the continuous one,
and not the convergence of the minimizers. This can be seen in figure [5] which
shows how the optimal kr changes when the mesh becomes thinner. Notice
that the algorithm seems to converge towards a limit form of the solid, but the
distribution of the thermal diffusivities still changes. Nonetheless, this example
also shows that our approach let us optimize the distribution of the diffusivities
in the solid.

5 Conclusion

We proved the well-posedness of the penalized incompressible Navier-Stokes equa-
tions under Boussinesq assumption along with the convergence of the Taylor-Hood
finite element discretization of the model. We also proved some properties of our
TO problem, namely the existence of a solution and the convergence of the dis-
cretization of this problem. All these results were applied to a TO problem with
materials with piecewise constant thermal diffusivity and let us design a numerical
method giving interesting results, changing the design of the channel along with the
thermal diffusivity. However, all these results present some limits: the source terms
have to be small enough, and the penalization still contains some hard-coded pa-
rameters that need to be hand-tuned. On a final note, an other interesting study
could focus on keeping the optimization problem without the penalization but
rather with mixed state-control constraints that could be non-smooth, but more
robust to the a priori chosen parameters.
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Fig. 3: Evolution of the cost w.r.t. the iterations for several values of different
parameters.

Evolution of optimized cost with thinner meshes
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Fig. 4: Evolution of the final optimized cost w.r.t. the size of the mesh (the bigger
n, the thinner the mesh).
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