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RESEARCH RESULTS

During the period of sponsorship by AFOSR Grant Number AFOSR F49620-93-1-0061 we
have undertaken and completed a variety of research projects. Here, we briefly describe
our research efforts. Below, we will give details concerning four of these projects.

We have undertaken a systematic analytical and computational study of least-squares
finite element methods for incompressible viacous flows. Details of this research are given
below and in papers (1i-(51 listed in the bibliobraphy. We have developed and analyzed the
first optimally accurate least-squares finite element method for the Navier-Stokes equations
with velocity boundary conditions. Our analyses include the nonlinear case ((2] and [51)
as well as the linear Stokes case ((1], (31, and (41). In this respect, we have performed
perhaps the first rigorous analysis of a least squares finite element method for a nonlinear
problem. We have also performed extensive computations which serve to demonstrate
the implementation of the techniques, as well as to provide illustrations of the theoretical
results.

A second major undertaking is the optimal control oaincompressible viscous flows. De-
tails are given in papers (61, (8], (101, (14], (15], and (17] listed in the bibliography. We have
considered both boundary and shape controls. We have developed and implemented algo-
rithms and analyzed a multidisciplinary optimization problem involving coupled solid/fluid
heat transfer (17]. We have an on-going project in the development and implementation of
algorithms for the shape control of flows (61. We have extended our results for the Navier-
Stokes case to a model for incompressible viscous flows due to Ladyzhenskaya which fea-
tures a nonlinear constitutive law [8]. One highlight of our research is that we have given
the first rigorous analyses for a shape control problem for the nonlinear Navier-Stokes
problem; we provide some details below and in (14] and (15].

As an extension of our work on optimal control of incompressible flows, we have been
able to develop and abstract theory for the finite dimensional approximation of a class of
nonlinear optimal control problem.s. Details are given below and in the paper (13] listed
in the bibliography. This theory gives a list of hypotheses from which one may prove that
optimal solutions exists, that Lagrange multipliers may be used to enforce the constraints,
and also error estimates for approximations to optimal solutions. We then have shown
how problems from disparate areas, i.e., fluids, nonlinear elasticity, and superconductivity,
may be analyzed using our abstract theory.

Another area of research has been in the feedback control of unsteady, viscous, incom- -,r

pressible flows. Details are given below and in papers [16] and [18] listed in the bibliography.
0Our main result is to show how a simple feedback law can be effectively used to reduce

the size of the oscillations in the lift coefficient in flow about a cylinder This problem is ,
of interest in its own right, e.g., in flows about rotor shafts in helicopters, and is also a
prototype for other, more complex problems.

We have also engaged in a study of models and algorithmns for macroscopic supercon- d~ u
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ductivity. Details are given in papers (7] and [I1] listed in the bibliography. One major
accomplishment in this regard is the development, analyses, and computation of a model
for superconducting thin films having variable thickness(7]. We have also computed using
this model. Two important features of the model is that it is much simpler, and thus
cheaper to compute with, that a full-fledged 3D Ginzburg-Landau model and yet it can
account for vortex pinning phenomena due to narow regions in the film.

Least-squares finite element methods for incompressible, viscous flows

Least-squares finite element methods for the numerical approximation of solutions of
partial differential equations have recently being gaining much attention in the engineering
and mathematical communities. In particular, for incompressible viscous flow simulations,
such methods applied to first-order formulations are gaining ever increasing interest and
acceptance. Some of the reasons that these methods are attractive in the Navier-Stokes
setting are:

"* the choice of approximating spaces is not subject to the LBB condition that arises in
Galerkin mixed finite element approximations;

"* a single approximating space can be used for all variables;

"* solution methods can be devised that require no matrix assemblies, even at the element
level;

"• used in conjunction with an appropriate linearization method, e.g., a Newton, re-
sults in symmetric, positive definite linear sysWems, at least in the neighborhood of a
solution;

" used in conjunction with properly implemented continuation (with respec: to the
Reynolds number) techniques, a solution method can be devised that will only en-
counter symmetric, positive definite linear systems;

"* standard and robust iterative methods for symmetric, positive definite linear systems
can be used;

"* no artificial boundary conditions for the vorticity need be introduced at boundaries
at which the velocity is specified; and

"* accurate vorticity approximations are obtained.

The goals of our research have been to develop, implement, and analyze least-squares
finite element methods for the Stokes and Navier-Stokes equations. In particular, we
have developed practical methods that can rigorously be shown to be optimally accurate.
As a result, least-squares finite element methods are now demonstrably superior to other
methods for incompressible flow simulations in that they require less storage, can be solved
for more efficiently, and for the same cost of simulation, yield more accurate results. Here,
we will describe some of our results in conjunction with the Stokes and Navier-Stokes
equations. Details may be found in (11-[51.
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The best least-squares finite element method for incompressible flow calculations is
based on the velocity-vorticity-total pressure formulation. For the generalized linear 2D
Stokes equations (we will discuss the 3D and nonlinear cases below), we have the system
of first-order differential equations

curl w + gradp =- f

curlu-w =ff2  in
divu =13

for the vorticity w, the velocity u, and the total pressure p. (The pressure itself is easily
determined from the total pressure and the velocity.) In the fluids setting, the forcing
functions f2 and f3 vanish. We consider (and contrast) two types of boundary conditions:

u=tU on r (BC1)

or
u. n = U,, and p=P on r. (BC2)

We assume that the data satisfy all necessary compatibility conditions, e.g., for the bound-
ary condition (BCI),

fn d. = jrU ndr.

For simplicity, we will consider homogeneous boundary conditions, i.e., U = 0 or U,, = 0
and P =0.

In order to facilitate our discussion, we introduce some Sobolev space notation. First,
for a positive integer m, we have the space

H'(11) =f set of functions such that all partial derivatives

of order < m are square integrable }

and the associated norm for a function g belonging to H'(11):

jIlg ll = E ,. a = ',ar ) .2

m1+m2<m

For example

ILgJI2 = J gdn~

n [(Lg), 2 )
gI1g2 = [( +)- +(L +g2] dfn Ilagl/8ll2 + 118g/OyIga + JIglo2, and

IlgIll = 1182g/8z 2 1o + II j82g/8zOytji2 + l18 2g/Oy 2Il2 + jIg ll.
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Our analyses of the Stokes problem uses the Agmon-Douglis-Nirenberg (ADN) theory
for elliptic systems of partial differential equations. Of particular interest to use are the
following observations about the ADN theory.

"* The ADN theory yields a priori estimates for solutions of elliptic boundary value
problems.

"* The norms appearing in the estimates are chosen so that the differential operator
and boundary condition operator satisfy a certain precise condition known as the
complementing condition.

" If the differential operator is elliptic, and the complementing condition is satisfied,
we call the system of partial differential equations and boundary conditions an ADN
s•rstem.

"* For the same system of differential equations, different boundary conditions may re-
sult in the usage of different norms within the ADN theory, i.e., a system of partial
differential equations and boundary conditions may be an ADN system with respect
to different norms than the same partial differential equations with different boundary
conditions.

"* The correct ADN norms are related to the principal part of the differential operator,
e.g., the principal part of the operator determines the well-posedeness of the problem.

For the pressure-normal velocity boundary condition (BC2), the principal part of the
Stokes operator is given by

curl w + gradp, curlu, and divu.

Only first derivatives appear in the principal part. As a result, one has that all variables
have the same differentiability properties. The principal part operator along with the
boundary conditions uncouple into two well-posed problems:

curl w + grad p = f, in fl
p=P ona

and
curlu=f2 and divu=f 3  inQ

u.n=U, onu.

The ADN a priori estimate relevant to least-squares methods for the pressure-normal
velocity boundary condition is given by

IIwilI + Ipll1 + hJuIlh < C(114f1 o + UIf2Ilo + Uf311o)

Note that all norms on the solution are the same, and that also all the data is measured
in just one norm.
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If, for the velocity boundary condition (BC1), one chooses the same principal part
as that chosen above for-(BC2), we see that the principal part operator along with the
boundary condition uncouple into the two problems

curl w + gradp = f, in fS

and
curlu=f 2 and divu=fh in 0

u=u onF.

These problems are not well-posed, i.e., the first is underdetermined (not enough boundary
conditions), the second is overdetermined (too many boundary conditions). The ADN the-
ory tells us that the principal part of the Stokes operator with velocity boundary conditions
is given by

curl w + gradp, -w + curl u, and div u

so that the principal part is the whole Stokes operator. The second operator in the principal
part implies that u and w cannot have the same differentiability properties. The ADN a
priori estimate relevant to least-squares methods for the velocity boundary condition is
given by

Ili + 1I1P11 + IIuI12 5 C (1f141o + Uf2Il1 + 11U3111) •
Note that different components of the solution are -measured in different norms and that
the different components of the data are also measured in different norms.

Note the consistency achieved by the ADN theory. If u has two square integrable
dervatives, then w and p have one square integrable derivative. Then the combination
curlw-' gradp, i.e., fl, should be merely square integrable, and the combinations curl u-w
and div u, i.e., f2 and f3, respectively, should have one square integrable derivative. These
are exactly the norms appearing in the a priori estimate.

If one uses the same norm for all unknoums (and also the same norm for all the data),
then, in the velocity boundary condition case, the Stokes system is not an ADN system,
i.e., the system is not well-posed with respect to those norms.

A least-squares functional can be set up by summing up the squares of the residuals
of the equations:

-J(u,p,c) = Ilcurlw + gradp- f 11f2 + 1Icurl u - w - f212 + jldiv u -f3112.

Naturally, one asks the question: what norms should be used to measure the size of the
residuals? An answer:

o if one uses the norms indicated by the ADN theory,
o and if one also uses a conforming finite element method,
o then, from a practical point of view', optimally accurate solutions are obtained for all

variables
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o and, from a mathematical point of viev, the analysis of errors, e.g., the derivation of
rigorous error estimates, is completely straightforward.

For the normal velocity-pressure boundary condition case (BC2), the ADN theory

suggests the use of the least-squares functional

J(u,p,w ) = icurl w + gradp - f~iio + IJcurlu-w - f2112 + jldivu - f3li2

=f Icurlw, + gradp- &f I dl+ j (curl u- w- f 2 ) dIq + f (div u-f 3)2 •.

Note that this functional involves at most products of first derivatives. The least-squares
principle is then given by:

seek (u,p, w) such that j is minimized over an appropriate class of f nctiona V.

The function class V consists of H1 (fn) velocity, pressure, and vorticity fields, constrained
by boundary conditions, etc. The Euler-Lagrange equation for the least squares principle
are given by-

seek (u,p,w) E V such that B((u,p, w), (v,q,•)) - '(v,q, ) for all (v,q,•) E V,

where

S ((u,p, w), (v, q, = j(curl w + gradp) (curl + gradq) df&

+ j(curl u - w) (curl v - ý) d~l + j(div u) (div v) d~l

and

'(v,q,•) fJ f,. (curl + gradq)dil +j fn(curlv-ý)dM + j f 3divvdP..

Conforming finite element approximations are defined in the usual manner. One
chooses a conforming finite element approximating space Vh, i.e., the finite element func-
tions for all variables have one square integrable derivative. Then, one poses the problem:

seek (uh, ph, w') E Vh such that

B((Uh, Ph," h), (Vh, qh, ýh)) = .F(VA, q, ý') for all (vh, qh, C) E Vh.

This problems is equivalent to a linear algebraic system having a symmetric, positive
definite coefficient matrix. Standard finite element methodology, i.e., based on the Lax-
MIilgram theorem, can be used to derive optimal error estimates. For example, if piecewise
linear polynomials are used for all variables (and the exact solution is sufficiently smooth),
one finds that Ilu - uhll + lip- phllj + IIU' - C'hlll = 0(h)

Iu - uhllo + lip - phj110 + IIW - WIlo = 0(h•);
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if piecewise quadratic polynomials are used, one finds that

Ilu - u hll + iip-p1ll1 + IIW _WhIll = 0(h"2 )
Ilu - uh4lo + Ilp - pAilo + 1•w - wAllo = 0(h3).

Note that all variables are approximated by the same finite element functions, all variables
are optimally approximated, and conforming finite element approximations for all variables
are required to be merely continuous across element edges.

For the velocity boundary condition case (BC1), the ADN theory suggests the use of
the least-squares functional

IC(u,p, w) = fIcurlw + gradp - f1I12 + Jfcurl u - w _ f2112 + ffdiv u - f3II

f jcurlw W +grad p- f,!2 dfln +jIgrad (curl u- W- f2)1 2

(jcurl u -w d! 2)2 d +jIrd(iuf 3 )12 + (div U....2) d

Note that this functional involves products of second derivatives of the velocity. The least-
squares principle is then given by:

seek (u,p, w) such that A, is minimized over an appropriate class of functions W.

The function class W now consists of Hl(fl) pressure and vorticity fields and H 2 (f)
velocity fields, constrained by boundary conditions. The Euler-Lagrange equation for this
least squares principle again has the form

seek (u,p, w) E W such that 5((u,p,,c), (v,q,•)) = F(v,q, ) for all (v,q,) W,

where now 5 involves products of second derivatives of u and v.

Conforming finite element approximations are again defined in the usual manner. One
chooses a conforming finite element approximating space WA, i.e., one chooses the finite
element functions for approximating the pressure and vorticity so that their derivatives
are square integrable and finite element functions for approximating the velocity so that
their second derivatives are square integrable. Then, one poses the approximate problem:

seek (uA ,phtw') E W'h such that

6((uh,ph,wh), (VA,,qA,'C)) = -(vhq, h) for all (vh,qh,) E w

This problems is again equivalent to a linear algebraic system having a symmetric, positive
definite coefficient matrix. Standard finite element methodology, i.e., based on the Lax-
Milgram theorem, can be used to derive optimal error estimates whenever conforming
finite element spaces are used. However, the method is not practical. The requirement that
finite element velocity approximations possess two square integrable derivatives forces one
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to use finite element functions that are continuously differentiable across element edges.
(Incidentally, if one is wijling to use continuously differentiable velocity approximations,
one might as well do least-squares on the primitive variable formulation!)

Thus we are faced with the following dilemma. If, for velocity boundary conditions,
we use a least-squares functional based on the ADN norms we are led to a computational
method requiring continuously differentiable velocity approximations, i.e., we get an im-
practical method. If instead we use the more practical functional ,7 that works easily
and optimally for the normal velocity/pressure boundary conditions, we get non-optimal
approximations. Naturally, one may ask the following question:

is there a way to use the simpler and more practical norms of the functional J' and
still get optimally accurate approzimations?

An affrmative answer is found by introducing mesh-dependent weights in the least-squares
functional. The residual norms we would like to use are given by

11curlw + gradp - f 11o, jjcurl u - w -1 f2I0, and Ildiv u - f311o.

The residual norms the ADN theory would like us to use

1 curlw +gradp - fllao, Ilcurlu - w - f 211i, and Ildivu - f 3hi.

A standard inverse inequality for finite element functions is given by

[qh _l Ch-lIJqhj10 ,

where h is an appropriate measure of the grid size. This suggests that, for finite element
functions, one can "simulate" the norm Ilqhj[[ by h-IJ[qA[j0 . Thus, the weighted least
squares functional is given by

Jh(u,p, w) = Ilcurlw + gradp - fijj0 + h-2Jcurl u -. w - f2ll' + h- 2l div u -I3Il•

=j curlw + gradp - fij2 dO

1 f (Curl U-_ W- f,)2 d,. + f-• (div u- f:,)2 dn..

This functional uses the norms that lead to a simple, easy to implement algorithm for which
one can use merely continuous finite element functions for all variables and for which one
still obtains a symmetric, positive definite discrete linear system. This functional also leads
t0 optimally accurate approximations. Note that optimal accuracy is achieved with respect
to norms related to the ADN theory for velocity boundary conditions.

- The finite element analyses indicate that one may use polynomials of one degree lower
for the pressure and vorticity than one uses for the velocity. If we use continuous piecewise
quadratic polynomials for the velocity approximations and piecewise linear polynomials
for the pressure and vorticity approximations, we get the estimate

Ilu - u hll + lip- PklIo + jW _- jhllc = O(h.2 ).
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This estimate is optimal with respect to the finite element functions used. The theory also
says that one may use the same degree polynomials for all variables. For example, if one
uses continuous piecewise quadratic polynomials for all variables, one again obtains the
above error estimate. In this case, the above estimate is not optimal for the pressure and
vorticity.

In three dimensioni., the velocity-vorticity-pressure formulation of the Stokes equations

with velocity boundary conditions is given by

curl w + grad p = f,

curl u-a = f2  i infl

divu=f 3

and
u=U onr,

where now the vorticity w is a vector valued function. We immediately have a problem: we
have seven equations in seven unknowns so that the system cannot be elliptic. We avoid
this problem by adding an extra variable 6 and a seemingly redundant equation to get the
elliptic system of 8 equations in 8 unknowns:

curl w +gradp = f,

div w = -div f2 in 1"
curl u + grad 0 -d= f2

divu -= f

One can easily show that € = 0. Analyses yield the same results as in the 2D case. Algo-
rithmically, one can completely ignore 0, but one cannot ignore the redundant equation.
Thus, we can discretize the problem

curlw + gradp = f,
divw = -divf 2  in 11

curlu- w = f1
divu = f3

u=U onr

using the weighted least squares functional

Th (u,p, w) = lcurlw + gradp - f0lI• + fjdiv + divf 2lIo
+ h-=f1curl - w- ful212 + h-fldiv2 -/fljo

=jIcur1w + gradp- f12 dn + jn (div w + div f2 ) dP2

I(curlu- w- f 2 )2 dif + .f(divu-_f 3 ) 2 d
h2 Jf' TL2 ]
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The above discussion can be extended to the nordinear Navier-Stokes equations

ucurlw + gradp + w x u = f

curl u -w = 0 in fl

divu =0

and

u=U onr.

The weighted least squares functional in this case is given by

A(u,p, W) = 11jJLcurlw + gradp +w X u - f1 112 + V-2jdiv W11

+ h-21curl u - W112 + h-2ijdiv u112

1 fvcurlw+gradp+wx u-f 1 d2 d•+d ,
=I-

+ j(curl u _ )2 dn + (j U diU) 2 d(2.

All theoretical results for the Stokes equations can also be derived in the context of the
nonlinear Navier-Stokes equations. Algorithmically, one must choose a method for lineariz-
ing the equation. if one uses Newton's method, then in the neighborhood of a solution,
the Hessian matrix is not only symmetric, but is also positive definite.

The analysis of the nonlinear case required and extension of the Brezzi-Rappaz-Raviart
theory for the approximation of nonlinear problems. That theory addresses problems of
the following type. We let X and Y denote Banach spaces, A a compact interval of the
real line, T Y -- X a linear operator, and G : X x A -- Y a nonlinear operator. Then,
for A ,= A, we seek 0 E X such that

0 + TG(O&,A) =0.

Approximations are defined as follows. Let Xh C X and let Th : Y _ Xh be a linear
operator. Then, for A E A, we seek oh E Xh such that

*÷+T h G(Oh, A) = 0.

Under certain conditions on the G, it turns out that estimates for the error -17Ph •lx
can be determined from estimates for lIT - T'l1. This theory has been widely applied;
for example, it can be used to determine error estimates for Galerkin mixed finite element
-approximations of the p-imitive variable formulation of the Navier-Stokes equations. It
can also be applied directly to conforming least squares finite element approximations of
the velocity-vorticity-pressure formulation of the Navier-Stokes equations based on the use
of the norms suggested by the ADN theory. In these cases, the operator T is merely the
solution operator of the corresponding Stokes problem and an estimate for lIT - T hl can
be obtained from the analyses of the analogous least-squares finite element approximation
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of the Stokes equations. One finds that the errors in approximations of solutions of the
nonlinear Navier-Stokes equations behave in the same manner (with respect to the grid
size) as do the errors in the analogous approximations of solutions of the linear Stokes
equations.

Least-squares finite element methods for the Navier-Stokes equations based on the
use of weighted functionals do not fit into the Brezzi-Rappaz-Raviart framework. The
problem fits into the form 0 + TG(*, A) = 0 using the space X suggested by the ADN
theory. However, although the dicsrete problem is of the form Oh + ThG(kh, A) = 0,
the discrete space Xh 0 X, i.e., we are within the realm of nonconforming finite element
methods. We have extended the Brezzi-Rappaz-Raviart theory to the nonconforming case
and have shown, for least-squares finite element methods for the Navier-Stokes equations
based on wieghted functionals that optimal error estimates are obtained.

We give the results of some computational experiments merely to show the necessity
of introducing the weights into the functional. For these figures, we use piecewise linear
pressures and vorticities and piecewise quadratic velocities. (Similar results can be ob-
tained for piecewise quadratic velocities and pressures.) In the figures below, there are two
graphs in each frame. The one with the steeper slope corresponds to the use of the weighted
fuctional, while the other one corresponds to the use of the unweighted functional. Thus,
we see that the use of the unweighted functional results in a loss of accuracy. Morever, one
can verify that the slope of the graphs correponding to the use of the weighted functional
indicate that those approximations converge at an optimal rate.

"3. la.st= 0 "• .' .• Q

* '~354 II 0.305f

~ z:~r0. 30

a .05~

--10. 15. 20. 30. 20. ". 3. 30.

Analysis of a shape control problem for the Navier-Stokes equations

Shape controls are of great interest in the control of fluid flows. For example, the
problem of the optimal design of wings is a shape optimal control problem. There have
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been substantial analyses of Linear shape control problems for partial differential equations.
However, for the nonlinear Navier-Stokes equations of incompressible flow, no rigorous
analyses have been previously carried out. We have given the first such analyses in the
context of a two-dimesional flow in a chaannel-lilke domain. Our rigorous analyes include
showing, in the context of a drag minimization problem, that optimal solutions exist,
showing that the Lagrange multplier may be used to enforce constraints, deriving an
otpimality system from which optimal states and co-states may be deduced, deriving the
shape gradient, and finally, deriving error estimates for finite element approximations of
optimal states. Details will be provided in (141 and (151.

Our prototype problem is that of two-dimensional incompressible flow of a viscous
fluid passing through a channel having a bump on the lower wall; see the figure below.
(Our results can be extended to a variety of other problems.) We describe the bump
through the finction y = a(z); note that the extent of the bump [zx, zxI is flxed and that
a(ze) = a(:,.) = 0 are imposed as constraints on a(z). We also require that a(z) :< L.
Thus, the bump is described by

S(z, y) E (x, ~ x (0, LI

We let F denote the boundary of the flow domain !ia; of course, Fa C F. The admissible

.family of curves F, is defined by

Uo, = ( C = C."(-, =,) : 0 <a(z) < L, •a'(x) 1 <5 'x = , (xi,-, a(zz) = a(x,) = 0}

where the constant ý3 > 0 is chosen so that ULa # - and C6,(:e, x,) denotes the Lipschitz
continuous func:ions deflned on (xj, :=,.

V=L
Q~a

y=O x=xi• x=xr

The state equatiorniare defined on f~ for each ae U". They are given by the

Navier-Stokes system:

-vAu + u.Vu-+Vp=f in fl.,

V-u=0 inf01,

and
U fg on r/r.

o0 on Fr,
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where f and g ar given fucntions. (Other boundary conditions on F/r.a can also be treated.)

The objective functional we treat is the dissipation functional

3(a) = (701 a, u) - V fd Vu : Vudx

where u(a) is a solution of the state equations in the domain fl.. (We could also consider
other functionals such as those involving the matching of the flow to some given flow.)

The eztrernal problem we consider is then given by:

min J(a) subject to (u.,pa) satisfying the Navier-Stokes system over fl.
aEu.,

Our first main result is to show that this extremal problem has a solution. We then show
that the use of the Lagrange multiplier rule to enforce the contraints, i.e., the Navier-
Stokes system, is rigorously justified. Subsequently, we derive the necessary conditions
that optimal controls and states must satisfy. These are found by requiring that variations
in an appropriate Lagrangian vanish. Variations with respect to the Lagrange multipliers
yields, of course, the state constraint equations, i.e., the Navier-Stokes system. Variations
in the state (u, p) yield the co-state equations

-Aq-- u. Vq +q. (Vq)T +Vr = -2vAu in Ia,

V.q=O in!P.,

and
q-=-O onr.

Note that, as usual, these are the adjoint of the linearized Navier-Stokes system where
the linearization is about the state u. Variations in the control function a can be used to
determine the shape gradient of the functional 3, i.e., roughly speaking, the derivative of
J with respect to a. This is given by

grdj = YVu: Vu- vu: Vq + pV.q- (n. Vu). -(2z(n Vu) - v(n vq) +rn)

Thus, we see that, for a given function a, the shape gradient grad3 depends on the state
(u, p) and the adjoint state (q, r) determined from the state and co-state systems posed
over the domain II., i.e., for a given a, grad 3(a) = grad3(ua,p,, qr.). (The above
presentation is formal; the rigorous derivations we have done are with respect to weak
formulations and solutions posed over appropriate function spaces.)

A typical optimization algorithm would use the shape greadient gradj', as well as J
itself, to update a guess for the shape function a. As we have seen, we may compute the
shape gradient by for any iterate a by solving the state equations, i.e, the Navier-Stokes
system, and the co-state equations with respect to the domain fl,. Then, these solutions
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are used to evaluate the functional and the shape gradient of the functional J using the
above formulas. Thus, the above equations completely determine the information needed
by any optimization algorithm requiring gradient information. Our main contributions in
this respect are to derive the sjhape gradient formula and to rigorously justify all the steps
performed in that derivation.

Of course, in general one can only solve the state and co-state systems in an approxi-
mate manner. To this end we have defined finite element methods for the approximation
of the state and co-state equations (for a given value of a), and derived optimal error
estimates for the finite element approximations. We have also defined approximations for
the stress and adjoint stress vectors (these appear in the definition of the shape gradient)
and derived optimal error estimates for these quantities in appropriate norms. Thus, we
also have error estimates for approximations of the shape gradient.

Finite dimensional approximation of a class of nonlinear optimal control prob-
lems

The need to solve optimization and control problems arises in many settings. Although
in some cases these problems may be easily solved, either analytically or computationally, in
many other cases substantial difficulties are encountered. For example, candidate optimal
states and controls may belong to infinite dimensional function spaces and one may have
to minimize a nonlinear functional of the state and control variables subject to nonlinear
constraints that take the form of a system of partial differential equations whose solutions
are in general not unique. Our goal, which we have reached (see (13J for details), was
to construct, analyze, and apply a framework for the approximate solution of many such
problems. The setting for our framework is a class of nonlinear control or optimization
problems which is general enough to be of use in numerous applications. The major steps
in the development and analysis of our framework are as follows:

"* define an abstract class of nonlinear control or optimization problems;

"* show that, under certain assumptions, optimal solutions exist;

"* show that, under certain additional assumptions, Lagrange multipliers exist
that may be used to enforce the constraints;

"* use the Lagrange multiplier technique to derive an optimality system from
which optimal states and controls may be deduced;

"* define algorithms for the finite dimensional approximation of optimal states
and controls; and

"* derive estimates for the error in the approximations to the optimal states
and controls.

Two of the key ingredients used to carry out the above plan are the Tikhomorov version of
the Lagrange multiplier theory and the Brezzi-Rappaz-Raviart theory for the approxima-

15



tion of a class of nonlinear problems. In both of these theories, certain properties of com-
pact operators on Banacfr spaces play a central role. We point out that the nonuniqueness
of solutions of the nonlinear constraint equations deems it appropriate to employ Lagrange
multiplier principles.

After having developed and analyzed the abstract framework, we applied it to some
specific, concrete problems. In each case, we used the abstract framework to analyze the
concrete problems by merely showing that the latter fit into the former. The particular
applications we considered are:

"* control problems in structural mechanics having geometric nonlinearities that
are governed by the von Kgrmin equations;

"* control problems in superconductivity that are governed by the Gir
Landau equations; and

"* control problems for incompressible, viscous flows that are governed by the
Navier-Stokes equations.

In considering these applications, we will purposely chose different types of controls in
order to illustrate how these could be accounted for within the abstract framework. In all
three cases, approximation were effected through the use of finite element methods.

We now give a precise definition of the abstract class of nonlinear control or optimiza-
tion problems that we have studied and for which the above results have been obtained.
We introduce the spaces and control set as Mollows. Let G, X, and Y be reflexive Banach
spaces whose norms are denoted by 1i1 lb1, 1I -lx, and 11 Ilfy, respectively. Dual spaces
will be denoted by (.). The duality pairing between X and X" is denoted by (., -)x; one
similarly defines (., .). and (., -)a. The subscripts are often omitted whenever there is no
chance for confusion. Let e, the control set, be a closed convex subset of G. Let Z be a
subspace of Y with a compact imbedding. Note that the compactness of the imbedding
Z C Y plays an important role. We assume that the function•l to be minimized takes the
form

(VZ) = A.F(V) + v , Z)E x e,

where F is a functional on X, 6 a functional on e, and A is a given parameter which is
assumed to belong to a compact interval A C R +. The constraint equation M(v, z) = 0
relating the state variable v and the control variable z is defined as follows. Let N be a
differentiable mapping from X to Y, K a continuous linear operator from e to Y, and T
a continuous linear operator from Y to X. For any A E A, we define the mapping M from
X x e to X by

M(v,z)=v+-ATN(v)+ATK(z) V(v,z)eXxE .

With these definitions we now consider the constrained minimization problem:

min J(v,z) subject to M(v,z) O.
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Here, we are seeking a global minimizer with respect to the set {(v, z) E X xe : M(v, z) =

0}. Although, under suitable hypotheses, we have shown that this problem has a solution,
in practice, one can only characterize local minima, i.e., points (u, g) E X x e such that
for some e > 0

3(u,g) . ,J(v, z) V(,z) E Xxe such that M(,,z) =0 and llu-ullx -<e-

Thus, when algorithms for locating constrained minima of J' are considered, one must be
content to find local minima.

After having showed that optimal solutions exist and that one is rigorously justified
in using the Lagrange multiplier rule, we introduce some simplifications in order to render
the abstract problem more amenable to approximation. The first is to only consider the
control set E = G. The second is to only consider Fr•.het differentiable functionals .(.)
such that the Fr•chet derivative V'(g) = E-g, where E is an invertible linear operator
from G" to C.

In order to prove our results, we will have to introduce certain hypotheses. The first
set of hypotheses are invoked to prove the ex-istence of optimal solutions. It is given by:

(Hi) infjex .F(v) > -00;

(H2) there exist constants a, 3 > 0 such that &(z) > alJzfIO V z E E;
(H3) there exists a (v, z) E X x e satisfying M(v, z) = 0;

(H4) if u(') - u in X and g() - g in G where (u(') ,g 90))1 C X x e, then
N(u(n)) N(u) in Y and K(g(n)) - K(g) in Y;

(Hs5) J(., .) is weakly lower semicontinuous on X x e; and

(H6) if ((uQ'),g(n))} C X x e is such that ({'(uC))} is a bounded set in R and
M(UCn), g~n)) = 0, then {u(')} is a bounded set in X.

The second set of assumptions are used to justify the use of the Lagrange multiplier rule and
to derive an optimality system from which optimal states and controls may be determined.
The second set is given by:

(H7) for each z E e, v i.- J(v, z) and v i-. M(v, z) are Frichet differentiable;

(H8) z & 6(z) is convex, i.e.,

and

(H9) for v C X, N'(v) maps X into Z.

In (H9), N' denotes the Frlchet derivative of N. A simplified optimality system may be
obtained if one invokes the additional assumption:

(H10) e = G, and the mapping z 1--+ 6(z) is Frichet differentiable on G.
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Hypotheses (H7)-(HIO) allow us to obtain a simplified optimality system for almost all
values of the parameter -A e A. In many cases, it is possible to show that the same
optimality system holds for all values of A. The following two additional assumptions
which will only be invoked in case (1/A) is an eigenvalue of -TN'(u) each provides a
setting in which this last result is valid:

(Hi1) if v* E X satisfies (I +\A [N'(u)J*T')v" = 0 and KOTdv = 0, then v" = 0;
or

(H11)' the mapping (v, z) 1- v + A TN'(u)v +A TKz is onto from X x G to Y.

In order to make the optimality system more amenable to approximation and computation,
we invoke the following additional assumption:

(H12) V'(g) = E-1 g, where E is an invertible linear operator from G" to G and g i
an optimal control for the constrained minimization problem (2.4).

Assumptions (H1)-(H6) can be used to establish that optimal solutions exist. With
the addition of (H7)-(Hg), one can show that the Lagrange multiplier rule may be used
to turn the constrained minimization problem into an unconstrained one and to derive
an optimal•ty syjstem from which optimal states and controls may be determined. By
also invoking (Hi0), one of (HIR) or (Hul'), and (H12) a simplified optimality system
is achieved. In this case, an optimal state u E X, an optimal control g E G, and the
corresponding Lagrange multiplier ý E Yo satisfy the optirmality system

u+ATN(u)+ATKg=O inX,

S+ A Tr[,V'(u)]I - A Te ((u) = 0 in Y,

and
g- EK'ý = 0 in G.

In many applications we have that X" = Y. Since these spaces are assumed to be reflexive,
we also have that Ye = X. In this case, we have that both u and ý belong to X.

A finite dimensional discretization of the optimality system is defined as follows. First,
one chooses families of finite dimensional subspaces Xh C X, (YO)h C Y', and G; C G.
These families are parameterized by a parameter h that tends to zero. (For example, this
parameter can be chosen to be some measure of the grid size in a subdivision of fZ into
finite elements.) Next, we define approximate operators Th : Y -. Xh, Eh : G" -. Gh,
and (T*)h : X" _ (ye)A. Of course, one views Th, Eh, and (T*)h as approximations to
the operators T, E, and T', respectively. Note that (7T)A is not necessarily the same as
(Th)". The former is a discretization of an adjoint operator while the later is the adjoint
of-a discrete operator. Once the approximating subspaces and operators have been chosen,
an approximate problem, or the discrete optimality system, is defined as follows. We seek
U E Xh, gh E Gh, and ý E (YO)A such that

uh + A TAN(uh) + A ThKgh = 0 in Xh,

+h A (To)h-N(fUA)j Ch -- A (T7)h.F#(Uh) = 0 i• (y)A,
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an.d a gPEhK•h O in Gh.

We make the following hypotheses concerning the approximate operators Th, (T-)h, andE h:

(H13) lim II(T- T")yljx = 0 V E Y,h--.

(H14) lAm II(T" - (T')h)v ll- = 0 V v E X"
h-0

and

(HI5) lim ll(E - Eh)s11c = 0 V s E G'.
h--0

We also need the following additional hypotheses on the operators appearing in the defi-
nition of the abstract problem:

(H16) N E C3 (X; Y) and . E CS(X; R);

(H17) N", NI', 7', and P" are locally bounded, i.e., they map bounded sets to
bounded sets;

(H18) for v E X, in addition to (H9), i.e., N'(v) E £(X; Z) where Z --,,-+ Y, we have
that (•V(v)]" E C(Y*; Z) where Z -•+-. X6, that for r7 E Y, [NV"(v)J" •7
C(YO; Z), and that for w E X, %'(v) . w E £(X; 2); and

(H19) K maps G into Z.

Here, (.)" and (.)"' denote second and third Frdchet derivatives, respectively. Using hy-
potheses (H13)-(HI9) we can prove the following results. Let (u(A),g(A),V(A)) E X, for
A E A, be a branch of regular solutions of the optimality system. Then, there exists a
6 > 0 and an ho > 0 such that for h <Ah, the discrete optimality system has a unique
solution (uh(A), gh(A) ,h(A)) satisfying

ll(u(A),g(A), (A)) - (Uh (A),gh(A),Ch(A))IIx <6.

Moreover,
in II(u(A),g(A),�()) - (uh.(A),gh(.\), Ch(.))llx = 0h-0,

uniformly in A _E A and there exists a constant C, independent of h and A, such that

timn I1(U,(A),g(,), •(,)) _ (Uh('\),gh('\),ýh'(\))jjI

< CA{II(Th -T)(iV(u(A)) +Kg(A))IIx + II(Eh - E)K"(A)IIc

+1,((7)h - 7-) ((Iv'(u(A))1" - F,(u(\))) fy}.
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These results may be applied to the derivation of error estimates. They basically state
that the error in the approdxmate solution of the optimal control problem is essentially the
same as that in the approximations Th, (7-)h and Eh to the linear operators T, 7, and
E. The latter errors can usually be deduced using standard methodologies, e.g., for linear
elliptic problems.

The above framework and analyses have been applied to some concrete problems, all of
which feature constraints on admissible states and controls that take the form of a system
of nonlinear partial differential equations. In each application, we use a different control
mechanism so that the discussion provided in (13J illustrates the treatment of a variety
of such mechanisms. However, one could use any of the control mehanisms discussed
in any of the applications in any other application, or in fact, use any combination of
such mechanisms. The first application is to distributed controls for the von Kdrmdn plate
equatioins. For this application we will use distributed controls, i.e., control is effected
through a source term in the governing partial differential equations. Let fl be a bounded,
convex polygonal domain in R 2 and let r denote the boundary of fl. The von Kirmin
equations for a clamped plate are given by (after suitable rescaling)

2 A

4L22 ;_ A(Vl, 21 gin f2,

and

1=-'I=*2=- =o onar.

Here, *1 denotes the (sccaled) Airy stress function, * 2 the (scaled) deflection of the plate
in the direction normal to the plate, Ag is an external load normal to the plate which
depends on the loading parameter A, and 4(.)/8n the normal derivative in the direction of
the outer normal to r. We define the functional

7(0, -g) = 3(0'0, g) I 1010) 2 + -+ 20)) d2+ do.

"We then consider the following optimal control problem associated with the von Karmai
plate equations:

min {,7(0&, g) 10 r: Y, g 6 e9 subject to (0&, g) satisfyng the von Kdrmdn equations,

where Y and 9 are suitable sets. In particular, functions in Y have square integrable
second derivatives. For this problem, the abstract framework can be used to show that
optimal solutions exist and that the Lagrange multiplier rule may be used, to derive an
optimality system from which optimal states and controls may be deduced, and to derive
optimal error estimates for conforming finite element approximations of solutions of the
optimality system.
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The second application is the Neumann boundary controls of a simplifie model for
superconductivity. Let 2 "be a bounded open domain in RW, d = 2 or 3, and let r be its
boundary. A simplified Ginzburg-Landau model for superconductivity is given by (after
appropriate rescalings)

-A*, + (JAI- ) -'7. (A*2) - A. V•j12_12~ + (02 + 022) 10 = 0 in i,

-A¢k2 + (IAI - I)lk2 + V.- (A*I) + A.- VOI1 + (02 + Q) 02 = 0 in f.,

n. (VI + A0 2 ) = Ag1 on r,

and
n. (V*2 - A*,) = Ag2 on r.

Here, 01 and *2 denote the real and imaginary parts, respectively, of the (rescaled)
complex-valued order parameter, A is a given real magnetic potential, gi and g2 are
related to the normal component of the current at the boundary, and A > 0 is a "current
loading" parameter. Given a desired state @0 = (*Io, *2o), we define for any = (01, 02)

and g = (gi, g.) the functional

1(&g _ *1,i)2 + (102 *t2c)2) dg2 +g22) d
We then consider the following optimal control problem associated with the Ginzburg-

Landau equations for superconductivity:

min {J(0d, g)jtbW, g re}

subject to (i, g) satisfying the Ginburg-Landau equations,

where W and 9 are suitable chosen sets; in particular, functions belonging to W have
one square integrable derivative. For this problem, the abstract framework can be used to
show that optimal solutions exist and that the Lagrange multiplier rule may be used, to
derive an optimality system from which optimal states and controls may be deduced, and
to derive optimal error estimates for conforming finite element approximations of solutions
of the optimality system.

The third aplication is to the Dirichlet boundary control of the Navier-Stokes equations
of incompressible, viscous flow. Let P. denote a bounded domain in ER, d - 2 or 3, with
a boundary denoted by r. Let u and p denote the velocity and pressure fields in M. The
Navier-Stokes equations for a viscous, incompressible flow are given by (after appropriate
rescalings)

-V. ((Vu) + (Vu) T) + VP + Au. VuAf in ,

V.u=O inWl,

and
u=A(b+g) onr.
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where f is a given body force, b and g are boundary velocity data with fr b. n dl' = 0 and
fr g" n da' = 0, and L, dehotes the (constant) kinematic viscosity. We have absorbed the
constant density into the pressure and the body force. If the variables in these equations
are nondimensionalized, then A is simply the Reynolds number Re. Given a desired velocity
field uo, we define for any u and g the functional

7(u,p, g) A fiu - ur' dn + (IVgj2 + IS) dr,
4 fn 2 Jr("j"+'" r

where V, denotes the surface gradient. We then consider the following optimal control
problem associated with the Navier-Stokes equations:

min{J(u,p, g) : (u,p) E Z, g eE

subject to (u, g) satisfing the Navier-Stokes equations,

where Z and e are suitable sets. For this problem, the abstract framework can be used to
show that optimal solutions exist and that the Lagrange multiplier rule may be used, to
derive an optimality system from which optimal states and controls may be deduced, and
to derive optimal error estimates for conforming finite element approximations of solutions
of the optimality system.

Feedback control of Karman vortex shedding

The control of the forces, e.g., lift and drag, exerted on a submerged obstacle by
the fluid that surrounds it is important in many applications. Here we focus on the
problem of controlling the lift in the plane, unsteady, incompressible, viscous flow around
a circular cylinder. The control of flows has a long and rich history. Some of these
past efforts have been devoted to conducting experiments and simulations with different
controlling mechanisms, without any attempt to optimally design or to actively change
these mechanisms. For example, one may consult textbooks for detailed expositions of
such efforts in the area of boundary layer control. Of course, there has been great success
in the design and application of active controls, especially in the area of aerodynamic
controls. These efforts, for the most part, use simple models to account for the effect of
the flow on the submerged object.

Flows about a cylinder at even moderate values of Reynolds numbers, e.g., Re > 47,
exhibit an unsymmetric, periodic shedding of vortices. As a result, the lift force exerted
by the fluid-on the cylinder is periodic in time. Here, our goal is to show the efficacy of
a simple feedback control law for the reduction of the magnitude of the lift. The control
mechanism used to attempt to the reduce the size of the lift oscillations is the injection
and suction of fluid through orifices on the surface of the cylinder. The amount of fluid
injected or sucked through the orifices is determined, using a simple feedback law, from
the pressure "measured" at various stations on the cylinder. Thus, in the language of
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feedback control, the saeor determines the pressure at various stations on the cylinder
and the actuator injects oi sucks fluid through orifices also on the cylinder. Other sensing
and actuating mechanisms could also be used, e.g., the vorticity or stress components on
the cylinder for sensing and rotation or shape modification of the cylinder for actuating.

The type of feedback laws used in our study are based on the observation that differ-
ences in the pressure on the top and bottom halves of the cylinder should give an indication
of the asymmetric behavior of the lift. Such pressure differences are then used to determine
how much fluid to inject or suck through the orifices. No attempt is made to systematically
design an "optimal" feedback law, i.e., one that in some sense does the best possible job in
meeting the objective. However, the computational results we have obtained indicate that
the simple feedback law we use here is quite effective in reducing the size of the oscillations
in the lift. Details may be found in (161 and (181.

We have investigated the control problem by numerically solving the 2-D Navier-Stokes
equations

S+ u. Vu+Vp = V2u and V. u = 0,

where u and p are the velocity and kinematic pressure (pressure divided by density),
respectively. The above equations are nondimensionalized using the cylinder diameter d,
the free stream velocity U, and the kinematic viscosity of the fluid v. The Reynolds number
Re is defined by Re = Ud/v. Initial and boundary conditions on the cylinder surface are
imposed on the velocity:

u(x, 0) = 0 in the computational domain f1

and
u(x, t) = g on the cylinder surface r and for t > 0.

"For the uncontrolled flow about the cylinder, the cylinder surface is a solid wall so that
in this case g = 0. When controls are applied, this boundary condition becomes inhomo-
geneous on the portions of r covered by the injection and suction orifices, i.e., g - 0 at
these orifices.

In order to avoid complications with boundary conditions at infinity, a specific finite
domain was defined. The origin of the (z, y) coordinate system is located at the center of
the cylinder and the cylinder has a unit diameter. The computational domain we use is
the rectangle -5 < x < 15 and -5 < y < 5 with the cylinder excluded. The geometry
of the domain is sketched in figure below. The exterior boundary of the computational
domain consists of the four sides of the rectangle; again, see the left-hand figure below. At
the inflow boundary ri the velocity is set to the uniform value at infinity, i.e., u = 1 and
v = 0, where u and v denote the z and y components of the velocity vector, respectively.
At the outflow r. a vanishing "stress" boundary condition is imposed. Specifically, if
t = -pU + (1/Re)8u/Oin, then on r. we set t, = t2 = 0, where t, and t 2 respectively
denote the z and y components of t. The vector t is not actually the stress vector;
however, it has been found that imposing such an outflow condition is often more effective
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than requiring the true stress to vanish. Moreover, it is a more convenient boundary

conditions to use with the particular form of the viscous term appearing in the Navier-

Stokes equations given above. On the top re and bottom Fb of the rectangle we impose
the mixed conditions j = 0 and tC = 0. The boundary conditions are also indicated on the
sketch of the computational domain given in left-hand figure below.

,= 0

AY
I0a 1,= ,==C_,, , 0

12M 0

"=0

For the uncontrolled case, the problem we wish to discretize is then defined by the

above equations with boundary conditions on ri, r., Fb, and r,.

The soadal disc.-etization is effected using the Taylor-Hood finite element pair based
on a 'Criangula•,4oa oi the computational flow domain. A tyical triangulastion- is depicted i

. -h•-and fignure above; it consists of 1T35 triangles and 37735 velocity nodes. The velocity
(pressure) field is approximated using continuous piecewise quadratic (linear) polynomials;

che same grid is used for both fields.

The semi-implicit single-step Euler method is employed for the time ¢dicreetization.
Thi= :tie-sicep ping algorithm is defined as f1ollows: given u"-I, the pa-ir (u"',po') is ob-

tained Iy solving the linear system

, (u"%-'• V)u and 7 . u' = 0,

where 8 denotes the time step. Of course, (5) and (6) are supplemented by the appropriate

boundar'y and initial conditions. This scheme has been previously analyzed and is found
t~o be unconditionally sabe.

'Using the computational scheme described above, we have simulated the uncontrolled

problem at Re = 60 and Re = 80. To break the symmetry in the problem and triger the

vortex shedding,- a perturbation -is applied for a short= time bitervil. The transient solution

develops until a periodic state is reac~hed at approximately t = 70 and t = 90 for Re = 60
and Re = 80, respectively. These phases of the solution are perfectly captured by the lift

coefficient CL defined by
2v

For the nconcroed case th probe weistodcet is (he) de6ney h

aboe qutinswih ouday oniton o r, 0,rb ad24~



where i3 is the y compQnent of the true stxess vector and 8 is the angle along the surface
of the cylinder measured Lrom the leading edge. The evolution in time of CL exhibits an
oscilladion having a period T L 7.0 units in time for Re = 60 and T =. 6.5 for Re = 80,
leading to a Strouhal number St = 0.14 for Re = 60 and St - .15 for Re = 80; see
the left-hand figure below for Re = S0. These values are in agreement with experimental
results and other numerical simulations.

4,p ~ m.", o 7Mo.~mm '

Wve have used a vaietj of" number and locaion of• blowing and suction orifces along the
back side of the cylinder. One effective arrangemeat. Ls to have c-v suction slots centered
at .+.-23,-r/32 on the back.-side of the cylinder and a single blowing slot centered at ,r. We
place the sensors at symmetric locations on the &~ont-side 0f the cylinder and we sense th:e
pressure at these locations. The feedback law is chosen as f'ollows:

H~ere, a aad .3 are constants, with .3 being used to limit the size of allowable controls; g is
a givem velocity profie ac I.he orifces. We h~ave perf'ormed, computational simulations for
numerous cases but report only' the case of az = 80 &ad 3 -- 2.0. The control is turned on
at t = 100. The results are shown in ri.ght-hand figure above from which one can conclude
that the simple feedbaclk law can be quite elffective in redu cing the size of the oscillations
in the Lift.
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