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to morph, verb, (third-person singular simple present morphs, present participle mor-
phing, simple past and past participle morphed)

1. Shortening of metamorphose: to change in shape or form.

2. (collogquial) To undergo dramatic change in a seamless and barely noticeable
fashion.






Abstract

Large scale non-parametric applied shape optimization for computational fluid dynamics is consid-
ered. Treating a shape optimization problem as a standard optimal control problem by means of a
parameterization, the Lagrangian usually requires knowledge of the partial derivative of the shape
parameterization and deformation chain with respect to input parameters. For a variety of reasons,
this mesh sensitivity Jacobian is usually quite problematic. For a sufficiently smooth boundary, the
Hadamard theorem provides a gradient expression that exists on the surface alone, completely
bypassing the mesh sensitivity Jacobian. Building upon this, the gradient computation becomes
independent of the number of design parameters and all surface mesh nodes are used as design
unknowns in this work, effectively allowing a free morphing of shapes during optimization.

Contrary to a parameterized shape optimization problem, where a smooth surface is usually cre-
ated independently of the input parameters by construction, regularity is not preserved automatically
in the non-parametric case. As part of this work, the shape Hessian is used in an approximative
Newton method, also known as Sobolev method or gradient smoothing, to ensure a certain regu-
larity of the updates, and thus a smooth shape is preserved while at the same time the one-shot
optimization method is also accelerated considerably. For PDE constrained shape optimization, the
Hessian usually is a pseudo-differential operator. Fourier analysis is used to identify the operator
symbol both analytically and discretely. Preconditioning the one-shot optimization by an appropriate
Hessian symbol is shown to greatly accelerate the optimization.

As the correct discretization of the Hadamard form usually requires evaluating certain surface
quantities such as tangential divergence and curvature, special attention is also given to discrete
differential geometry on triangulated surfaces for evaluating shape gradients and Hessians.

The Hadamard formula and Hessian approximations are applied to a variety of flow situations. In
addition to shape optimization of internal and external flows, major focus lies on aerodynamic design
such as optimizing two dimensional airfoils and three dimensional wings. Shock waves form when
the local speed of sound is reached, and the gradient must be evaluated correctly at discontinuous
states. To ensure proper shock resolution, an adaptive multi-level optimization of the Onera M6
wing is conducted using more than 36,000 shape unknowns on a standard office workstation,
demonstrating the applicability of the shape-one-shot method to industry size problems.






Zusammenfassung

Der Gegenstand dieser Arbeit ist die hochdimensionale nicht-parametrische angewandte Formop-
timierung fir die numerische Strémungssimulation. Wird ein Formoptimierungsproblem durch eine
Parametrisierung wie ein gewdhnliches nichtlineares Optimierungsproblem behandelt, so bendtigt
die Lagrange—Funktion Kenntnis der partiellen Ableitungen der Parametrisierung und der Deforma-
tionskette beziglich der Eingabeparameter. Aus verschiedensten Griinden sind diese Mesh- oder
Metriksensitivitaten fiir gewdhnlich sehr problematisch. Fiir eine hinreichend glatte Oberflache bie-
tet das Hadamard—Theorem einen Ausdruck fiir den Gradienten, welcher ausschlieB3lich auf der
Oberflache der Form existiert und die Metriksensitivitditen komplett umgeht. Darauf aufbauend wird
die Berechnung des Gradienten unabhangig von der Anzahl der Variablen und im Rahmen dieser
Arbeit werden alle Oberflachenknoten des Gitters als Unbekannte benutzt, wodurch effektiv ein
freies Morphing der Form wéhrend der Optimierung ermdglicht wird.

Im Gegensatz zu einem parametrisierten Formoptimierungsproblem, bei dem die Glattheit der
Oberflache fast immer unabhéngig von den Eingabeparametern entsprechend der Konstruktion
der Parameterisierung gewabhrleistet ist, muss die Regularitat bei dem nicht-parametrischen Ansatz
nicht zwingend erhalten bleiben. In dieser Arbeit wird die Hesse—Abbildung des Formoptimierungs-
problems in einem approximativen Newton—Verfahren, auch bekannt als Sobolev—Verfahren oder
Gradientenglatten, genutzt, um die Regularitat der Updates sicherzustellen und somit eine glatte
Oberflache zu erhalten, wodurch gleichzeitig die Optimierung in One-Shot deutlich beschleunigt
wird. Fir Optimierungsprobleme mit PDEs ist die Hesse—Abbildung gewdhnlich ein Pseudo-Diffe-
rentialoperator. Fourieranalysis wird benutzt, um das Symbol des Operators sowohl analytisch als
auch diskret zu bestimmen. Es wird gezeigt, wie eine Prakonditionierung des One-Shot Verfahrens
durch ein entsprechendes Symbol der Hesse—Abbildung die Optimierung stark beschleunigt.

Da die korrekte Diskretisierung der Hadamard—Form fir gewdhnlich die Auswertung von Ober-
flachengréBen wie Tangentialdivergenz oder Krimmung bendtigt, liegt besonderes Augenmerk auf
diskreter Differentialgeometrie zur Auswertung des Formgradienten und der Hesse—Abbildung auf
unstrukturierten, triangulierten Oberflachen.

Die Hadamard—Form und die Hesse—Approximationen werden auf eine Vielfalt von Strémungs-
situationen angewendet. Neben der Formoptimierung von internen und externen Strémungen liegt
der eigentliche Anwendungsschwerpunkt im aerodynamischen Entwurf, zum Beispiel die Optimie-
rung zweidimensionaler Profilquerschnitte und dreidimensionaler Fligel. Schockwellen bilden sich
aus, wenn die lokale Schallgeschwindigkeit erreicht wird, und der Gradient muss an einem un-
stetigen Zustand richtig ausgewertet werden. Um eine korrekte Auflésung der Schockwelle zu ge-
wabhrleisten, wird eine adaptive multi-level Optimierung am Onera M6 Flligel mit mehr als 36.000
Unbekannten auf einer gew6hnlichen Workstation durchgefuhrt, was auch die Anwendbarkeit der
Methodik auf Probleme industriellen Ausmaf3es demonstriert.
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Chapter 1

Introduction

1.1 Paradigms in Shape Optimization

As a special field of optimization subject to partial differential equations (PDEs), shape optimization
and control of fluids has seen steady research interest over the past decades. Especially in aero-
dynamic design, the transition from simulation alone to a coupled simulation and optimization is
progressing continuously. Although heuristic and derivative free optimization methods are still used
in practice, only structure exploiting gradient based methods are efficient enough for optimizing
industry size large scale systems.

Two major advancements in the field of derivative based general PDE constraint optimization and
its application to aerodynamic design have been the introduction of gradient computation via adjoint
calculus [23] 129 140, 50] and the optimization in one-shot [27, [31} 66} 72, [73]. A good overview on
applying general control theory to fluid control problems can also be found in [32]. When consider-
ing the special sub-class of shape optimization problems and fluid flow, such problems are almost
always interpreted as a general non-linear optimization problem via a parameterization. By choos-
ing a finite set of design parameters, such as the popular Hicks—Henne functions [35], B-splines,
free-form deformation, or general computer aided design (CAD) software, the shape optimization
problem is reduced to a standard optimization problem in finite dimensions. Thus, a parameteri-
zation is also a discretization. This means that the Lagrangian of the parameterized shape opti-
mization problem is studied without considering the original nature of the problem, and possibilities
for shape optimization structure exploitation are therefore neglected. Even worse, the Lagrangian
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1 Introduction

system of a parameterized shape optimization problem requires knowledge of so called mesh sen-
sitivities, i.e. the partial derivatives of the PDE constraint and objective functions with respect to the
parameterization.

Discretizing the flow equations by e.g. finite volumes or finite elements results in a dependence
of the state residual on the positions of the volume nodes. During shape optimization, the volume
mesh must somehow be made to fit the new surface, which results in a perturbed volume mesh.
Consequently, the mesh deformation mapping becomes part of the total parameterization chain and
must also be differentiated. This chain is also shown in figure[1.1] The propagation of the deformed

Design Surface Volume Objective
Flow State )
Vector Nodes Nodes Function

Figure 1.1: Mesh deformation chain for parameterized shape optimization.

surface into the volume mesh is often subject to solving additional PDEs or, mostly in case of a CAD
approach, a proprietary black box. Also, high fidelity computational fluid dynamics (CFD) software
is very complex, and computing the derivative of a flow solver residual with respect to volume
mesh node positions is also very challenging. Thus, one is frequently forced into finite differencing.
This, however, can become extremely time consuming because a perturbed volume mesh must
be made for each design parameter. For complex three dimensional aircraft configurations, these
deformed meshes are very costly to create. Being dense matrices, the resulting Jacobians are
also very memory consuming. Although computing these sensitivities can be acceptable for a
very limited number of design parameters such as span, sweep angle, and twist, they very quickly
become prohibitive for large scale deformations, effectively preventing any morphing of shapes.
Furthermore, they tend to make the one-shot approach inefficient in terms of total CPU wall-clock-
time to solution. One of the ideas that make one-shot such a fast optimization procedure is to
trade an exact state and adjoint solution for more optimization steps and hence more gradient
evaluations. This produces a speed-up only under the assumption that a gradient evaluation is
numerically inexpensive compared to a forward and adjoint flow solution, which is no longer the
case when one has to compute such mesh sensitivities.

Possible remedies mentioned in the literature are the treatment of the whole shape parameteri-
zation chain via algorithmic or automatic differentiation (AD) [24)125] or introducing limited and local
area of influences for volume mesh nodes and their perturbations. Sometimes, it is also possible
to exploit special properties of structured meshes [41], 55]. However, there can be complexity prob-
lems and memory limitations when trying to apply a reverse mode AD on sophisticated flow solvers,
especially if the code heavily depends on pointers. Also, for AD one needs complete access to the
software sources, which can be problematic. Limiting the area of influence of perturbed volume
nodes enforces sparsity in the Jacobian, but often the resulting derivative is not very accurate. Ei-
ther way, one is quite limited in the possible deformations and useable structured meshes. Thus,
the reachable shapes are very limited, resulting in a narrow search space.

General shape optimization, as pioneered in [70] and later studied as an aspect of geometry
in [11], allows ignoring the parameterization step altogether and conduct a gradient derivation with-
out considering discrete aspects at all. The Hadamard theorem states that for sufficiently smooth
boundaries, the gradient of a shape optimization problem exists on the surface alone, thus analyt-
ically bypassing the volume mesh altogether. This is a profound advantage for large scale shape
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1.1 Paradigms in Shape Optimization

optimization in general and one-shot shape optimization in specific. The analytic expression of the
Hadamard form can be evaluated very quickly wherever desired, making the gradient computation
indeed independent of the number of design parameters. It is thus possible to use the position of
each mesh surface node as a design parameter, utilizing extraordinary possibilities of shape defor-
mations and morphing. It also supports the full optimization speed-up by one-shot methods nicely,
possibly helping advanced aerodynamic optimizations such as Pareto curve computations [59] and
optimization under uncertainties [67]. Additionally, the non-parametric approach is inherently suited
for multi-level optimization and local adaptivity, as the Hadamard form can be evaluated at any
surface point desired, independent of mesh topology changes between optimization steps. In-
terestingly, the non-parametric paradigm is seldom used in aerodynamic design, except to show
optimality of certain rotationally symmetric ogive shaped bodies in supersonic, irrotational, invis-
cid potential flows [33]. Furthermore, the non-parametric approach is also used to derive optimal
shapes in a viscous Stokes flow [49]. Although certain non-parametric shape optimization ideas
are present in the literature [10, 15} 146, 47], it is almost never applied in any actual optimization.

Also, there is the effect of loss of regularity. While the parametric approach ensures a smooth
shape for any choice of design parameters, this is no longer the case when considering the non-
parameterized infinite dimensional shape optimization problem. The parameterization determines
the regularity class of which shapes are constructed, and in a general non-parametric shape op-
timization approach, the desired regularity class must be enforced otherwise. Imagining a simple
steepest descent algorithm, it is easy to see that updates must be in the same regularity space as
the original shape. Consequently, the gradient based update must be manipulated to maintain regu-
larity. When applicable, the gradient can be thought of as the Riesz representative of the derivative,
and the regularity of the gradient depends on the appropriate scalar product used in the underlying
space. This procedure is sometimes also called gradient smoothing or Sobolev gradient method
[41} 169], and thus questions about the appropriate space, i.e. scalar product, arise. As it turns
out, the scalar product induced by the shape Hessian is an excellent choice because it not only
cures the loss of regularity, but it also greatly accelerates the optimization as the Sobolev steepest
descent method essentially becomes Newton’s method, i.e. an SQP method.

Thus, the loss of regularity in specific and gradient based optimization in general rises questions
about efficient Hessian computations and approximations. Literature on shape Hessians for pa-
rameterized problems is rare, possibly because the parameterization camouflages the structure of
shape Hessians. The application of non-parameterized shape Hessians in a preconditioned con-
jugate gradient iteration for image segmentation is studied in [36} [37]. Also, shape Hessians and
optimality conditions for shape optimization problems are considered in [16} 17, (18] with various ap-
plications in liquid metal shaping, electrical impedance tomography, and general elliptic problems.
In general, shape Hessians are quite complex objects even for problems that appear manageable at
first glance. They also no longer satisfy the Hadamard form of a scalar product of the normal com-
ponent with a perturbation direction on the boundary. Thus, more accessible approximations are
usually advantageous. For a PDE constrained optimization problem the shape Hessian usually is a
pseudo-differential operator, and the effect of such a pseudo-differential operator on the regularity
of the shape update must be studied. Another advantage of infinite dimensional shape optimization
is the applicability of Fourier analysis to problems of moderate complexity, which allows the identi-
fication of the pseudo-differential operator order governing the Hessian. This, in return, defines the
amount of re-smoothing that must be applied in the Sobolev smoothing step, i.e. by the Hessian
approximation. Fourier tracking of perturbations has for example also been used in [2, 3, 4, 28, 161]
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1 Introduction

for similar purposes.

Summarizing the above, it can be said that shape optimization is a field with a surprisingly strong
gap between first optimizing analytically followed by a discretization of the expressions versus first
discretizing and then optimizing the discrete problem. Very recently, this gap is studied in [6], where
both approaches are unified in the finite element context. The optimize-then-discretize approach
by using shape differentiation techniques and the Hadamard formula of the shape gradient as part
of the present work has considerable advantages over a discretization by parameterization as it
bypasses all volume mesh deformations of the problem, enables very fast gradient evaluations for
an arbitrary number of design parameters, and makes a Hessian analysis much more accessible.
Thus, large scale morphing of shapes by a one-shot optimization is possible. Correct gradient
evaluations and Hessian approximations require discretizing surface quantities, such as tangential
divergence and curvature, on unstructured meshes, thereby creating an interesting bridge between
optimization with PDE constraints and other research fields such as computer graphics and discrete
differential geometry.

1.2 Aim and Scope of this Work

An exhaustive analysis of a PDE constrained shape optimization problem requires a well-posed
model, i.e. weak solutions for the geometries under consideration exist. Additionally, the set of
solutions over the family of admissible domains needs to be compact such that there is a solution of
the shape optimization problem. Once the existence of an optimal shape is established, methods to
compute it can be discussed. The desire to use efficient gradient based methods naturally leads to
the question of shape differentiability. Therefore, the family of solutions under consideration should
be Lipschitz continuous with respect to boundary variations such that a shape sensitivity analysis
can be conducted.

For the compressible Navier—Stokes equations with constant temperature, the well-posedness
and existence of optimal shapes is established in [53]. There, it is first stated that assuming the
existence of a domain and corresponding flow solution of finite internal energy, the drag minimiza-
tion problem has a solution. Afterwards, the existence is ensured by constructing one such domain.
The question of shape differentiability is answered in [51] using small perturbations of the so-called
approximate solutions, which are determined from Stokes problems.

The aim and scope of this work, however, is to study how the information can be used to im-
prove a given design numerically. Less focus lies on analytical existence and uniqueness of critical
shapes. Therefore, a formal shape sensitivity analysis is conducted, followed by a study of the
shape Hessian and an actual numerical optimization for a variety of problems in computational fluid
dynamics and aerodynamic design. Special attention lies on the industrial applicability to very large
scale shape optimization problems. This work is also used to study accelerating the one-shot ap-
proach for shape optimization problems by preconditioning, i.e. Hessian approximation, based on
pseudo-differential operator approximation by Fourier analysis. Where possible, this is conducted
analytically, otherwise discrete substitutes are considered. Thus, not only the applicability of infinite
dimensional shape calculus to discrete problems is shown, but also the possible acceleration of the
optimization procedure by analytically exploiting the structure of shape optimization problems.
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1.3 Structure of this Work

1.3 Structure of this Work

The structure of this work is as follows: Chapter [2)is used to give a very brief overview about differ-
ential geometry. The purpose of this chapter is to prepare for chapter[3} i.e. special attention is given
to introducing terms and definitions which are seldom encountered in the context of general PDE
constrained optimization, such as tangential gradient, tangential divergence, and a variety of other
lemmas and definitions. Combining many results scattered in the literature, chapter [3| then tries
to give a complete overview about shape sensitivity analysis, i.e. shape differentiation techniques,
especially when a PDE constraint is present. Special attention is given to providing the expres-
sions in general formulations, as often in the literature, simplifications for standard Laplacian based
problems, i.e. elliptic PDEs, are made, which prohibit application to the mixed parabolic/hyperbolic
PDEs governing fluid flow. Chapter 4] is then used to give a brief overview on fluid dynamics. It
not only introduces the PDEs governing the problems considered afterwards, but also shows what
kind of objective functions are physically relevant for the different flow regimes of viscous, inviscid,
compressible, and incompressible flows. One important fact is that in an inviscid compressible flow,
a shape producing a shock-free flow solution can always be assumed to be drag optimal.

The following chapters 5] to[9]are then used to conduct the actual shape sensitivity analysis, Hes-
sian approximation, and numerical optimization for a variety of CFD problems. The problems are
studied in order of increasing difficulty of shape differentiation and not according to the sophistica-
tion of the fluid model, which is why the incompressible Navier—Stokes equations are considered
before potential flow. First, chapter 5 considers shape optimization and Stokes fluids. This makes
a very good introduction, as the optimal shape of the energy dissipation problem is known to be a
rugby ball of 60° front and back angle, creating a perfect validation test-case for numerics. Due to
its self-adjoint nature, the energy dissipation problem in a Stokes flow also allows for a very ele-
gant Hessian derivation, and consequently this Hessian derivation is measured against the Fourier
operator identification, familiarizing these concepts with a well structured example application. The
chapter concludes by showing the optimization speed-up based on the Fourier symbol identification.
By considering the incompressible Navier—Stokes equations in a general setting, the next chapter 6]
both increases the complexity of the fluid model and the objective functions. Since the incom-
pressible Navier—Stokes equations describe a very wide range of flow phenomena with numerous
opportunities for application, very general objective shape functionals are considered. Since they
are no longer self-adjoint as in the Stokes case, it is interesting to observe what kind of objective
shape functionals allow consistent adjoint calculus. Due to their complex nature, the Fourier Hes-
sian analysis is conducted in the discrete, again greatly accelerating a variety of optimizations. The
chapter concludes with optimizing a variety of flow situations, such as internal flows through pipes
or external flows around obstacles in the fluid. In chapter|[7] the classical inverse design or pressure
matching is considered. Assuming one has an intuition about what the pressure distribution on a
good airfoil should be, a shape must be found which produces the desired pressure distribution in a
potential flow. After a non-parametric shape sensitivity analysis is conducted, the shape Hessian is
derived for star-shaped domains, and the optimization can again be greatly accelerated by a proper
Hessian identification.

Starting with chapter[8] compressible flow models are considered. Since the density is assumed
variable now, shock waves and discontinuities in the flow states form when the local speed of
sound is reached. Evaluating the shape derivative at discontinuous states does not appear to be
problematic, and after a detailed derivation of the shape gradient in Hadamard form, a variety of in-
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1 Introduction

dustry size aerodynamic shape optimization problems is considered. Here, the compressible Euler
equations are used to model the fluid. Starting with supersonic two dimensional non-lifting airfoil
optimizations, the chapter concludes with a three dimensional adaptively refined multi-level tran-
sonic Onera M6 wing optimization consisting of more than 36, 000 design parameters and multiple
shock waves on the surface. Special attention is also given to discrete differential geometry and the
correct evaluation of the shape gradient and Hessian approximations on triangulated unstructured
surface meshes. The work concludes with chapter [9) where a formal shape differentiation for the
compressible Navier—Stokes equations is conducted. Including viscosity makes a shape differen-
tiation considerably more complex. Therefore, a frozen viscosity approach is used, meaning the
shape differentiation is conducted for the mean flow of an averaged turbulent flow only. The thesis
concludes with a summary in chapter[10]
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Chapter 2

Differential Geometry

2.1 Basic Concepts

This chapter is used to give a very brief overview about differential geometry, preparing for the
shape sensitivity analysis in chapter[3] Special attention is given to introducing terms and definitions
which are seldom encountered in the context of general PDE constrained optimization, such as
tangential gradient, tangential divergence, and a variety of other lemmas and definitions. More
details can for example be found in [13} [71] or in numerous other works.

Definition 2.1.1 (Immersion). Let U be an open subset of R". A function h : U — R™¥ js called
immersion, if h € C* and rank(Dh(x)) = n for all x € U.

Definition 2.1.2 (Submanifold of R, Parameterization, Chart, Co-Dimension). A set Q2 C R™
is called d-dimensional submanifold of R™ if for each x € Q there exists an open neighborhood
Ui(x) € R™ and an injective immersion h : U> — R™ with U> C RY open and with continuous
inverse mapping h=' : h(Us) — U, such that

h(Us) C Uy N Q.
Furthermore, h is called (local) parameterization, ="' is called map, and the pair (h—', h(U,)) is

called chart. Thus, x € Q C R™ is given by x = h(&y, ..., &) for (&1, ..., &q) € Us C RY. The value
m — d is called co-dimension.
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2 Differential Geometry

Definition 2.1.3 (Atlas). For a submanifold Q2 of R™ the set of all charts covering ) is called atlas
A= J{hy", U},
acl

where | is some index set.

Remark 2.1.4 (Surface of a Submanifold). For a d-dimensional submanifold Q of R™ the boundary
is defined by
M=0Q:=Q\intQ,

where Q is the closure and intQ is the interior of Q. In the following, for & = ({1, ..., £q—1, &4), the
interior is thought to be given by £ > 0, while the boundary is thought to be given by {4 = 0. Thus,
the short notation h(&, 0) is used in the following instead of h(q, ..., £9—1, 0) when referring to the
boundary of Q.

Definition 2.1.5 (Tangent Space). Let ) be a d-dimensional submanifold of R™. Let (g, U) be a
chart with x € U. The space tangent to €2 at x is then defined as

T := span({Dh(§,0)e; : i =1,...,d — 1}),
where x = h(£,0). Here, e; denotes the unit vectors in R,

Lemma 2.1.6 (Unit Normal Field on 02). For a regular surface 052, the unit normal field at x =
h(&,0) on 99 is given by
Dh(¢,0) " eq

"0 1ohE,0) e

Proof. The tangent space is given by
T, = span(Dh(&,0)e;, i =1,...,d — 1),
i.e. one (non-unit) tangent direction is given by 7; := Dh(&, 0)e;. Hence,
(71, (€, 0)~"eq) = (Dh(E, 0)ei, Dh(¢,0) " eq)
= (Dh(¢,0)'Dh(¢, 0)er, eq)

= (ej, eq)
=0Vi=1,...,d—1

is normal to the tangent space. O

Definition 2.1.7 (Vector Field). Let Q C R™ be open. A (differentiable) mapping V : Q — R™ is
called a (differentiable) vector field.

Definition 2.1.8 (Directional Derivative, Gateaux-Derivative). Let Q be a submanifold of R™ and
f: Q — Rk differentiable. Furthermore, let ¢ : (—e, €) — S be a differentiable curve with ¢c(0) = x
and ¢(0) = v. We then call

f(x) _ _d
5y Df(x)v = p t=0f(C(t))

the directional derivative of f in direction v, or alternatively the Gateaux-derivative. It is possible to
show that the above definition does not depend on the particular choice of c.
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2.1 Basic Concepts

Definition 2.1.9 (Tangential Gradient, Tangential Divergence, Curvature). For a d-dimensional sub-
manifold Q C R™ and a function f € C?(Q, R), the tangential gradient of f is defined as the orthog-
onal projection of the classical gradient onto the tangent space:

1 of
Vaf = Pr( Vf=§ — 7 e R,
Q T - 8777—’

where 1; forms an orthonormal basis of the tangent space. For a differentiable vector field V, the
tangential divergence is defined by

d—1
ov
div V:=E —,7i ) €R.
Q - <87'i I>

This definition is independent of the choice of the orthonormal basis of the tangent space. Further-
more, the curvature is defined as the tangential divergence of the unit normal field:

Kk = divg n.

Remark 2.1.10. In the following, we assume that all submanifolds 2 are of co-dimension 1, such
that the normal is unique and {n, 74, ..., 74—1 } forms an orthonormal basis of RY. The gradient Vf
can then be expressed in this basis:

d—1
Vf={( ann+z (VFf, )7
i=1

Assuming f also exists in a neighborhood of €2, such that eX|sts then the tangential gradient is
equivalently given by

Vqf =Vf— gn
on

and likewise

divg V =div V — (DVn, n).
Lemma 2.1.11. Tangential gradient and tangential divergence are related to each other just like
their ordinary counterparts, i.e. for a differentiable scalar function f and a differentiable vector field
V one has

divg IV = (Vaf, V) + fdivg V.

Proof. A simple computation shows

of ot oof . of
(Vo) = S Vi =(—7,V) = (Vaf, V),

= T ot
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where upper indices denote vector components. Furthermore,
d—1
ofv of ov
divg fV = V— f
=3 () - Sl e (5om)
= (Vaf, V) + fdivq V.

O

Lemma 2.1.12. Let2 be a d-dimensional submanifold with boundary . For a differentiable scalar
function f and a differentiable vector field V, the following relation holds on the boundary

divfV = fdiv V + g:lw, n) + (Vf, V)

where

is the tangential component of V.
Proof.

divfV =fdivV+ V)

(VT,
, of 1 of
= f div V+<ann+§aﬂﬁ, v>
. of
= fdiv V+%<V, n) + (Vf, V).

O

Definition 2.1.13 (Tangential Jacobian Matrix). Similar to definition[2.1.9, the tangential Jacobian
matrix for a differentiable vector valued function V is defined as

DqV =[VqVi/,

i.e. the rows of the tangential Jacobian are the tangential gradients of the respective component
functions.

Remark 2.1.14. Similar to remark [2.1.10] there also exists the equality

d— T T

aV; av; ;

DqV = [;1 aTka]_ [VV ann]i = DV — DVnn
= i

should the required derivative in normal direction exist. This property is needed later in lemma[3.3.7]
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2.2 Integration over Submanifolds

2.2 Integration over Submanifolds

Definition 2.2.1 (Integral Over Submanifolds). Let 2 be a d-dimensional compact submanifold in

R™ with finite open atlas
!

Qc | Jmm)
j=1

such that Q; := hj(M;) and a corresponding partition of unity
I
D7) =
j=1

with r; infinitely continuously differentiable with compact support C €); for all j. Then, the integral
over 2 is defined by

/ng Z/gr,dQ Z/ (s))\/det(Dh;” Dhy)(s) ds

j=1 j=1
& M (2.1)

- / g(h(s))\/det(DhT Dh)(s) ds,
M

where Dh; is the Jacobian of h;.
Definition 2.2.2 (Minor, Cofactor Matrix). For a matrix A € R™*™ the ij-minor
[A][j E Rm—1 xm—1

is defined as the matrix, which results from removing the i-th row and j-th column. The cofactor
matrix M(A) is defined by

M(A) := [(—1)™ det([Al;)] j ER™M.

The entries of the cofactor matrix are the subdeterminants of A. For an invertible matrix A, Cramer’s
rule results in

M(A) = det(A)A~ .

Lemma 2.2.3 (Integral Over the Surface of Submanifolds). Let 2 be as in the definition The
integral over the surface of S0 is then given by

[ ads= [ gl et o 0ny T e s (2.2)

where By = {¢€ € RY : ||€]| < 1, &4 = 0} is the intersection of the open d-dimensional unit ball with
the £4 = 0 hyperplane and ey is the d-th unit vector.
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Proof. Let B := {¢ € RY : ||¢|| < 1} C R be the open unit Ball in R?. The unit ball is segmented
by a cut with the &5 = 0 hyperplane in

B, ={{€B:& >0}
B_={{€B:&{ <0}
By ={{ €B:{=0}.

Without loss of generality, one can assume that the interior of £2; is given by
int Q; = hy(B,)

and consequently the boundary is given by
98 = hy(Bo),

i.e. 09 = {h(&,0) : (£,0) = (&1, ..., Ea—1, 0) € By }. Hence, for a proper computation of the surface
integral it is necessary to project the integration density

det(Dh;" Dhy)

of the volume case above to the (&, 0)-hyperplane, i.e. dropping the last column and last row from
the matrix, which is the dd-minor [Dh;” Dhjlqq of Dh;™ Dh;. By the definition of the cofactor-matrix,
the determinant of the dd-minor is exactly the mgg-entry of the cofactor-matrix M(DthDh,-). Thus,
the proper integration density for the surface integral is given by

VMag = \/ el M(Dh;" Dhj)e4
= \/ el M(Dh;")M(Dh;)e4

=/ IM(Dhy)eq|3

= |[M(Dh)eq |2
= | det(Dhy)|[| DA} "eq]l2,

where in the last line the property M(A) = det(A)A~" was used. Hence, the corresponding boundary
integral is given by

/
/gdS:=Z/grde

o9 =150,

I
=Z/grj(hj(s))| det Dhjl | (Dh,-)‘Ted|| ds

=1 g,

. [ atiisy|det onl| O 7 e
Boy

where s = (£,0) = (&1, ..., E9—1,0). O
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2.2 Integration over Submanifolds

Remark 2.2.4 (Alternative Representations). Since M(A) = det (A)A~ 7, the boundary integral can
also be expressed as

/g ds = /g(h(S))HM(Dh(S))edH ds.

o By

Analogously, the outer normal is given by
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Chapter 3

Shape Sensitivity Analysis

3.1 Shape Optimization and Hadamard Theorem

The main purpose of this chapter is to derive the general expression of shape derivatives. Most
of them are known from the literature [1, 8] and especially [11], [70]. However, listing them here
will create a much more consistent work. The first part of this section formally defines a shape
optimization problem. Approaches for deforming shapes are discussed next. Finally, the Hadamard
formula for the shape derivative is elaborated. This formula provides a very efficient way of solving
shape optimization problems numerically, as an analytic expression about how to deform the shape
in order to improve the objective function is given. The focus lies on first order derivatives, but an
exemplified shape Hessian derivation can be found in section [5.2] later on.

Definition 3.1.1 (Shape Functional, Shape Optimization Problem). A real-valued shape functional
J is defined by

J:PRY) - R
Q— J(Q),
and a shape optimization problem is given by
min J(€).

Q
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3 Shape Sensitivity Analysis

For a real valued shape functional J and a vector valued shape functional ¢, a constrained shape
optimization problem is likewise given by

min J(u, Q)
(u)
s.t. c(u, Q) =0.

Here, u is called the state variable. Compared to a classical optimization problem, 2 takes the role
of the control variable.

Definition 3.1.2 (Deformed Submanifold). Let T; : (t, x) — Ti(x) with t € R be a family of bijective
mappings. Let 2 be a closed submanifold with boundary T'. A deformed submanifold §2; is given by

Q¢ = THQ) = {Ti(x0) : X0 € Q} .

For x € T parameterized by x = h(&, 0) the point x; on the deformed boundary Ty of €; is parame-
terized by

X = Te(h(€, 0)) =2 h'(€, 0).

It remains to define the actual deformation by choosing T;. In the literature, two approaches are
most common: the perturbation of identity and the speed method.

Definition 3.1.3 (Perturbation of Identity). Choosing T;[ V] as
T{V](x) = x + tV(x)
results in a deformation according to the perturbation of identity.
Definition 3.1.4 (Speed Method). For a sufficiently smooth vector field V, where

V:RxQ— R?
(t,x) — V(t, x),

the speed method considers the flow equation

ax
— = V(£ x), x(0) = x
= V(0. X(0) = X
and defines the family of bijective mappings as
TH{VI(X) = x(t, X).

Thus, the speed method allows non-constant perturbation fields V.

Remark 3.1.5. Both approaches are special cases of one another. They are equivalent for first
order shape derivatives but not for higher derivatives.
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3.1 Shape Optimization and Hadamard Theorem

Definition 3.1.6 (Shape Differentiability, Shape Derivative). Let D C R? open and Q C D measur-
able. Let V be a continuous vector field. A shape functional J is called shape differentiable at €2, if
the Eulerian derivative

dJ([V] == lim JE) = JE)

Jim, " ;= TH)

exists for all directions V and the mapping V — dJ(Q2)[V] is linear and continuous. The expression
adJ(Q)[V] is called the shape derivative of J at ) in direction V.

The key ingredient for computing shape derivatives very efficiently is the so-called Hadamard
formula.

Theorem 3.1.7 (Hadamard Theorem). Let J be shape differentiable as in definition[3.1.6 Then the
relation
dJ(Q)[V] = aJ(N{V, n)n]
holds for all vector fields V € C*(D;RY).
Proof. See proposition 2.26, pages 59-60, in [70]. O

Remark 3.1.8. In reference [70], the Hadamard theorem actually states the existence of a scalar
distribution

g(r) e D),
such that the shape gradient G(Q) € D~K(Q, RY) is given by
G(Q) = (g - n),

where 7 is the adjoint of the trace operator on I'. Here, however, it is always assumed that G(f2) is
an integrable function, i.e. Q has piecewise smooth boundaries. Then the shape gradient g is much
more conveniently expressed by

dJ(Q)[V] = / (V,n) gds.
r

The requirement of piecewise smooth boundaries can for example be seen in equation (3.5).

The general strategy for solving the aerodynamic shape optimization problem considered in this
work is to derive g and then conduct a gradient based optimization by discretizing g and tracking
the shape by conducting updates of the type

Fivt = {x+ (V(x), n(x))n(x)g(x) = x € T;}.

Since g is known analytically and does not involve dependencies on the discretization of the do-
main, i.e. the mesh, the above update is numerically extremely cheap while also allowing maximal
freedom in the deformability of the shape. Because the unit normal n changes with the shape in
each iteration, updates of the above type also have the interesting side-effect that the shape I'; in
iteration i is only expressed in terms of a deformation of the shape I';_ from iteration i — 1 and not
from the initial shape Iy.

Before the shape gradient g is derived for aerodynamic shape optimization problems in chapter |
to[9] shape calculus from the literature [1], 8] and especially [11 [70] is listed.
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3 Shape Sensitivity Analysis

3.2 Hadamard Formula for Volume Objectives

When considering shape functionals of the type

J(Q) = Q/ f dA,

the integration formula in definition|2.2.1|is much more convenient. Using this definition, the integral
over the deformed domain €2; can be brought back to the original domain.

/fdA:/f(Tt(x)) det DT,” DTy(x) dA(x)
Q Q
= /f(Tt(x))|detDT,(x)\ dA(x).
Q
The bijective mapping T; is assumed to preserve the orientation of I', i.e. det DTy(x) > 0 for all

x € Q, and the absolute is discarded in the following. For differentiation with respect to t, the
derivative of the determinant is required.

Lemma 3.2.1 (Derivative of the Determinant). Let

A: R — R™7
I — Al

be a matrix valued function on R with differentiable component functions. The derivative of the

determinant is then given by
d(det(A(t
% = A (DA~ (1)) det A(D).

Proof. Let a; denote the columns of the matrix, i.e. A(t) = [a, ..., an]- Leibniz formula for determi-
nants results in

d(det(A(t)) d
o di zg: s(o)argty - ano(n)
= Z S(U)(aq o(1) g ano(n) + -
g
+aio() an—1,0(n—1) * @n,o(n)
n
da
=; det (a11 .,8/71, 71‘11al+1s !an)

Hence, for a matrix A(t) with A(fp) = / one has

n

=) d(to) = tr(A'(to))-

=g

d det(A(t))
dt
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3.2 Hadamard Formula for Volume Objectives

Using B(t) := A(t)A~"(t)) = B(t) = I results in

d (det(A(t)) det(A~! (to)))
dt

= (det(B))’
" (det(B))" (to) 3.1)

= tr(B' (o)) = tr(A (l)A™ (to)).

Futhermore, the product rule provides

d

—| (det(A(t) det(A " (t))) = <d

—1
dtl s, ot det(A(t))> det(A™ (1))

t=0

+ det(A(ty)) (5
_ <d
"\t

% det(A(t)) = tr(A (HA~ (1)) det(A(t)).

det(A™" (to))> (3.2)

t=tp

det(A(t))> det(A~(to)).
t=0

Taking and together, one has

O

Lemma 3.2.2 (Derivative of the Deformation Determinant). The derivative of the determinant of the
perturbation of identity approach is given by:

| detDTi(x) = div V(x). (3.3)

t=0

Proof. Using lemma|3.2.1] one has

9 et A(t) = tr

dA(t)
¥ (

—1
— AW ) det A(t).

"

Since DTy(x) = I, we have

dDTy(x)
at

= tr (DV(x))

= div V(x).

dt

det DTy(x) = tr (

t=0

O

Theorem 3.2.3 (Divergence Theorem). Let €2 be compact with piecewise smooth boundary I'. If
F is a continuously differentiable vector field on a neighborhood of €2, then the following relation

holds:
/dideA: /(F, ny ds.

Q r
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3 Shape Sensitivity Analysis

Proof. The expression follows immediately from integration by parts. See also proposition 7.6.1
and theorem 13.1.2 in [5]. O

Lemma 3.2.4 (Hadamard Formula for Volume Objective Functions). For a general volume objective
function f : Q — R, not depending on a PDE constraint or the shape of €2, i.e.

J(Q) = / f dA,
Q
the shape derivative is given by
aJ(Q)[V] = /(V, nf dS.
r

Proof. By definition one has

d d
WQIV]:= H;/(Qf) =l / f(x) dA(x)
Q
=% / f(Ti(x)) det(DTy(x)) dA(X).

t=0
Q
Swapping differentiation and integration and applying lemma leads to

f(Ti(x)) det(DTi(x)) dA(x)
t=0

d
aJ(Q)[V] = / P
Q

- / (VF(x), V(x)) + F(x)div V(x) dA(x). (3.4)
Q

Chain rule backwards results in

dJ(Q[V] = / div (f(x) V(x)) dA(X).
Q

The final boundary formula can now be found using the divergence theorem However, this
requires piecewise smooth boundaries:

dJ(Q)[V] = / (V,n) fds. (3.5)
r

3.3 Hadamard Formula for Surface Objectives

The Hadamard formula for surface integrals is considerably more complex than the one for domain
integrals. Comparison of equations and shows that the more complex integration density
will create new terms in the gradient formula. Also, surface integrals often depend on additional
geometric quantities such as the outer normal n, which must also be differentiated.
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3.3 Hadamard Formula for Surface Objectives

Lemma 3.3.1 (Perturbed Surface Integral). The surface integral over the perturbed surface I'; is

given by
/ gdri - / AT IMDT: ()00 2 o (),

I r
where n is the unit normal of the unperturbed boundary I'.

Proof. The perturbed submanifold I'; can be described by
h'(€,0) = Ti(h(€, 0)).
According to remark [2.2.4] the surface integral is given by

[ aasi= [ atisyimonsyest ds
o Bo
The chain rule results in
Dh'(&,0) = D[T(h(, 0))] = DTy(h(&, 0) Dh(£, 0)
and
M(Dh'(¢,0)) = M(DTy(h(¢, 0)Dh(¢, 0))
= M(DTi(h(&, 0)))M(Dh(&, 0)).
Using the alternative representation of the normal,
IM(Dh'(s))eql|2 = [|M(DT:(h(&, 0)))M(Dh(E, 0))eq]|2
= [M(DT(h(¢, 0)))||M(Dh(, 0))eqll2n(h(£, 0))]|2
= [M(Dh(&, 0))ed||2|| M(DT:(h(, 0)))n(h(§, 0))]|2.
Thus,

/gdSr = /Q(Tt(h(s))HM(DTt(h(S)))n(h(S))||2||M(Dh(3))ed||2 ds
o Bo

- / (TN IMDTi ()0 2 o (x),
o0
where again s = (£,0) and x = A(s).

O

Remark 3.3.2 (Alternative Representation). Due to the definition of the cofactor matrix, the per-

turbed surface integral can also be written as
/ g dS; = /Q(TI(X))”M(DTt(X))n(X)HZ al (x)
FoXor o0

=/Q(Tr(x))\0|et DT(x)[[[(DT:(x))~ " n(x)[|2 dT (x).
o9

Since we assume the deformation mapping T; does not change the orientation of €2; relative to €,

we can assume det DT; > 0 in subsequent considerations.
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3 Shape Sensitivity Analysis

Lemma 3.3.3 (Derivative Through Matrix Inverse). Let A(t) € R™*™ be a matrix where each entry
is a differentiable function such that A(t)~" exists for some interval | C R. The derivative of the
matrix inverse with respect to t is then given by

d, .1
ZA0 =AW

A

—1
s ()~ ".

Proof. Let gj(t) be the component functions of A(t) and let a*(t) be the components of A(t)™", i.e.:

S = ay(@d (1)
J=1

" day(t) da(t
= 0= > 0y 4 gy 20
j=1

_ dA(t)A(t)_1 +AdA(t)*‘_

=0
dat at

O

Lemma 3.3.4 (Preliminary Shape Derivative for Surface Objectives). Forg € C(T(I')), where T(I')
is a tubular neighborhood of I such that Vg is defined on I, the preliminary shape derivative, not
yet in Hadamard form, for the surface integral is given by

dt

/g dS,:/(Vg, V) +g- (divV — (DVn,n)) dS
It r

= /(Vg, V) + gdivr V dS.
r

t=0

Proof. For simplicity reasons, perturbation of identity is assumed. The alternative representation
from remark provides:

d
L
o0
d
= / P (9(Ti(x)) det DTy(x)||(DT¢(x)) " n(x)|[2) dT (x).
ga
Furthermore,
y(t) == DT, Tn=((1+tDV)")"'n
gives
9 hwle-2] (3w 2=1(7T<0>d v(t)>-
t| o dtlo\ & " 1702 at| o
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3.3 Hadamard Formula for Surface Objectives

Due to lemma|3.3.3lone has

7(0)=n

d d

—| At)y=—1""=| (+tDV)"I'n
pr t=ov() g t=o( +tDV)

=-DV'n.
Thus,

d T T

2| Ih@®l2==n"DV7n=—(DVn, n).
t=

Using det DTy = det / = 1 and the product rule, the above results in

d d

— as; = —

o / g doy / [ dt
oQ o0

dt
t

(g(T}) det DTt)] n—g-(DVn,n) dS
t=0

= /(Vg, V) +g- (divV — (DVn, n)) ds,
N
where formula (3.3) for the determinant was used again. The final expression follows with re-

mark[2.1.101 O

3.3.1 Shape Derivatives of Geometric Quantities

Before the construction of the Hadamard formula for surface objectives is finished, a shape sensi-
tivity analysis of some geometric quantities, especially the outer normal n, is conducted. While the
derivative of the normal is needed for many objective functions and PDE constraints in itself, the
resulting tangential Stokes formula makes the Hadamard expression for a surface functional quite
convenient to derive.

Lemma 3.3.5 (Unit Normal on Perturbed Domain). The unit normal on the perturbed domain €; is
given by
(DT:(x))~ "n(x)

[(DTe(x))~"n(x)||2"

Proof. According to lemma|2.1.6] the unit normal on the perturbed domain is given by

n(Te(x)) =

Dhi(¢,0)~ T
|Dh!(E,0)~ e

ny(Xx) =

Using equations (3.6) and (3.7) results in

n(Ti(x)) = (DTi(h(£,0))~T(Dh(E, 0)) T eq
[(DTi(h(&, 0))~T(Dh(&, 0))~ ed]|
_ (DT(x)~"n(x)
~ [(DTx)~Tn(x)||”
where lemma|2.1.6|was used again for the unperturbed domain. O
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3 Shape Sensitivity Analysis

Lemma 3.3.6 (Preliminary Shape Derivative of the Unit Normal). The preliminary shape derivative
of the unit normal is given by

dn[V](x) = ny(Te(x)) = (n, (DV(x))"n(x))n(x) — (DV(x))" n(x).

a
dtli-o

Proof. Since DTy(x) = I, the quotient rule simplifies to

Vi) = (5] [(0Tiex) o))

d
— n(x) <dt .

Using lemma|3.3.3] the above transforms to

OH(DTt(X))T”(X)Hz) |

d
dn[V](x) = n(x) (dt o

H(DTt(X))_T”(X)Hz> — (DV(x)) " n(x).

For any vector v(t), where the components are differentiable functions, the chain rule gives

1

d 2 §_<v<0>,v'<0)>
" (Z Vl(t) > - H "

d

dt

Iv(t)]|2 =

t=0

dtl,. 0)|l2

Hence, for v(t) = (DTy(x))~"n(x) one has v(0) = n(x) and again due to lemma we have
v/(0) = (DV(x)) " n(x), resulting in

d

dil,

0HDTI(X)H(X)Hz = (n(x), (DV(x))"n(x)),

which gives the desired expression. O

Unfortunately, lemma does not yet fulfill the Hadamard form, and additional transformations
using tangential Jacobians from definition [2.1.13|are required.

Lemma 3.3.7. The shape derivative of the normal is equivalently given by
dn[V]=—(DrV)" n
Proof. Assuming that the perturbation field V extends into a tubular neighborhood, we have
DrV = DV — DVnn"
due to remark[2.1.74] Likewise,
(OrV)" n=(DV)" n—n(DVn)T n = —dn[V]
due to lemma O

Lemma 3.3.8. The local shape derivative of the normal dn[V] at a point x lies in the tangent space
T.Q.
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3.3 Hadamard Formula for Surface Objectives

Proof.
(dn[ V1, n) =(= (Dr V)" n, n)
(— (OV)" n+n(DVn)T n, ny

— ((pv ) + (n(DVn)" n)T n
TDVn +n" (DVn)

O

Remark 3.3.9. The tangential Jacobian of the unit normal field n(x) at a point x lies in the tangent
space T,8,i. e.

0 = D1 = Dy (n(x)" n(x)) = 2 (Dyn(x)) n(x) = 2(Vyn, n),
meanin mn n. is result is needed in the following lemma|(3.3.
ing Dyn L n. Thi Iti ded in the following | 3.3.10

Lemma 3.3.10. For a perturbation normal to the boundary T, i.e. V = (V,n)n or equivalently
(V, 1) = 0 for a vector T € T,Q, we have

dn[V] = =V (V,n).

Proof. Let {r; € T, : 1 < i < d — 1} be an orthonormal basis of the tangent space and let the
unit normal be given by n with components nk. By definition one has

According to remark[3.3.9] the variation of the normal in tangent directions is perpendicular to the
normal, and with the particular choice of V, the second part vanishes. This results in

dz_;davk

= (Dr V)= —an[V].
O

The idea now is to apply the preliminary shape derivative of lemma[3.3.4]to the divergence the-
orem of lemma[3.2.3] However, the preliminary gradient expression requires certain derivatives for
which the functional under consideration must extend into a tubular neighborhood of I'. Unfortu-
nately, this is not true for the outer normal n, such that an extension of the normal into a tubular
neighborhood is needed.
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3 Shape Sensitivity Analysis

Remark 3.3.11. When considering the shape functional

Jg.T) = / 9(p, n) ds,
r

where
g:RIxRI SR
(0, 0) = g(p, )

is a sufficiently smooth function, the preliminary gradient for surface objectives, lemma re-
quires the existence of the total derivative (Vg(p, 1), V). For the expression g(¢, n) this existence
is not given and a smooth unitary extension A/ of the unit normal n into a tubular neighborhood of
I is needed. Just as in remark[3.3.9] this extension satisfies

0=D1=D (N(x)N(x)) =2(DN(x)) N'(x) = 2(VN, N)

in the domain 2. For more details see [70]. A popular choice for this extension A is the normalized
gradient of the signed distance function Vb/||Vb|| due to the applicability in level-set methods [36].
The tangential Stokes formula can now be used to perform an integration by parts on surfaces to
arrive at more convenient expressions for surface shape functionals.

Lemma 3.3.12 (Tangential Stokes Formula). Let g be a real valued differentiable function on " and
v be a differentiable vector valued function on I'. Then the following relation holds:

/gdivr v+(Vrg,v) dS = /Fc g (v,n) dS.
r r

Proof. Applying the Hadamard formula for volume objectives, lemma [3.2.4] to the left side of the
divergence theorem, lemma and the preliminary gradient expression of lemma to the
right side, the expression

/<v, n)div F dS = /<v<F, MY, VY + (F, n) (divr V) + (F,dn[V]) dS
r r

is created. The shape derivative of the normal dn[V] enters due to the chain rule. Choosing V = N
and applying lemma[3.3.7|result in

/ div F dS = / (V(F, NN + (F, A (dive N) 0S,

r r
because DNAN = 0. The above now transforms into
/div F dS = /(DFn, n) + (F,n)x dS.
r r

Because divr F = div F — (DFn, n), the desired expression is created by choosing F := g - v for a
scalar g and a vector v. O
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3.3 Hadamard Formula for Surface Objectives

3.3.2 Shape Derivatives of General Surface Objectives

Using the tangential Stokes formula, the preliminary gradient expression from lemma can now
be brought into Hadamard form.

Lemma 3.3.13 (Hadamard Formula for Surface Objectives). For a general surface objective func-
tiong : T(I') — R, which is independent of the shape and for which % exists, the shape derivative
for the surface objective

J(Q) = / gds

.
is given by

dJ(Q)[V] = / (V,n) [gi +/£g} ds,
r

where k = divr n is the tangential divergence of the normal, i.e. the additive mean curvature of I'.

Proof. Starting form the preliminary gradient of lemma|3.3.4] the derivative is given by

% /gdSt = /<Vg, V) +g (divV — (DVn,n)) dS
t=0<991 o0
= / (Vg, V) + gdivr V dS.
o0

The desired expression is immediately created due to the tangential Stokes formula, lemma|3.3.12
and the tangential quantities from definition and remark[2.1.10 O

Lemma 3.3.14 (Hadamard Formula of the Shape Derivative of the Normal). Let the objective func-
tion be given by
Jg.1) = [ gl Doum) ds.
r
where g : R? x R x R4 — R, (o, (, 1) — g(p, (1) is a sufficiently smooth functional. The
shape derivative of the above expression is then given by
dJ(g,N[V] = /(V n) [D@ngp n+DcgD?p n+ k(g — Dyg n) +divr (Dyg) T} ds.
r
Proof. To ensure applicability of the Hadamard formula for boundary integrals, lemma (3.3.13] the

objective

Jg.T) = / 9. D, N) dS

r
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3 Shape Sensitivity Analysis

is considered. Here, N is a unitary extension of the normal into  just as in remark [3.3.11] By
construction, the extension fulfills N' = nand dA[V] = dn[V] on I. The chain rule and lemma[3.3.13
then provide

dJ(g, NIV] = / (V,n) [(Vglp, Dp, N), 1) + kgle, Do, )] + Dyglp, Dep, n) dn[ V] dS.
r

The chain rule also leads to
(Va(p, Dp,N), n) = Dg(¢, D, N')n
= (D,g(, Dp, N)Dyp + (Dcg(ep, Do, N)D? @ + Dyg(sp, Do, NYDN') n

= D,9(¢, Dp, N)Dy n+ Dcglp, Do, NYD? o n + Dyg(p, N)DN'N
= D,y9(, Dp, N)Dy n+ Dcg(p, Do, N)D?p n,

where the third part vanishes due to remark(3.3.11} Let V := (V, n)n be the perpendicular compo-
nent of V. Applying lemma|3.3.10|and inserting the above results in

aJ(g,N[V] = /(\7, n) [DpogDy n+ DcgD?¢ n+ kg| — Dyg Vr(V, n) dS.
r
The tangential Stokes formula, lemma|(3.3.12} gives
/—D¢er(\7, n) dsS = /—m(f/, nyDyg n+ (V, n)divr (Dd,g)r as,
r r

which results in

a(g. N1 = [ (V.n) [D,gDp n+DgD?s n+ k(g — Dyg n) +divr (Dyg)'| ds.

-

According to the Hadamard theorem [3.1.7} the shape derivative depends only on the normal com-
ponent of V. Hence, one has

aJ(g, NIV] = dJ(g, NIVI,
and the above becomes the desired expression. O

Remark 3.3.15. Two objective functions often encountered are

Ji(er,T) 1=/<901,”> das

r

Jo(2,T) := [ (Vipa,n) dS,
/
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3.3 Hadamard Formula for Surface Objectives

where ¢4 is a vector and ¢, is a scalar. As seen in remark [4.1.12]in chapter [4} J; and J> are
closely related to the viscous and inviscid parts of the aerodynamic drag. Using the notation from
lemma|3.3.14] one has for J;
g(p. ¢, ¥) = (¢, )
Dwg = wT
ch =0
D¢g = QOT.

Thus, the shape derivative is given by

dJi (1, T)[V] = /(v, n) [n"Dp1n + K (] n— ] n) +divr 1] dS
r

= /(V n) [(De1n, n) +divr 1] dS.
/
For J> one has
a(p, ¢, ¥) = (C, )
D,g=0
Deg=1"
Dyg =(’,

and the shape derivative is analogously given by

dda(2, N[V] = /<v, ny [n"DPpan + k ((Vipa, n) — Dipon) +divr Vipo| dS
r

= /(V, n) [<D2<p2n, n) + divr <Vrg02 + %fn)] as
r

= /<V, n> |:<D2(p2n, n) + H% + din Vrg02:| as.
r

Finally, for the objective

‘hw&rw=/lvw&nwds
r

one has
Q(SOs Cs 1/}) = <Cs ¢>T
D,g=0
Deg = p(¢, )P~ "yT
Dyg = p(¢, )P~ 1¢T,
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3 Shape Sensitivity Analysis

and lemma [3.3.74] provides

(s, NIV] = / (V,n) [p(Vs, )P~ 'n"DPpsn + k ((Veps, n)P — p(Vps, 0P~ Dypsn) | dS
r

+ / (V, nydivr (p(Ves, mP~'V3) dS.
/

Furthermore, there is the equality
dive (p(Veps, )P~ Vigg)

=divr (p(Vg@s, n>p_1 (Vrgps + 8;;73”>>

0
=divr (p<V<p3, n)p_1Vr¢3) +p(Vs, n>'°_1 %m,

which results in

dJ(es, NIV] =/<V, n) [p(Vs, n)P~1(D?pan, n) + k(V s, n)P + divr (p(Vps, )P~ 'Vres)] dS.
r

3.4 Shape Derivatives and State Constraints

Definition 3.4.1 (Material Derivative, Local Derivative). Let u; solve a PDE constraint on the per-
turbed domain Q; = T,{V](€2) and let x; := Ty(x) be a shifted boundary point. The material derivative
is then defined as the total derivative

au[V](x) := ﬁ

at ur(Xt),

t=0

and the local shape derivative is defined as the partial derivative

d

UIV](x) = p

U{(X).

t=0

Remark 3.4.2. A straight forward linearization of the PDE boundary conditions usually results in an
expression for the material derivative. The general strategy when deriving shape derivatives is to
first transfer the problem back to the original boundary before computing the limit, resulting in the
need to compute the local shape derivative. The chain rule combines both by the relation:

au[V] = U'[V]+(Vu, V).

Thus, if the right hand side of the boundary condition does not depend on the geometry, one has

dUb[V] = <VUb, V>.
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3.4 Shape Derivatives and State Constraints

In the presence of a state constraint, i.e.

min J(u, Q) = /f1(u) dA+/f2(u) as
Q r

(u.)
subject to
Luy=u in Q

Lp(u)=up on T,

where fy, f>, uf, and up do not depend on the shape, the chain rule immediately results in

aJ(u, Q) = /(V, n) {ﬁ(u) + 3];:’) + nfz(u)] as
r
oh(u) /%(U) /
+/ e u[V]dA + 50 u[Vv]ds
Q r
subject to
Lwy=ur in Q
Lp(uy=up, on T
oLu) . . ,
TR uU[Vl1=0 in Q
Boundary condition for u/[V] on T.

The above does not yet fulfill the Hadamard form that can now be found by the adjoint approach.
Crucial for the adjoint approach is knowing the boundary conditions of the linearized problem which
determines the local shape derivative v'[V] of the state.

Lemma 3.4.3 (Shape Derivative of the Dirichlet Boundary Condition). Suppose the state u is given
as the solution of a PDE of the form
Lu)=ur in Q
u=up on 0%,

such that us and up, do not depend on the geometry of 2, e.g. the unit normal n. The local shape
derivative under the perturbation V is then given as the solution of the problem

Mu’[V] =0 in Q

ou
uIVv] = (V, n)% on T,

where I is the variable part of the boundary of 0S2.

Proof. The linearization in €2 is straight forward. Taking the total derivative of the boundary condition
results in

du[V] = dup[V] on T.
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3 Shape Sensitivity Analysis

Using definition|3.4.1} the above can be transformed to

UIV]+ (Vu, V) = dulV] = dup[V] = (Vup, V)
= U[V]1=(V(up—u),V).

The usual orthogonality argument gives the desired expression

U[V]=(V,n) <8(“§n_“)> .

O

Lemma 3.4.4 (Shape Derivative of the Slip Boundary Condition). The slip-boundary condition is
often encountered in fluid dynamics, especially when an inviscid fluid is modeled:

(uy,n)(x)=0 on T.
The local shape derivative then satisfies the boundary condition

(U'[V],n) = —(DuV, n) — (u, dn[ V1)
=—(V,n) <an> +(u, Vr(V,n)),

where the second part of the identity holds for a perturbation in normal direction only and can be
brought into Hadamard form using lemma

Proof. The derivation is analog to lemma|(3.4.3|using the product rule and the extension of defini-
tion[3.4.1for a vector valued state u:

du[V] = U[V] + (Du, V).
O

Lemma 3.4.5 (Shape Derivative of the Neumann Boundary Condition). Suppose the state u is
given as the solution of a PDE of the form

L(u)=ur in Q
@
on

such that us and up do not depend on the geometry of €1, e.g. the unit normal n, etc. The local
shape derivative under the perturbation V is then given as the solution of the problem

=up, on 01,

oL) ;o .
30 U[V]=0inQ
8L(;I[1V] = (Vup, V) — (D?uV, n) — (Vru,dn[V])

oup 02
= <V, n> [3: - ang:| + <Vru, Vr<V, I’7>>,

where the second identity holds for the orthogonal component of the perturbation field only.
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3.4 Shape Derivatives and State Constraints

Proof. The Neumann boundary condition at x; = T;(x) on the deformed domain €2; reads

Up O Xt = <VUt, nt) O Xt
= (Vug, ny) o Ty(x)
= ((Vuy) o Ty(x), ne(xp))-

The chain rule results in

V(uro Te(x)) = (Vur) o Te(x))™ - DTy(x)
= (DT(x))" - (V) o Te(x)],

and the boundary condition becomes

up(x) = ((DTe(x)) ™" V(ut o Te(x)), ne(xe))
= (V(ur(x))) " DT(x) ™" - ne(xq).

The total derivative with respect to t now yields the material derivative of u;(x;). Using lemma|3.3.3
results in:

dup[V] = (Vau[V])T n+ (Vu)T (=DV) n+ (Vu, dn[V]),

which results in

ddu[ V]
on

= dup[V] — (Vu,(=DV) n) — (Vu, dn[V]).
Using the relationship

aulV] = U[V] + (Vu, V)
dUb[V] = <VUb, V>
dn[V] = —Vr(V,n),

we have

ddu[V]  ou'[V]
on ~  0n

+(D?uV, n) + (Vu, DVn),

and the above can now be expressed in terms of the local shape derivatives:

ou'[V]
on

= (Vup, V) — (DPuV, n) — (Vu,dn[V]).

Since (Vu, n) = 0, we have Vu = Vru, and with the usual orthogonality argument the boundary
condition can be expressed as

ou'[V] _(V.n) {émb Pu

an an an2:| +(Vru, Vr(V, ),
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3 Shape Sensitivity Analysis

where the last part can be brought into Hadamard form using lemma|3.3.12} i.e.

/(vr<v, n), Viu) dS = / LV, ydive Vru s k(V, 1) (Vru, n) dS
r r
= /(V, n) [k(Vru,n) — Aru] dS.
.
0
Remark 3.4.6. Note that in the setting considered in the above lemma [3.4.5] it can be possible

that the problem does not possess a unique solution u. However, this has no consequence for the
shape derivative of the Neumann boundary condition.

Remark 3.4.7. A simpler formula than lemma can be given in the special case of the standard
Laplace problem

—Au=u in Q
ou
— =up on IN.
on_°
The Laplace-Beltrami operator
Aru =divf V U—AU—R@—@
re s e on  0n?
provides
0%u
w = —Aru— Us — RlUp

which results in

oU'[V]
on

=divr ((V,n)Vru) +(V,n) <8alﬁ7 + KUp + Uf> .

For more details see [70].
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Chapter 4

Fluid Mechanics

4.1 Derivation of the State Equations

Before considering shape optimization in fluids, this chapter is used to give a brief overview about
partial differential and integral equations governing fluid flow. First, the governing equations are
derived in a general setting. Afterwards, possible simplifications of inviscid or incompressible flows
are introduced. More detailed overviews about the derivation of the state equations can for example
also be found in [7, 20]. The derivation of the partial differential and integral equations describing
fluids are a direct consequence of the continuum hypothesis, conservation of mass, conservation
of momentum, and conservation of energy.

For consistency reasons with the literature the nomenclature is redefined. For example, t is
now used to denote the physical time as opposed to being responsible for the amount of shape
deformation, for which the symbol was used in chapter 3]

Definition 4.1.1 (Intensive and Extensive Quantity). A physical property is called intensive if it is
scale invariant, meaning it does not depend on the system size or the amount of material in the
system. Examples of intensive properties are temperature, density, or specific energy. By contrast,
a property is called extensive if it does depend on scale, such as mass, length, volume, enthalpy,
or energy. Let ¢ be an intensive quantity. The corresponding extensive quantity o is then given by

p= /p¢> dA, (4.1)
M
where M is a control volume under consideration and p is the fluid density.



4 Fluid Mechanics

Remark 4.1.2 (Reynolds Transport Theorem). The Reynolds transport theorem is a three-dimen-
sional generalization of the Leibniz integral rule for differentiation under the integral sign. It relates
the change of extensive quantities to the change of intensive quantities by

/at pi) dA+ [ (90w~ up).n) ds.

oM

where ¢ is the extensive quantity under consideration and ¢ is the corresponding intensive quantity.
The fluid density is denoted by p, and the fluid velocity is given by u. The velocity of the control
surface OM is given by up. More details can be found in [7].

Lemma 4.1.3 (Conservation of Mass). Let M C 2 be an arbitrary control volume. The conservation
of mass results in the first state equation

/+d|v pu) dA = 0. (4.2)

Proof. The mass m of a fluid contained in the volume M is given by

=/pM,

M

thus, when comparing the above with equation (4.1), one can see that mass is the extensive quantity
corresponding to the intensive quantity ¢ = 1. The mass of the fluid in a fixed control volume is
considered to be conserved, resulting in

an d

T dt
M

p dA.

Considering a fixed control volume, i.e. up = 0, a straight application of the Reynolds transport
theorem results in

am op
= — = — dA ,h) dS.
ot at T / {pu. )
M om
The desired expression follows with remark O

Lemma 4.1.4 (Conservation of Momentum). The conservation of momentum results in the second
state equation governing fluid flow:

0 , 0
/ a(pu,-) +div (=T + puju) + 8—5 dA = / pgi dA, (4.3)
]
M

where i = 1,2,3 are the three spacial dimensions and T; € R3 is the corresponding stress tensor
row describing the distortion of the control volume M under forces. The fluid pressure is denoted
by p. Also, g; is the volume force in the i-th coordinate direction.
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4.1 Derivation of the State Equations

Proof. Newton’s second law states that the change of momentum equals the sum of all active

forces: dmy)  d
mu
g = = — dA,
2.9 at  dt / pu

M

where g are the total forces acting on the control volume M. Hence, remark is applicable with

¢ = u; and results in
- 0
(Z 9>i = / E(PUI) dA + /<pu,-u, n) ds.
M

oM

However, the total forces g acting on the control volume also depend on the pressure and stresses
contained within the fluid. In order to arrive at a closed system of equations, the internal quantities
pressure and stress on the boundary OM of the control volume must be related to the external

forces g:
ZQ:/pgdA+/<a,n> ds e R®, (4.4)
M om
Here, g is the volume force and o € R®*3 is the corresponding stress tensor describing the internal
friction and pressure. The stress tensor o can now be split into two terms:

011 012 013 o1 +p o2 013 p 00

o= | 02 022 023 | = 021 O2+pP O3 -0 p O

031 032 033 031 032 033 +p 0 0p
=T—p-I

The second part containing the pressure p is called mean hydrostatic stress tensor, volumetric
stress tensor, or mean normal stress tensor and is responsible for a change of volume of the
control volume M. The first part part T is called stress deviator tensor and results in a distortion
of the control volume M. Thus, the preliminary conservation of momentum for the i-th coordinate
direction becomes

0
/at(pu,-) dA + /(—T,- +puiu+p-ej,n) dsS= /pg,- dA,
M oM M

where g; is the j-th unit vector. The desired expression follows with remark O

Definition 4.1.5 (Newtonian Fluid). /n order to close the momentum equations, the stress tensor T
must be related to the other variables. Let the strain tensor of the fluid be given by

1

5=3

[(Vu+(Vu)T) + A(divu) - 1]

where | € R3*2 s the identity matrix and \ = —% is the bulk viscosity. For Newtonian fluids the
following assumptions are generally made:

e The stress tensor T is a linear function of the strain S.

e The fluid is isotropic.
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4 Fluid Mechanics

e A fluid at rest does not distort control volumes.

The last assumption links the equations of fluid dynamics to hydrostatics. As a consequence, the
stress tensor must be divergence free, i.e. divT = 0 for a fluid at rest. For a Newtonian fluid it is
therefore often assumed that

T :=7:=2uS,
where 1 is the shear or dynamic viscosity of the fluid, which is related to the kinematic viscosity v
by

V==,
p

Viscosity describes the ratio of viscous forces to inertia forces. Dynamic viscosity y and bulk vis-
cosity \ are closely related to the Lamé coefficients in linear elasticity. A wide array of real world
fluids are considered to be Newtonian such as water, air, and oil. Examples for non-Newtonian
fluids are polymer solutions, blood, paint, quicksand, toothpaste, and ketchup. Thus, for Newtonian
fluids the conservation of momentum in the i-th coordinate direction is given by

0 1o ou oy 2 dpuiy)]  Op
/ o2 o (0 (5 o+ stavura) )« D50 32 oa= [ raian )
M = M

where Jj; is the Kronecker symbol.

Lemma 4.1.6 (Conservation of Energy). The conservation of energy results in the following equa-
tion of state: 9

/ E(pE) +div (pHu — kVT — Tu) dA = /pgu dA,

M M

where H is the enthalpy, T the absolute static temperature, and k is the thermal conductivity of the
fluid.

Proof. The total energy per unit mass E of a fluid is given by kinetic energy and internal energy e
1 1
E=e+ EHUHZ =6+ (U2 + U5+ U5).

The change of energy in a control volume equals the work performed by exterior forces plus heat
supply:

d

p pE dA = pgu dA — gn dA + (T—p-NHundS
M M oM oM

N—— N—_——

work performed by volume forces  heat supply over the boundary ~ work performed by surface forces

Fourier's law of heat conduction states that
g=—kVT,

where & is the thermal conductivity of the fluid and T is the absolute static temperature. Applying
the Reynolds transport theorem |4.1.2|with ¢ = E results in

B
/at(pE) dA+/<pEu,n> dS=/pgudA+//~@VTndS+/(’JI‘—p'I)undS.
M oM M oM oM
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4.1 Derivation of the State Equations

The energy equation is often rewritten in terms of total enthalpy H
. P
H=E+—-=p=pH—pE, (4.6)
P

which eliminates the pressure p:

/gt(pE) dA+/(pHu, ny d8=/pgu dA+/nVTn dS+/Tun ds.
m

oM M oM oM

The desired expression follows with remark O

The conservation of mass, momentum, and energy results in five equations for the seven un-
knowns p, u, p, E, and T. Hence, additional closure assumptions must be made, linking pressure
p and temperature T to the unknowns p, u, and E.

Definition 4.1.7 (Perfect Gas). A gas is said to be perfect or ideal if the pressure is given by the
relation

p = pRT,

where R is the specific gas constant. Furthermore, the specific heat capacity is the measure
of the heat energy required to increase the temperature of a unit quantity of a substance by a
certain temperature interval. For a compressible body, one may distinguish between heat capacity
at constant volume c, and heat capacity at constant pressure c,. For an ideal gas, the heat capacity
is constant with temperature resulting in

R = Cp - Cv,
and the internal energy is related to the temperature by
e=c¢c,T.

2. the above results in

E-Yul? R 1
p=pr=— 20 B (- Jule).

Since E = e+ §||u

Cv Cy 2
Introducing the adiabatic exponent v as

e Ry
'Y—CV CV—'Y )

one arrives at the final equation linking the pressure to the unknowns:

p=tv— 1o (- glul?).

Closing the circle, the temperature can thus also be expressed as T = R%.
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4 Fluid Mechanics

Remark 4.1.8 (Speed of Sound, Mach Number). A very important property is the speed of sound.
As the fluid velocity approaches the local speed of sound, shock waves begin to form, and the
equations of state are then dominated by their hyperbolic nature. For a perfect gas, the speed of

sound c is given by
1 P
¢c=+RT =/yR—e= \/’Y(’Y— DE —[[ul]?) = /7=
Cv p

The local Mach number M is then given by

wo Lol
c
Remark 4.1.9 (Scaling, Non-Dimensionalization). Different scales can lead to similar fluid flow:
Flow around a sphere of radius r; = 10 m with a velocity of 10 km/h will be the same as flow around
a sphere of radius r. = 1 m with a velocity of 100 km/h. This is often exploited in experiments
when smaller models are used in wind tunnels. The Navier—Stokes equations are thus often non-
dimensionalized. The subscript co denotes the respective value in the farfield:

Poo =1 reference pressure

Poo =1 reference density

Too =1 reference temperature

Coo = fypio =" reference speed of sound
Poo

Uso = Mxo@oo = Moo\/Y reference velocity
UL M o :

fioo = PY2" _ oo VY reference dynamic viscosity.

Res Res

Additionally, M is the freestream Mach number and

_puL
I

Re

is the Reynolds number where L is the characteristic length scale. Furthermore, the thermal con-
ductivity is non-dimensionalized by
Fog = —Hoo
(y—1)Pr

where Pr is the Prandtl number. As a consequence, the non-dimensional gas constant reduces to

o

R=7=
pT

1.

Usually, the Reynolds number Re, Prandtl number Pr, Mach number M, adiabatic exponent ~, and
the reference length L are externally given, defining the flow conditions to simulate.
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Remark 4.1.10 (Sutherland Law). The viscosity of a fluid is often decreasing with temperature,
which is modeled by Sutherland’s formula

) T\2Ty+S
H=leo\7 ) 745"

where S is the Sutherland temperature, usually 110.4 K for air.
Taking everything together results in the compressible Navier—Stokes equations.

Definition 4.1.11 (Compressible Navier—Stokes Equations). The compressible Navier—Stokes equa-
tions for a Newtonian fluid are given by

/+d|v (pu) dA=0 (4.7)

B L ou Ou 2 dpuiy)]  p
/8(pu,)+12[8xj< <8x, 8I+3(d|vu)5,j>>+ 9% ] a—XIdA_

/g (pE) + div (pHUK;VT+ [u (VU+(Vu)T+§(divu)./)] u) dA =
M

pgi dA (4.8)

pgu dA.

§\ i\

(4.9)

Note that equation (4.8) is also of divergence type when written in vectorial form using the Kronecker
symbol for the pressure. The dynamic viscosity . is given by the Sutherland law. The boundary
condition for the velocity on fluid obstacles usually is

u=0onTly.

Appropriate boundary conditions for the heat fluxes and on inlets/outlets will be provided later on
based on the situation to be simulated.

Remark 4.1.12 (Forces in Fluids). Equation (4.4) can also be used to compute the force a fluid
exerts on an immersed body with boundary OM. According to (4.4), the force a solid body exerts
on the fluid is given by

F=/pgdA+/<a,n> dsS € R8,

M oM

According to Newton’s third law of motion, the sign switches when considering the force the fluid
exerts on the solid body, and in a Newtonian fluid without body forces, the fluid force in the i-th
coordinate axis is thus given by

Fi=| [t-1epnas
M i
3

oup Oup 2
=/ Z< <ax, 5,+3(d'VU>5u)>n/ +pn; dS. (4.10)

om L=t
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4.2 Simplifications

There are many simplifications making the complex governing equations more accessible. Two
assumptions most often used are incompressibility and diminishing viscosity, i.e. inviscid flow.

4.2.1 Incompressible Flow

Definition 4.2.1 (Incompressible Fluid). A fluid is considered incompressible if the density p does
not change in time, i.e.
dp(x(t), 1)
dat
Here, it is also assumed that the density is constant in space.

=0.

When using the above assumption and omitting Sutherland’s law, the conservation of mass (4.7)
and momentum (4.8) for a Newtonian fluid become

/pdiv UdA=0
M
0 0
/patu, — pAui + puVu; + 8—5’ dA = /pg/ dA.
M M

For an incompressible flow the conservation of mass and momentum already create a closed sys-
tem of equations. The energy of the fluid can be computed using equation after the above
equations have been solved for u and p. Since the incompressible equation cannot develop shock
waves, the above system is often written as a partial differential equation:

Definition 4.2.2 (Incompressible Navier—Stokes Equations). The incompressible Navier—Stokes
equations are given by

pgtu— pAu+puNVu+Vp=pg in Q

divu=0
u=u, on I, (4.11)
u=0 on Iy

0
pn—ua—,l;=0 on [_.

Here, 02 =T =T, SJ Mo SJ I_. The inflow is given by I, and the surface of any obstacles in the
fluid is given by I'y. The boundary condition on I is the no-slip boundary condition of a viscous
fluid. The outflow condition on I’ _ is chosen such that mass conservation holds. This is the natural
boundary condition for finite element discretizations. When enclosed flows are considered, i.e.
I_ = (), the missing boundary condition results in the pressure being defined only up to an additive
constant. Omitting the time derivative results in the steady state Navier—Stokes equations.

Since the energy equation decouples from the conservation of mass and momentum, there exists
a convenient representation of the kinetic energy loss of an incompressible fluid. In order to derive
the dissipation rate of kinetic energy into heat, the following result is needed:
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4.2 Simplifications

Lemma 4.2.3. Let u solve the incompressible Navier—Stokes equations (4.11)). It then follows that

/u(uVu) dA=0.

Q
Proof.
/u(uVu) dA = ;/ v (||ull?) dA—/u(ux rot u) dA
Q Q Q
_ ;/dlvu|]u|2 dA+ /|u||2u nds
Q
=0.

O

Lemma 4.2.4 (Energy Dissipation in an Incompressible Fluid). /n the absence of body forces g, the
dissipation of kinetic energy into heat in a viscous incompressible flow is given by
0

3 ou: 2
E, = atE”=_“Z/ <8x,> dA. (4.12)
= Q

Since the above value is always negative, one can see that in an incompressible flow, heat is never
converted back into kinetic energy.

Proof. The kinetic energy E, is given by

3
1 2 1 2
E,= gmlulf =5 [ S put oa
Q i=1
3
= Eu= [ 3 utoi) o
Q i=1

Inserting the incompressible Navier—Stokes equations without body forces for pu;, one arrives at

3 ap
/Z ui(pAu; — puVuj — —)dA.

8X,‘
i=1

Using integration by parts on the pressure term, the equation becomes

3

0
E, Z (nuiAu; — uipuNuj — u,—p) dA
i=1

'Bx,-

:0\

3

3
au;
|:,LLU,'AU,' — u,-puVu/ + 8X:p:| dA — /Zpu/ni as.

o

i=1
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4 Fluid Mechanics

Furthermore, ZL g—)‘g = 0 because of the divergence freedom and ZL pu;in; = 0 because of the
no-slip boundary condition, which leads to

3
E, = /Z[MU/AU/ — uipuVuj] dA.
o =t
With lemma[4.2.3] this becomes:
3
Eu = /ZMU,‘AU/ dA.
o =1

Swapping over A and eliminating the boundary integrals because of the no-slip boundary condition
results in:

O

The above formula has both advantages and disadvantages when compared to using forces
according to equation (4.10). On the one hand, the value of depends on the size of the
simulation domain Q, making results from two different domains difficult to compare: Considering
an obstacle in a fluid channel, the value of will increase when a longer channel is simulated,
although the force the fluid exerts on any obstacle should stay the same. Also, in case of multiple
obstacles, does not allow identifying the contribution each obstacle has to the total energy
loss. On the other hand, the shape differentiation of a volume objective function is much more
straight forward than the shape differentiation of a surface functional such as (4.10). This is es-
pecially true for higher order derivatives. Hence, for considerations on shape optimization in fluids
later on, will be considered first.

Remark 4.2.5. The incompressible Navier—Stokes equations still possess several numerical dif-
ficulties. The missing time derivative in the conservation of mass requires at least semi-implicit
solution strategies. The divergence freedom of u results in the fact that the discretization of v and
p cannot be chosen independently. Instead, a stable discretization without checkerboarding must
satisfy the inf-sup condition [30, 76|, and the resulting discrete saddle-point problem is hard to solve
iteratively. Last, a low viscosity u, i.e. a high Reynolds number Re, results in an emphasis on the
non-linearity. Unless the resulting turbulence is not averaged in some way, the equation does no
longer have a stable steady state, and all turbulent length scales must be resolved in the compu-
tational grid. For most flow phenomena of interest, the computational power of present and future
computers does not suffice to resolve turbulence. The problems due to turbulence can be avoided
by dropping the non-linearity from the momentum conservation, resulting in the Stokes equation.
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4.2 Simplifications

Definition 4.2.6 (Incompressible Stokes Equations). Using the same notation as in definition[4.2.2,
the incompressible Stokes equations are given by

—uAu+Vp=pg in Q

divu=0

U=U+ on r+ (4-13)
u=0 on Iy

ou

—u—-=0 M.
pn—pp on

Due to the simplified momentum conservation, the Stokes equations are only applicable to very
viscous “creeping” flows or inside boundary layers. However, the simplicity and linearity allows for
a detailed mathematical analysis.

4.2.2 Inviscid Flow

The other alternative to remove turbulence and boundary layers as described in remark [4.2.5is by
neglecting viscosity altogether.

Definition 4.2.7 (Compressible Euler Equations). The compressible Euler equations result from
dropping the viscous terms from the compressible Navier—Stokes equations. For a Newtonian fluid
they are given by

/+d|v pu)dA=0 (4.14)
/5 u) 23: (ouiy) | 0P g / . dA (4.15)
A ax | ox pa '
i j=1 m
/ aat (pE) + div (pHu) dA = / pgu dA. (4.16)
M M

Note that in addition to setting the dynamic viscosity to zero, the temperature diffusion is also
removed from the energy equation. The solid wall boundary condition for an inviscid fluid is given
by the non-permeability or “slip” condition

(u,n) = 0.

Since turbulence is a result of low viscosity, it at first appears counter-productive to remove the
viscous terms altogether. However, the slip condition on solid walls removes boundary layers and
hence eliminates turbulence. Additionally, the compressible Euler equations no longer possess a
unique solution. The physically relevant solution has to be chosen such that entropy is increasing
when crossing shock waves. Technically, however, most numerical schemes feature a vanishing
viscosity approach such that the physically correct solution is automatically found.
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4 Fluid Mechanics

Remark 4.2.8 (Euler Equations, Flux Functions). The compressible Euler equations, definition{4.2.7]
can also be written in the following way:

3
OFk 5
=7+ZTK=OER,

(4.17)

where the “inviscid fluxes” F; are given by

Fi = (pur, p+ pUs, pus U, pus us, us (E + p))T

Fo := (puo, pusUs, p + pu3, puous, Up(E + p))T

F3 = (pus, purus, puaus, p + pu3, us(E + p)) r
The vector of conserved variables is given by

U= (p, pu, pE)',
and
Up = (p,u, E)T

is the vector of primitive variables.

Remark 4.2.9 (Euler Flux Jacobians). Applying the chain rule on (4.17), the conserved variables U

can be made visible
3

-3
k=1

~ OFi
AUy

3

Uy

The Euler flux Jacobians Ay are given by

3

3

Ul au ou
=N A
|: :| an ; kan

OFi _0Fc 0U _ <~ 0F 9y 0U
8Xk B ; ou 3Xk - ; 3Up ou an

0 1 0 0 0
(y—NH—-u;—c®  (3—7)us —(y—=Nw2  —(y—1Nus ~v—1
A = —Uujlz uz U 0 0
—Uuqjus Uus 0 U 0
nl(y —2)H—=c?1 H—(y—N§ —(y =Nz —(y— Nz iy
i 0 0 1 0 0
—Uj o Uo U4 0 0
A= | (y=NDH—-us—c* —(y—1)us (B — U2 —(y—1us  y—1
—Us U3 0 us uo 0
wl(y—2H—c? —(y—Nute H—(y =1 —(y—1eus o
0 0 0 1 0
—Uius us 0 U4 0
Az = —Us U3 0 us uo 0 ,
(V—NH-U§—c —(y—Nwm —(y—TNwz  @B—uzs v—1
usl(y —2)H — 1 —(y—Nwus —(y—Nueus H—(y— 15 yus
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4.2 Simplifications

where H = E + g is the enthalpy, see also equation (4.6), and ¢ = ,/77" is the speed of sound
according to remark [4.7.8

Remark 4.2.10 (Incompressible Euler Equations). It is also possible to assume an inviscid and
incompressible flow simultaneously, which leads to the incompressible Euler equations

0
p&u+puVU+Vp =pg in Q

divu=0

u=u, on I,
(uyn) =0 on Ty
pn=0 on [I_.
However, when considering the dissipation of kinetic energy into heat for an incompressible flow
according to equation (4.12), one can see that
E,=0.

Hence, a body immersed in an inviscid, incompressible fluid does not experience any force at all.
Unfortunately, this is also true when the compressible equations are used to simulate an essentially
incompressible flow. As such, the Euler equations only produce physically meaningful forces when
compressibility effects are relevant, meaning the speed of the fluid is close to or exceeds Mach 1.0
and compression shock waves form.

4.2.3 Potential Flow

The final simplification is that of potential flow. When an inviscid fluid is also considered to be
irrotational, meaning
rotu =0,

one can show that there exists a velocity potential ¢ such that u = —V¢. More information can
for example be found in [43]. Using the irrotational assumption in the inviscid mass conservation
div u = 0, one arrives at the equation for potential flow:

Definition 4.2.11 (Potential Flow). Potential flow is given by

—Ap=0 in Q
0
% =0 on ro

$p=¢o on Q\Tlo.

This is now a scalar equation based on the inviscid conservation of mass. The boundary value ¢q
creates the necessary potential difference between inflow and outflow. It is possible to recover the
pressure once the above equation is solved for ¢. However, due to the limitations as discussed in
remark[4.2.10, potential flow can mostly be used in inverse design only, meaning finding shapes
that produce a desired pressure profile.

In the following chapters, both fluid dynamics and shape optimization will be combined with spe-
cial attention on fast numerical procedures. However, first a very brief overview on finite volume
methods for conservation laws will be given.
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4 Fluid Mechanics

4.3 Numerical Schemes for Conservation Laws

In this section, some aspects of solving the flow equations discretely will be presented from the
literature, especially [44] 82]. Special attention is given to finite volume schemes for compressible
fluid dynamics. The DLR flow solver TAU, which is used in chapter |8 is also based on a finite
volume discretization. However, in the incompressible case, chapterand@ a finite element based
flow solver is used. Compared to the compressible case, finite element methods are more straight
forward applicable to incompressible fluid dynamics, but for convection dominant high Reynolds-
number flows they usually require some kind of stabilization.

4.3.1 The Finite Volume Method

For simplicity reasons, a general scalar conservation law of the type

ou o)
ot ox

=0 (4.18)
will be considered. The discretization of the space-time domain is given by a cartesian grid
(Xj, tn) = (jAx, nAt), j € Z,n € No.

A discrete cell or finite control volume is then defined by the interval

[

10X

1

1 1
] =[x — EAX, X + EAX],

and the discretized state &; at node j is thought of as an approximation of the cell-averaged value
of the function u

X.
J+

u(xj, t) ~ ! /u(x, t) dx.

Ax
X

]'_

=

nl=

The integral representation of the conservation law (4.18) provides

X

. X
J+

1
I3 tns1 tns1

/ u(x, thy1) dx = / u(x, ty) dx — /f(u(xﬁé,t)) dt—/f(u(x/._;,t)) at

th th

=

X,
j—

X,
—

=
=

for each finite control volume [)<j_1,)(j+1]. Hence, a numerical scheme should reproduce this prop-
2 2
erty, which gives rise to the following definition.
Definition 4.3.1 (Conservative Scheme). A numerical scheme is called conservative if the following
relation holds
At

A T — gnooyn in Yy — F(i" (" ("
=4 = [F@ 0 U pats s Ug) = F(O7 g U e Ul 1)]
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4.3 Numerical Schemes for Conservation Laws

where lower indices denote the spacial dimension and upper indices denote time. In short notation
the above reads
. . At an an.
ot = o = A [P = R = ).
Finally, the numerical flux F is given as the approximation of the average flux at position X, 1 during
2

the time interval [ty thi1]

thit

f(u(x

iv1s

N
At

th

F(@™)) ~ 1)) dt.
Remark 4.3.2. Often, the numerical flux F depends only on one left and right neighbor. Thus,

one frequently has the situation p = 0 and g = 1 in definition above. This leads to the more

common expression
At At
~n+l A AN A AN A
ot = o — A [F(@, uffy) — F@", )] = 0 — A [FH% - Fj_%] .
Definition 4.3.3 (Consistent Scheme). A finite volume scheme is call consistent, if the numerical
flux function F satisfies for all u € R™

F(u,u,...,u) = f(u)
and is Lipschitz-continuous, i.e. for an arbitrary u € R fulfills

1 F(8j—p, Uj—ps1s e Ujng) — F(U)|| < C 21ax | Gjsi — u|

for all il;,.; in a neighborhood of u with C independent of u.

Remark 4.3.4. The first condition in definition[4.3.3|basically states that constant functions must be
integrated correctly and is in fact necessary for the Lipschitz-continuity. One can show that a con-
sistent finite volume scheme must also satisfy the discrete conservation property of definition
As a consequence, shock waves will be captured at correct positions during computation. For more
details see [44].

Unless special provisions are taken, numerical schemes for conservation laws tend to produce
spurious oscillations when the solution of the conservation law features discontinuities and shock
waves. Thus, it is little surprising that the total variation of the computed solution must be dimin-
ishing in order to achieve convergence of the scheme, which is stated by Lax-Wendroff’s theorem
later on.

Definition 4.3.5 (Total Variation). The total variation of a function u is given by

N
TV(u) = sup Z lu(€) —u—1)| 16 <& <..<éwNeN
j=1

For the discrete case, the total variation of a vector, i.e. the piecewise constant approximation of the
state (" at time n, the total variation is given by

Z|/+1

j=—00
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4 Fluid Mechanics

Using the total variation, the theorem of Lax—Wendroff now ensures the approximation property
of finite volume schemes.

Theorem 4.3.6 (Lax—Wendroff). Let a sequence of meshes
(X, th) := (jh, nke), j € Z,n € No, £ € N

be given, such that hy — 0 and k, — 0 for{ — oo. Let ({y)en be a sequence of solutions
generated by a conservative and consistent scheme on the respective mesh. Furthermore, let the
sequence (ly)¢cn converge to a locally integrable function u* such that for each finite set [a, b] x
[0, T] the relation
T b
lim / |Ug(x,t) — u™(x, t)| dxdt =0
{—00
0 a

holds. Additionally, let the total variation be uniformly bounded, such that for each T > 0 there
exists an R > 0 with

TV(Oe(., 1) < R

forall0 < t < T and all ¢ € N. The limit function u* is then a weak solution of the conservation
law.

Proof. See for example theorem 12.1 in [44]. O

Remark 4.3.7. The Lax—Wendroff theorem neither states that convergence occurs at all nor that the
computed solution of the conservation law is the physically correct solution. To ensure convergence
to a physically relevant solution, more considerations are necessary, some of which are based on
monotonicity conditions.

Remark 4.3.8 (Monotonicity Preservation). For some flow velocity ¢ > 0, the linear convection
equation
ou Ou
—+¢c—=0,t>0,xeR 4.19
ot " “ox (4.19)

with initial condition u(x, 0) = up(x) is fulfilled by the function
u(x, t) = up(x — ct).

Thus, if u(x, 0) has some monotonicity in x, then u(x, t) is also monotonic for all t > 0. Numerical
schemes for such a conservation law should therefore also preserve monotonicity.

Theorem 4.3.9 (Godunov’s Order Barrier Theorem). Linear one-step second-order accurate nu-
merical schemes for the convection equation (4.19) cannot be monotonicity preserving unless
c—eN.
Ax
Proof. See chapter 9.2 in [82]. O

A consequence of Godunov’s theorem is that any numerical discretization scheme should only
be of first order in the vicinity of discontinuities, e.g. shock waves. Since higher order accuracy is
generally desired in smooth regions of the flow, Godunov’s theorem has given rise to higher order
methods that employ flux and slope limiters at shock positions. These limiters are thus required to
reduce the approximation order of any numerical scheme to 1 in the vicinity of shocks.
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4.3 Numerical Schemes for Conservation Laws

4.3.2 The Jameson-Schmidt—-Turkel Scheme

Due to Godunov’s theorem, any flow discretization must be of first order in the vicinity of discon-
tinuities, which can be achieved by flux and slope limiters. Another approach is to start from an
unstable central second order scheme and add a non-linear stabilization term, which usually leads
to a version of the Jameson—Schmidt—Turkel (JST) scheme [42].

The domain €2 is discretized into a finite number of non-overlapping control volumes £2; ;, and the
approximation &;; of the flow state is assumed to reside in the center of each control volume. The

Figure 4.1: Cell-centered finite volume discretization.

situation is also illustrated in figure 4.1l The conservation law in integral formulation provides

/+d|vf ) dA = ZZ/+d|vf ) dA

i=1 /1
ZZ/dA+ / f(u)n dS
i=1 /1 o,

due to the divergence theorem. Thus, an approximation of u on the faces of each finite control
volume is needed. Assuming the approximation & to be constant inside each control volume, the
value of {1 on the face is given by

Ui,j+— % (C’i,j + ‘A’i,/'+1)
by = (61 By 1)
b1 = % (8ij + Ui )
Oy = % (Tij + Uimry)
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4 Fluid Mechanics

which leads to

O [0
0= [ 10,0 + (U _1)st+f(U,1 sz + F(B
i=1 j=1

)S3+f( S4

//+ §,j)
Here, the face vectors s; are orthogonal to the edges of €2;;. By not normalizing them, the corre-
sponding integral over each of the edges can be computed straight forward. Thus, the equation can
be integrated in time until a steady state is reached by solving for each control volume

60//
Jo_ Q ,
ot \Q,,| &l

where

Qij = [f(E; )81+ 8,1 s + 81080 + (T )i
Remark 4.3.10. One can show that the above central discretization scheme is of 2nd order and
thus violates Godunov’s theorem. In order to ensure stability, a certain degree of numerical viscosity
has to be added by conducting flux updates of the type
80,-,,- 1

=——Qjj+—
ot ’Q//\ & ’Q//\

The dissipative flux D;; is usually given by
Dij=dyyj+dyj+dij1+d s

with d;; being
- @ (r Y B (A & — f .
di+;,/ =Qily (6,4;,]- (“/+1,/ U/,/) 6,4%,,- (Ul+2,/ 3j1,j + 30, U/—L/) :

The other directions are given analogeously. The coefficients e ) and e ) are adaptive coefficients
determining the amount of 1st and 3rd order numerical dlSSlpatlon They usually depend on the
pressure discontinuity of the respective finite volume. The coefficient «;; is usually chosen with
respect to the discrete time-step size. For more details, especially concerning accelerating the
convergence to a steady state by local and adaptive time-stepping and the treatment of boundary
conditions, see [7].
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Chapter 5

Shape Optimization and Stokes Fluids

5.1 Problem Introduction and First Order Calculus

The self-adjoint nature of the Stokes equations creates an ideal introductory problem for studying
shape Hessians. This shape optimization problem is also mentioned in [46] and makes for a perfect
test-case for validating numerics, since the optimal shape is analytically known to be similar to a
pointed prolate spheroid, e.g. a rugby ball, with 60° front and back angle [49] 50]. After defining
the objective function and conducting first order calculus, the Stokes case will be used as a model
problem for studying shape Hessians with respect to accelerating numerical shape optimization.
Two dimensional considerations have already been published in parts in [61].

The novelty of this chapter lies in the detailed analysis of the shape Hessian for a Stokes fluid,
lemma[5.2.2] Furthermore, knowledge of the correct shape Hessian is used to validate a Fourier
mode operator symbol approximation both analytically and discretely, which is used to greatly ac-
celerate applied shape optimization. Therefore, the following Stokes shape optimization problem is
considered:

Definition 5.1.1 (Stokes Problem). The Stokes problem consists of minimizing the energy dissipa-
tion of kinetic energy into heat in a Stokes flow in absence of body forces.

3 2
. _ ou;
(ur’nl;’g)J(u,p,Q) -—/ME (—8)9) dA
Q

subject to
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—pAu+Vp=0 in Q
divu=0
u=u, on T,
u=0 on Iy

— U= = M
pn uno on

The last constraint, Vol = Vg, means preserving the volume and prevents a degeneration of the
shape. In order to formulate a minimization problem, the sign in the objective function has been
switched compared to (4.12). The domain is shown in figure[5.1]

lo

ST
. . .

Figure 5.1: A possible layout of the domain.

Lemma 5.1.2 (Shape Derivative of the Stokes Problem). The shape derivative for a variation of the
shape of a fluid obstacle I'y for the Stokes problem is given by

3 2
dd(u, p, Q[V] = —u/<v, >y <%‘I’:> ds.
k=1

o
The expression does not involve an adjoint state, which is a consequence of the self-adjoint nature
of the problem.

Proof. Linearizing the state equation according to section [3.4] results in the following partial differ-
ential equation for the local shape derivatives v'[V] and p[ V]:

—UAUV]+ VP V] =0 in Q
divd'[V]=0
u[V]=0 on T,
ou (5.1)
UVl = —(V, n>% on To
/ _od'V]
PIVin—pu an =0 on I_.
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5.1 Problem Introduction and First Order Calculus

The outflow boundary I _ does not feature the local shape derivative of the normal dn[V] since the
fluid obstacle I'g is assumed to be deformed only. Furthermore, the preliminary gradient according
to section [3.4]is given by

dJ(u, p, V]

3 ' /
- Jwns (50) oo+ [u32(50) (%57 o
Q =

ij=1

: / ou; /
- N/<v, n||Vul? dS+2u > —/(Au,-)u,-[V] dA+/ <8Lr'l> uIvids|,
Q r

Fo i=1

where [ =T, U Ty U T _ disjoint. Replacing Au; by the state equation results in:

ad(u, p, Q) V]
2 op ou;
= M/<v,n>|yw\|2 dS+22 o A dA+u/<8n’> U[V]dS
o =la r

Another integration by parts and using div u'[V] = 0 gives

ad(u,p. V] = 1 / (V, )| Vull? dS +
o

+2 /pd|vu[V]dA+Z/ pu[V]n,+u((?)n) u[V] dS
Q

- M/<V,n>||Vu]]2 dS+2Z / pu[V]n,+,u<gLr’,> '[V] dS
Fo i=1 LT
s [ ou;
- N/<v,n>||w|12 dS+2z1: /< (anl) pn,) u[v]ds
o =tlr

Using the boundary conditions v/[V] = 0 on ', and pn; — u%‘,’; =0 on [ _, the above transforms to

3
. p 1= [Womvuas2 | [ (n(Gh) - on) uivias|.
i=1

0

and due to the boundary condition u'[V] = —(V, n) 3! U on [y, one arrives at

3
dJ(u, p, Q[V] = —M/<v, n)||Vul? dS+ZZ /<v, n)paaLrl;n,- ds

o i=1
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Since the divergence freedom is also valid at the boundary, the last term can be dropped, and one
arrives at

3 2
dd(u, p, V] = —u/<V, mIVul[® oS = —M/<V= . @%) ds

Fo Fo k=1

due to the boundary conditions for u. O

5.2 Shape Hessian Analysis

Since very fast gradient based optimization procedures require Hessian information, the shape
Hessian for the Stokes problem is now derived using the concept of repeated differentiation, i.e.
the shape gradient is differentiated again using the same techniques. A good overview about the
practical derivation of shape Hessians can for example also be found in [74]. The shape Hessian
for the Stokes problem will require the following pseudo-differential operator.

Definition 5.2.1 (Divergence Free Dirichlet-to-Neumann Map). Using the same setting as in defi-
nition[5.1.1] let the operator S be defined by

op - %

on o
where ¢ : To — RY. Also, ¢ : Q — RY and ¢p, : Q — R are the solution of

—pAp +Vep=0 in Q
divp=0
p=0 on [,
p=—1% on [y

Oy
gapn—ua =0 on [_.

Lemma 5.2.2 (Shape Hessian for the Stokes Problem). Using repeated differentiation, the shape
Hessian for the Stokes problem is given by

d2J(u,p,Q)[V,W]=/Wn MZ( > div V dS

+
ﬂ\

ou; 8u,
[ Z%sa— >] as,

where S is the pseudo-differential operator from definition above.
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Proof. Undoing the final step (3.5) in lemma [3.2.4] the gradient for the Stokes problem can be
transformed back to a volume integral:

ad(u, p, Q[ V]

u / (V. )| Vul? dS
o

— / (V,m)|Vul? ds
r

5 /0u\?
div | [—p <’> V| dA
Q/ > (5

ij=1

To derive the shape Hessian, let W be another sufficiently smooth perturbation vector field and let
QW] = {x + tW(x) : x € Q} be given by another perturbation of identity. Hence, the second
deformation T;[W] fulfills:

TIW](x) = x + tW(x)
To[W](x) = x = DTo[W](x) = |
d

4 TIWI0) = W)

t=0

Furthermore, let

3 2
o(t, X) = div —nZ(agz‘)()) vix) |,
'/

i.j=1

where u! and p' is the solution of the Stokes equations on the perturbed domain Q;[W]. Hence, for
the shape Hessian, the limit

d
/ ot %) 0AR) =

dt] g . / o(t, TIIW](x)) det(DT,{W](x)) dA(x)
W] 2

must be computed. The multiplication and total derivative rule immediately result in

/ ©(t, x) dA(x)
t=0

d?J(u, p, Q[V, W] = d
QW]
d

ot Tr[W](x))] det(DTo[W](x)) + ©(0, To[W](x)) [dt

at
_ / d
- dtli-o
Q

0 d
=/ {m<ﬁ(0, To[W1(x))

Q

det(DTt[W](x))] dA(x)
t=0

)
W —
o (IWIX) + =

H;P(l‘, To[W](X))] det(DTo[W](x))

d
+ (0, To[W](x)) [dt

det(DTt[W](x))} dA(x).
t=0
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5 Shape Optimization and Stokes Fluids

Using (5.2), the above transforms to

d / (t, x) dA(x)
t=0

dt

QW]
_/a 0, X)W 9 t, x) + ©(0, x) [d det(DTH{W](x))| dA(x)
= 8X90(, ) +att=o<p(, ) +¢(0, oo t :

Q
Using the derivative of the deformation determinant, lemma(3.2.2} and regrouping results in
d / (t, x) dA(x)
dtl | TV
QW]

= /(VXQD(O, x), W(x)) + ¢(0, x)div W(x) + 861‘ t Ogo(t, X) dA(x),
4 =

where the first part is now an analogon to equation (3.4), leading to

d2J(u, p, IV, W]=/<W( ), n(x)) ©(0, X) dS(x o(t, x) dA(X).

r

Computing the derivative of the second part provides

) | > (Ul
/ T —t=od|v ({u;( o > ] V(x)) dA(X)
Q Q k
./ 0ui(x)\ OUIW
=/div ({@Z( g;jﬂ) u,[ale(x)] V(X)> dAK)

ij=1

©(t, x) dA(x) =
t=0

Q

oui(x)\ Ou[W](x)
= [ (V(x), -2/ ! aS(x),
Jovenn |-an3 (%52) P s

where u'[W] again solves the linearized Stokes equations (5.7)), only this time for perturbation W.
Combining everything together leads to the preliminary expression

d?J(u, p, Q[V, W]

=/<W,n> div ( “i@fgﬂ V) "

r L=
3 /
o a3 (50) )

- i,j=1

=I1 + I2.
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5.2 Shape Hessian Analysis

Here, I stems from a variation of the geometry and /> stems from a variation of the state u. Although
the above expression is already a boundary integral, the desired structure of a scalar product of the
Hessian and the two perturbation directions V and W is not yet visible and more manipulations are
required.

Using lemma[2.1.12 on /; results in

and for / one has due to the no-slip condition for u

ou;\ ou[w] > p
/2=/<v, n) | —2u Z(ax,) o ds=/<v, n) [—2uz;<w,,w,-[w1>] ds
r =

r =1

r d—1
=/<V,n) _2M2<a, Za Tk,VU[W]>] ds

r

B 3
s[5 )] o o [ 200
L i=1 .

T

Unfortunately, the above expression already is a boundary integral. Hence, integration by parts
cannot be used easily to remove the normal derivative from the variation. Since the shape derivative
of the Dirichlet boundary condition, lemma does not make any statement concerning the
(normal) derivative of the perturbation 8ug;[nwl, the above expression can only be further manipulated
by introducing a pseudo-differential operator. Using the divergence free Dirichlet-to-Neumann map
from definition[5.2.1] the local shape derivative can also be expressed as

ou'[W] ou

o =S(Vu, W) = 88n<W’ ny.

Thus, k is given by

3
l2=/ [ 2_1:2 % ,ny| dS.

r

Combining /1 and k creates the desired expression. O
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5 Shape Optimization and Stokes Fluids

Remark 5.2.3. The structure of the shape Hessian depends on the deformation approach. Using
speed method, the perturbation fields V and W will be time-dependent which introduces additional
acceleration terms, see equation (5.2). Also, it is in general not possible to write shape Hessians
as a scalar product of the normal components of the two perturbation directions. Since discrete
Hessians are almost always symmetric, the non-symmetry casts some doubts on the applicability
of the analytic shape Hessian without further considerations. Furthermore, the two perturbation
directions V and W are not interchangeable, meaning the shape Hessian is not symmetric and the
presence of the pseudo-differential operator S results in a loss of regularity during the optimization.

5.3 Loss of Regularity, Sobolev Gradient, and Newton Direction

Definition 5.3.1 (Hilbert Space). A vector space H combined with a scalar product (., .) is denoted
Hilbert space, if the pairing (H, d(.,.)) is a complete metric space. The metric d(.,.) is induced by
the scalar product (., .).

Definition 5.3.2 (Sobolev Space). Ford > 1, Q C R? open, p € [1,+00], and s € N, the Sobolev
space W*3P(Q) is defined by

WSP(Q) = {f € LP(Q) : V|a| < s, 0% € LP(Q)},
where a = (a1, - ,aq), |@ = @ + -+ aq, and O2f := 03! - - - O3 f weak.

Remark 5.3.3. The above definition of Sobolev spaces can be extended to real and negative expo-
nents. For more details on Sobolev spaces see [5].

Let g € W2 be the control of a standard optimization problem. The steepest descent optimiza-
tion method is defined by updating according to the sequence

Qk+1 = Gk — oV I(Qk),

where oy is the steplength. Since a differentiable solution in W'? is desired, the update V£(qx)
must be an element of W'?2 for all k. Thus, a Sobolev gradient Vsf is defined as the Riesz-
representative of the directional derivative in W2

Df(q)h = (Vsf(q), hy 2 Vh € W'2.
Consequently, the Sobolev steepest descent is given by
Qk+1 = Gk — k V sf(Qk), (5.3)

which ensures that all updates of the control remain in the same regularity class. If the scalar
product of the Sobolev space relates to the scalar product of the canonical space L2 by

(@, V) wrz = (Mg, ¥) 2,

then the Sobolev gradient can be computed from the ordinary L? gradient by

Vsf = M~'Vf, (5.4)
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5.4 QOperator Symbols and Fourier Analysis

thus solving an additional linear system is required. Consequently, the Sobolev steepest de-
scent results in updates according to Newton’s direction if the scalar product of the Hilbert
space is induced by the Hessian of the problem.

For a shape optimization problem, the control q can be associated with the boundary I of the
domain. However, as seen in lemma the Hessian of a shape optimization problem need
not be symmetric. Thus, it is problematic to define a scalar product based on this Hessian. The
strategy now is to identify the amount of regularity lost when using Vf instead of Vsf for a shape
optimization problem and choosing the smoothing operator M in equation to re-introduce this
regularity. This difference is responsible for the phenomenon of loss of regularity in shape optimiza-
tion procedures. Essentially, the order of the pseudo-differential operator inside the Hessian must
be identified, for which Fourier analysis is employed.

5.4 Operator Symbols and Fourier Analysis

In this section, Fourier analysis similar to [2] [3] /4] will be used to identify the pseudo-differential
operator nature of the Hessian. The method is for example also employed in [34]. The Stokes
problem will serve as an example application of the procedure.

Definition 5.4.1 (Symbol of an Operator). Considering a sinusoidal perturbation §(x) = §e'“* of
the control q, the pseudo-differential operator nature of the Hessian H can be seen by comparing
the input g with the output HG. For example, if

Hg = iwge™™ = iwg

then ¥ (w) := iw is the symbol of the Hessian, and this corresponds to a classical differential operator
of order +1. If, for example, one has
HE] - _w2qeiwx - _WZ(7

then ¥ (w) := —w? is the symbol of the Hessian, and this corresponds to a classical differential
operator of order +2. However, if

Hg = |w|ge™ = |w|g,
then H is a pseudo-differential operator of order +1.

Lemma 5.4.2. The Hessian of the Stokes shape optimization problem is a pseudo-differential op-

erator with the symbol
Y(w) = £/ w? +wi

in three dimensions or
Y (w) = |wi

in two dimensions.
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5 Shape Optimization and Stokes Fluids

Proof. Assuming flow over a flat plate, the domain €2 is considered to be given by
Q = {(x1, X2, X3) € RS : x5 > 0}.
Thus, at the boundary I = {(xy, x2, x3) € R : x3 = 0}, the outer normal is given by
n=(0,0,1)7,
and a complex valued oscillation of the two dimensional flat plate is described by
X3 = a(xq, Xp) = @/W1xirwexe),
where / is the imaginary unit. Using this setting, a disturbed gradient from lemma(5.1.2]is given by

3 Juy yyla]

Gi=—2u on 0n
k=1
3
duk Ouyfa]
=20 5 o

due to the flat initial domain under consideration. To identify the symbol of the Hessian, the mapping

3

_ dug Ouyfa]
Sa = 2/,6 ; 87)(3 8)(3

must now be characterized. Furthermore, the perturbed states v/[«] and p/[«] are also considered
to be oscillatory:

W1 X1 +W2X2) AW3X3

U la] = e €

pl[a] — f)ei(u” Xq +w2X2) eLU3X3 .

The second part not containing the imaginary unit / will lead to some more convenient expressions
later on. The no-slip boundary condition on x3 = 0 leads to

U o] = ikae®,
which results in

_ 9wk
k= 8X3

#0. (5.5)
However, the linearized Stokes PDE must also be solved inside the domain. Applying the Laplace

and gradient operator on the disturbances u'[a] and p[a] is equivalent to

A n a(X1 , Xg)ewaxg' =0,
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5.5 Application

where A is given by

ww? + w3 — ws) 0 0 w1

A-e 0 ,u(w12 + w% — wg) 0 iwy
' 0 0 pw? +ws — ws)  ws
i(/.)1 iWQ w3 0

This is only non-contradictory to the consequences of the boundary condition (5.5), if the linearized
system matrix A does not have full rank, which means the determinant of A must vanish:

det(A) = [,u (w12 +w§ — w%)]z (w12 + wg - wz) 20

= w3 =:|:\/w12+w2.

Hence, it is possible to remove w3 from the equations and the local shape derivative of the velocity
is given by

hlo] = — 2 o=V
8X3
oula] Puk _Oux [,
Ox3 g0 | OX2 ]FT)Q Wirez|

=

and the operator S is given by

3
8Uk 82Uk 8Uk > 2
__Zu,;axs [_axgia)@, w? + W2 (5.6)

In two dimensions, one can assume w» = 0 and the symbol becomes
:|:|(.U1 |,

which is the symbol of a pseudo-differential operator of order +1 closely related to the Dirichlet-to-
Neumann map. O

Crucial for this method is finding the roots of the characteristic polynomial of the linearized state
equation. For the Stokes case, this is manageable. However, as discussed later on, this polynomial
is considerably more complex in case of the Navier—Stokes equations.

5.5 Application

Knowledge of the Hessian operator symbol will now be used to accelerate the actual optimization
of the shape of an obstacle in a Stokes fluid. First, the in-house flow solver will be discussed briefly.
Afterwards, the analytic derivation of the shape Hessian will be repeated discretely, resulting in a
re-smoothing procedure for a Sobolev or approximative Newton-method which greatly accelerates
the numerical optimization scheme.
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5 Shape Optimization and Stokes Fluids

5.5.1 Flow Solver

The two dimensional Stokes equations are discretized by mixed Taylor—-Hood finite elements. The
velocities are discretized using a six node triangular element with quadratic ansatz functions while
the pressure exists on standard three node triangular elements using linear ansatz functions. This

leads to a linear system of the type
A B* u
25 )(5)-e

where A is the symmetric discrete diffusion operator and B is the divergence operator. Both A and
B* also contain the inflow and no-slip boundary conditions but not B, as the divergence freedom
must be valid everywhere, including the boundary nodes. This is denoted by the symbol B* instead
of BT. Since the outflow boundary condition is the natural finite element boundary condition, no
special treatment is necessary. Due to the saddle-point structure, this system is surprisingly difficult
to solve iteratively without carefully constructed preconditioners. Here, the system is solved using
a sparse direct linear solver such as [12].

5.5.2 Discrete Hessian Symbol

The real valued analogon to the complex valued Fourier mode « is a perturbation of the type
Qu(x) = sin(2rwx).

When the perimeter of I" is denoted with £, one can see that a standing wave on I can be expressed

by

Gul(p) = sin(zm%,

where @ is the parameterization of the curve. This perturbation is called the “input signal”. Thus, a
deformed domain is of the type

Fe[qu] = {x(¢) + equp)n(p) 1 ¢ €10, 4]} .
The shape Hessian in direction [q,,] is the limit

dJ(Ue,Pe, [IV] — dd(u, p, N[V]

€

d?J(u, p, NIVIIa.] =

which is replaced by finite differences and called the “output signal”. Assuming a standard differen-
tial operator, the output signal can be interpreted as

2 2n dkaw
d“J(u, p, NIVIGIp) = Ck(P)—— (¥)
k=1 dy
2 K 2mw’\ (2
= (—=1)"cak(p) <£> sin(2mw )
k=0
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5.5 Application

That means, the output signal is first split in a wave that oscillates in phase, which corresponds to
the sin-part, and a wave that oscillates out of phase, which corresponds to the cos-part. Next, the
value of each sum is determined: For this, the above discrete shape Hessian is evaluated multiple
times with different values for w, and the change in amplitude of the output signal is observed.

Assuming a Hessian symbol of ¥ (w) = w?, which is a standard differential operator, the procedure
works as follows: For two input oscillations of frequencies w and 2w, the respective output signals
are computed. Because the symbol is real valued, both output signals should have the same
phase as the respective input oscillations. The exponent of the symbol can then be approximated
by the amplitude of the output signals. Under the assumption of ¥ (w) = w?, the output signal
corresponding to the input oscillation of 2w should have an amplitude four times stronger than the
output signal corresponding to the input oscillation of w.

However, the behavior of pseudo-differential operators can also be observed nicely. If one ob-
serves an output signal that is oscillating in the same phase as the input signal but with an amplitude
that scales linearly with the input frequency, one can conclude that the symbol of the discrete op-
erator must be |w| as the discrete approach translates the imaginary part of the fourier mode to
phase shifts. This comparison is now conducted for the Stokes equations:

Flow around a circular obstacle in a channel is considered. Parts of the initial geometry and
fluid velocity are depicted in figure [5.2] A parabolic inflow profile is used, such that the Reynolds

Figure 5.2: Initial domain for the Stokes problem. Color denotes speed.

number would be Re = 80 in a Navier—Stokes fluid. The initial circle consists of 500 surface nodes.
The position of each of these nodes is the control of the optimization problem. Due to the Taylor—
Hood finite elements, 500 additional velocity nodes are also present on each mid-section of the
surface triangles. However, these nodes are not part of the design unknowns, as each side of the
Taylor—Hood triangles must remain a straight line. For a proper Hessian analysis, oscillations of
high frequency are required, and the state must be computed correctly, resulting in the need of 500
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5 Shape Optimization and Stokes Fluids

design parameters. However, due to the Hadamard form of the shape derivative, evaluating the
shape gradient at 500 or more nodes is no problem at all.

First, a sin-wave of frequency w = 50 and with amplitude ¢ = 0.002 is modulated onto the circle.
The phase portrait of incoming and outgoing wave is presented in figure One can clearly see
Input Signal

nntu't'i'i’ittlunnnnnmmmmuu

ST

0 0.5 1 15 2 25 3
Design Parameter / Perimeter

0.

v

o

Amplitude

-0

(&)

Figure 5.3: Incoming and outgoing wave for the Stokes problem.

how the output signal consists of a single wave of opposite phase compared to the input wave.
Therefore, the cos-part of the output signal must be zero, which precisely matches the analytical
prediction in Iemma Next, the input frequency is halved to %w = 25. As a consequence, the
maximum amplitude decreases by almost exactly a factor of 2. Thus, the symbol of the discrete
Hessian is |w| as output amplitude scales linearly with input frequency. The actual waves are
presented in figure [5.4] Altogether, one can see that the discrete method matches the analytical
prediction from lemma|5.4.2| extremely well.

Output w=25 ——
Output w=50 ——
0.1 | B

0.05 - i

-0.05 i

Gradient Difference

-0.1 + -

-0.15 - b

1 1 1 1 1 1
0 0.5 1 15 2 25 3
Design Parameter / Perimeter

Figure 5.4: Amplitude of the Stokes problem response scales linearly with the input frequency.
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5.5 Application

5.5.3 Optimization

A good Hessian approximation for the Stokes problem must mimic a pseudo-differential operator
with symbol |w/|. In two dimensions, the shape boundary T is a line, and finite differences can very
efficiently be used to approximate standard differential operators, e.g. operators with symbols 1, jw,
—w?. Three dimensional flow around a two dimensional surface with the need for a two dimensional
operator approximation on an unstructured surface mesh will be discussed in chapter For a
true pseudo-differential operator with symbol |w|, a discretization using finite differences is not
straight forward. A symbol which can easily be approximated using finite differences is w?, and
this corresponds to the tangential Laplace operator, also known as Laplace—Beltrami operator Ar-.
Thus, the discrete Hessian is approximated by

Hp ~ kAR + 1, (5.7)

where | € R™*™ is the identity matrix for m surface mesh nodes and k is a smoothing parame-
ter. Including the identity ensures coercivity of the operator and has led to superior results during
application. The matrix A’r’ is given by the central difference stencil

9i—1 — 29i + gix1
h? ’

where g; denotes the gradient or any other surface quantity to smooth at node i on the surface. If
7¢ and 7, denote the tangent left and right of node J, i.e.

. Xi — Xi—1
T =
HX/' - X/—1H2
Xt =X
Tr T T ]
|| Xis1 — Xi]|2

then h = || (7, + 7/)||. The smoothing parameter k allows some fine tuning. Using the symbol w?
instead of |w| effectively results in an under-smoothing of low frequencies and in an over-smoothing
of high frequencies. Since in the discrete setting the maximum frequency that can be represented
depends on the number of nodes defining the surface, one can assume a finite range of frequen-
cies [0,wmax]- Consequently, the smoothing parameter k can be chosen such that the average
smoothing of the operators |w| and kw? + 1 are the same on average:

Wmax Wmax

/ kw? +1 dw = / Blw| dw.
0 0
Solving the above for k results in
3
5Bwmax — 3
Kk = ﬁ%’ (5.8)
wmax

where

au;\?
=3 (o)
1
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5 Shape Optimization and Stokes Fluids

as seen in equation (5.6) after dropping one spatial dimension. Assuming that resolving a single
wave properly requires two to four mesh nodes, a surface mesh of 200 design parameters would
lead to a value of wnax between 50 and 100. Hence, wmax = 75 is used.

A Sobolev method based on this preconditioning is now compared with an unpreconditioned
one, i.e. standard steepest descent. Since the unpreconditioned steepest descent algorithm is not

0.585 T T T T
Unpreconditioned
Preconditioned

0.58 |-

0.575 |-

0.57

0.565

Energy Dissipation

0.56 -

0.555

055 1 1 1 1
0 50 100 150 200

Iteration

Figure 5.5: Convergence rates of the preconditioned and unpreconditioned Stokes problem.

level independent, the number of variable boundary nodes is reduced to 200 as with 500 variable
nodes discussed earlier a direct comparison of the preconditioned and the non-preconditioned
iterations would not have been possible. The steplength d for the unpreconditioned iteration was

Figure 5.6: Final shape for the preconditioned Stokes problem.

constant with d = 0.02, which was found to be the maximum steplength useable with 200 variable
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5.5 Application

boundary nodes. The steplength for the preconditioned iteration was chosen to be d = 0.25, and
a backtracking linesearch was used to determine convergence. The backtracking linesearch has
reported optimality in iteration 12. This means a saving of 94% if iteration 200 is accepted as
optimal in the unpreconditioned case. The history of the optimization is presented in figure 5.5

According to [49], the optimal shape is similar to a pointed prolate spheroid with 60° front and
back angle. The computation with preconditioning matches this very well, whereas without precon-
ditioning or an improper choice of wmax the rear end is computed slightly too round. This can also
be seen in the value of the unpreconditioned objective function shown in figure[5.5] which is slightly
higher than the preconditioned one. The computed optimal wedge shape with preconditioning is
shown in figure[5.6] Since the volume constraint is also given by

/1dA,

int ro

it is very easy to see that the shape derivative of the volume constraint is constant 1. Thus, a de-
generation of the shape is prevented by keeping the volume constant, which is done by a projection
step in normal direction after each shape optimality update. After one update of the boundary, the
flow domain is simply remeshed with unstructured triangular Taylor—-Hood elements.
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Chapter 6

Shape Optimization and Navier-Stokes
Fluids

6.1 Problem Introduction and First Order Calculus

This chapter extends shape optimization for Stokes fluids to the nonlinear incompressible Navier—
Stokes equations. The Navier—Stokes problem is no longer self-adjoint, such that the shape deriva-
tive will now require solving an adjoint PDE. Parts of the results of this chapter have already been
published in [61],162]. When it comes to incompressible Newtonian fluids such as water or air moving
considerably slower than the local speed of sound, the incompressible Navier—Stokes equations are
considered to describe a wide variety of real world problems properly. As such, many more objec-
tive functions than the energy dissipation, equation (4.12), can be relevant for practical application.
For this reason, the Navier—Stokes shape optimization problem will be considered in a more general
problem setting. In the literature, the problem is seldom considered from a pure shape optimization
point of view, except for [38], where the existence of the shape gradient for specific objective func-
tions is shown using surprisingly weak regularity assumptions, and [51], 52} [54], where many details
on the differentiability and existence of optimal domains can be found.

Definition 6.1.1 (Navier—Stokes Problem). Using the same notation as before, the Navier-Stokes
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6 Shape Optimization and Navier—Stokes Fluids

problem is given by

(mi?z)J(u, p, Q) = /f(u, Du, p) dA+/g(u, D,u,p,n) dS (6.1)
U,p,
Q o

subject to
—pAu+puVu+Vp=pG in Q
divu=0
u=u, on I, 6.2)
u=0 on [y

0
pn—ua—Z=0 on I_.

Here, f : RIx RI*I xR — Randg : R x R x R x RY — R are assumed to be continuously dif-
ferentiable in each argument. They form the volume and surface part of the objective function. The
outflow boundary condition on I _ is the finite element “do nothing” outflow condition that naturally
arises due to integration by parts during the finite element matrix assembly. It is also needed to sat-
isfy the conservation of mass of the fluid. Due to the no-slip boundary condition on Iy, the tangent
derivative of the velocities is zero, and it is sufficient to consider the derivative in normal direction
Dnu := Du - nonTq only. In order to keep the notation readable, components of the Jacobian are
denoted as follows:

Du=: [a], € RYxd

ou
Dou=Du-n= o= [bj]; € RC.

Since the pressure has no explicit boundary condition on 'y but is implicitly linked with the veloc-
ity, the following restriction needs to be imposed on g, the boundary part of the objective, such that
one can later arrive at a consistent adjoint boundary condition: The surface part g is chosen such
that there exists a functional X : Q — R satisfying the following conditions on T'y:

Remark 6.1.2. The restriction on the surface part g is less limiting than it might appear. A conse-
quence is that for a force minimization, the forces should be chosen in line with the state equation,
i.e. since the state equation describes a viscous fluid, the objective function should also include the
viscous forces. For a drag minimization at zero angle of attack, one has according to remark[4.1.12]

ou
9(u, Dpu, p, n) = —ua—r; + pm,
which leads to
o9 _ .
op
Jg
% = — b1,
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6.1 Problem Introduction and First Order Calculus

and the above is satisfied with A; = —d1 ;. The inclusion of higher derivatives on the velocities within
the objective (6.2) is possible, but further limits the allowed surface functionals g and will not be
considered.

Theorem 6.1.3 (Shape Derivative in Sensitivity Formulation). The shape derivative of and
(6.2) in sensitivity formulation is given by:

dJ(u, p, Q)[V] =
/ (V,n)f(u, Du, p) dS (6.3)
)
Of OU[V] 8f
/(Zu[V]) Zaa,, o p'[V] dA (6.4)
+ / (V, n) [Dw,pp)9(u, Dou, p, n) - n+ kg(u, Dpu, p, n)| dS (6.5)
)

0g outvl |
/(Zu[V]) Zag g)[( L g PIV] dS (6.6)
i OX;
/ Z—dn,[V] ds, (6.7)

where U'[V] and p[ V] are given as the solution of the linearized Navier-Stokes equations

—pAU[V]+p (UIVIVu+uVUV]) + VP VI=0 in Q

div J'[V] =
with boundary conditions
ou;
uiv] = —(Vv, n>8—n' on Ty (6.8)
uj[V]1=0 on T, (6.9)
P'IVIn — p{Vui[V],n) =0 on T_. (6.10)

Proof. Formal shape differentiation of and according to chapter[3|and lemma[3.3.14] The
boundary condition on Iq is given by lemma[3.4.3] Since the other boundaries are considered fixed,
one does not have to consider differences between the material and the local shape derivative, and
a linearization is straight forward. O

For the adjoint formulation of the shape derivative further discussions including adjoint functionals
A:Q — R9and )\, : Q — R are necessary.

Lemma 6.1.4. For a sufficiently smooth, arbitrary X : Q — R? and \p : Q — R the relation

d
6)\ O\ O\
= — AN — p +——u | — =2 U[V]dA (6.11)
/z:; 8x ox; X
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Y
_/. ap[V] dA (6.12)
q /=1
d O\ d
i
+/; M%+pj1 ()\jani+)\,'anj) U,/-[V] das (6.13)
roi= =

d
+/)\ > uving dS+/Z)\ nio'[V] dS+/Z— A,a'é[vl (6.14)
r

i=1 r = 1
holds.

Proof. Multiplying the volume part of the linearized Navier—Stokes equations with an arbitrary A
and \p results in

/Z)\, —pAU[V]+p Zu[v]au, Bu[V] +8p’[V] "

/‘ 8X,'

+ / Apdiv U'[V] dA.
Q

Integration by parts gives

au[V] AN
/Z —puNAULV] dA = /Z < “"[V]an> ds
+ / Z—uuf[V]A/\, dA.
o =1

Likewise, due to div U'[V] =

/ ou; d / d
ZA, j[V]— dA = /Z)\,uj[V]u,-nj ds — /Z Uj[V]u; dA. (6.15)
rohj=t J=1

ij=1

Note that in the above equation the index on the local shape derivative is j and not i. To derive the
desired expression, the indices i and j must be switched. Integration by parts on the second part of
the linearized convection results in

d
/Z/\, ,a“)[(‘/] OA = /Z)\ [Vl dS — /Z uul[V] dA. (6.16)

ij=1 ij=1 ij=1

The pressure variation provides

/ 8”[‘/] /A nip[V] dS — /Zm’ p'[V] dA,
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and the divergence constraint provides

vl d
/Ap s /)\pZu[V]n, /Z U[V] dA.
Q i=1 i=1
Summarizing the above creates the desired expression. O

Using lemma[6.1.4] it is now possible to derive the adjoint right hand side in the volume:

Lemma 6.1.5 (Adjoint Right Hand Side, Volume). The adjoint equation must fulfill in the domain €2:

O, Ny, Of K0 of
— AN — ’ . = _ 2 -
pEATP Z <8x, f) ox oy, 121: 0x; Daj
div \ = g;.

Proof. Due to equations (6.11) — (6.14) summing to zero, they can be added to the preliminary
gradient (6.3) — (6.7). Integration by parts on equation yields

of df dUV] 8f
/( au[V]) Zaa,, o p'[V] dA

Q
d
=/283f a5 (6.17)
ij=1
99 of of
—_— ! or
/= 8u, 2 0%, 0a, u,[V]dA+!app[V]dA, (6.18)

and a direct comparison between the above and equations (6.11) and (6.12) reveals the required
adjoint right hand side in 2. Note that this has introduced a new boundary term. O

Lemma 6.1.6 (Adjoint Boundary Condition at Inflow). The adjoint boundary condition on the inflow
boundary I .. is given by

A=0
Ap free.

Proof. Since the inflow velocity is fixed and independent of the shape of the fluid obstacle, we have
U'[V] = 0 on I,. Hence, the only term appearing on I, is the normal variation of v/[V] and the
pressure variation p/[V] from equation (6.74):

d d
oul[V]
Ainip' [V dS+/ — U — as,
r[;llp[] |_+,Zz1:ulan

which is removed by A =0onT,. O
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6 Shape Optimization and Navier—Stokes Fluids

Lemma 6.1.7 (Adjoint Boundary Condition at No-Slip). The adjoint boundary condition on the no-
slip boundary Iy is given by

1 Jg
= ———Vi=1,
>\I Mabl V d
dg
(A, n) = _87p
Ap free.

Proof. The sensitivities on Iy are equations (6.17), (6.6), (6.13), and (6.14):

/3

ij=1

; dS

d

a9 dg ouiV] 89 /
+/ <,-=1 au[V]) Zaa,, o p'[V] dS

o
d 8 d
== (Njuini + Xiggny) | u[V] dS
+r[; on ; jUjni ///) i[V]

/APZU[V]n, dS+/Z)\n,p[V] dS+/Z— Aa”[v]

)

Using the no-slip boundary condition and the boundary condition for the local shape derivative, the
above transforms to

ag a)\, of . an
/<V,n> —Z: aiui-'-uﬁi-)\pnl Zaa’l lj % as
dg ULV og <&
J(20) (2 S
ui[V]
+/z1:—,m, o 95
o '=

where the first part now also enters the gradient (6.3) — (6.7). Expressing Vu; in local coordinates
on the boundary results in

d
Vui = (Vuj,nyn+ Z<VU” )T
j=1

hence

d
8u,- 6U,' aui
af)(j—%n]iO—)\p - %n,
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due to the mass conservation on I'y. Consequently, A, does not receive a boundary condition. The
remaining sensitivities can be eliminated by

1 0g
ANi=——-Vi=1,...,d
" ob;

O

In order to arrive at a complete adjoint system, the boundary conditions for the adjoint variables
at the outflow boundary are also needed:

Lemma 6.1.8 (Adjoint Boundary Condition at Outflow). The adjoint boundary condition on the out-
flow boundary I _ is given by

O, J
,U,ainl +p0 Z )\/u/n, + )\/u/n,- + )\pn/ =0
j=1

Proof. Inserting equation (6.10) into equations (6.11) — (6.14), the remaining sensitivity is

/Z —+p ()\jujn,-+)\,-u,-n/-) uj[V] dS

+/Ap2u;[V]n/ ds.
C i=1

Hence, the required boundary condition is

O\ J
,uainl +p E )\jan,' + )\,‘Ujl’lj + )\pf’l,‘ =0
=1

O

Theorem 6.1.9 (Shape Derivative for the General Navier—Stokes Problem). The shape derivative
in Hadamard form for the problem under consideration is given by

dJ(u, p, Q)[V] =
/(V, n)f(u, Du, p) dS
lo
+ /<V, n> [D(U,b,p)g(u! DnUs pl n) “n+ Rg(ul Dnu! pi n)] dS

lo

d d

0g Ai of ou;

/ Z ou; g+ ;851,7”/ an| ©
o = =
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6 Shape Optimization and Navier—Stokes Fluids

+/(V, n) [(divr Vhg) — k(Vng, n)] dS,
)

where Vg denotes the vector consisting of components g—g. Furthermore, u and p solve the
incompressible Navier—Stokes equations

—pAu+puNVu+Vp=pG in Q
divu=0
u=u, on I,
u=_0 on Ig
ou
—u—=—=0 M,
pn 'u8n on

and X and \, solve the adjoint incompressible Navier—Stokes equations

d d
_MA)\,._pE:<gi‘fuj+a)"uj> 9 _Of 0 0 in Q
=1

ax ') ox Oy p dx; Daj
of
div=—
iv ap
with boundary conditions
A=0 on I,
1 0g
=—— r
i 1 Gb,- on 0
Jdg
AN = —— r
(A, n) op on 1|y
Y J
,uain’ +p Z /\/'an,' + /\,-u,-nj + /\pn,- =0 on [_.

=

Proof. The adjoint boundary conditions are derived in lemmal6.1.6} [6.1.7, and[6.1.8] The adjoint
right hand side is derived in lemma [6.1.5, and removing the shape derivative of the normal is
described in lemma[3.3.14and remark [3.3.15 O

Lemma 6.1.10 (Incompressible Navier—Stokes Fluid Forces). When considering flow around an
airfoil or any other obstacle, one does not want to make a new mesh in case the airfoil has a
different angle of attack. Instead, most flow solver rotate the coordinate system internally. This
leads to a rotated form of equation (4.10). For drag at angle of attack «, the incident vector a is
given by

a:=(cosa,0,sina)’.

The first component denotes chord direction, the second span direction, and the third wing thick-
ness. The drag force an incompressible Navier—Stokes fluid exerts on Iy is given by

Fp = /M (Dpu, a) + p(n, a) dS.
lo
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6.2 Example Application

The gradient of Fp is then given by

p & I ou

B B o op j OUj

dFD(U,p1 Q)[V] _/<V’ n> [ /,L(Dn) ua+ 8n<a’ n> 8” 8” dS
Mo

+ /(V, n) [divr (—pDua + pa)] dS
lo

with adjoint boundary condition A = —a on [g.
Proof. Here, the function g is given by

9 = —p(Dpu, a) + p(n, a).

Furthermore,
0
(Vg,n) = —p(Dn)Pua+ =0 (n, a)
on
dg
2 -0
6U,‘
Vng = —uDua+ pa
0
o0 = (@)
g
b~ 1

where (D,)?ua refers to the second normal derivative tensor of u, e.g.

The structure of the gradient and the adjoint boundary conditions are a direct consequence of
theorem Note that for this specific function, the terms xg(u, Dyu, p, n) and x(V g, n) cancel
each other. ]

6.2 Example Application

6.2.1 Energy Dissipation

As an example application, the optimization of a channel filled with water in two dimensions is
considered. The objective is to minimize the dissipation of kinetic energy into heat, as given by

equation (4.12).

Definition 6.2.1 (Energy Dissipation Problem in a Navier—Stokes Fluid). In the absence of body
forces, minimizing the viscous energy dissipation in a Navier—Stokes fluid results in the following
problem

ou;
om0 [ 13 (1) o

ij=1
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subject to

—pAu+puVu+Vp=0

divu=0
u=u,
u=0
ou
n—upu— =0
P M&n
Vol = V.

The volume constraint Vol

on I,
on Ty

on [_

= Vp will be considered discretely.

Lemma 6.2.2 (Gradient of the Navier—Stokes Energy Dissipation Problem). The shape gradient for
the viscous energy dissipation problem in a Navier—Stokes fluid is given by
2. 0N Ou [0u\?
I 1 ]
dJ(u,p,Q2) = /<V= n) [_Mzanﬁn + <8n> ] as (6.19)
o i=1
subject to
—pAu+puVu+Vp=0 in Q
divu=0
u=u, on I,
u=0 on ro
ou
pn— o on
oA O\ oA
— AN — Lup+ =~ uj P —2ulu in Q
x-S (G ) g =
divi, =0
A=0 on I,
A=0 on [y
ON; 2
/Lainl +p Z )\jan,' + )\,'anj + )\pn,- =0 on [I_.

=1

Proof. A comparison with equation (6.1) shows that

2. [ 0u\?
H(u, Du,p) =1y <8x’>

ij=1
g(u, Dpu, p, n) =0,
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which results in

of ou;
=2 2

da; ~ M T Moy

of

87[,1,- =0.

According to lemmal6.1.9] the adjoint equation is given by

O\ 8)\ oA of
— AN — . 2L
pEA pZ(ax, j) ox; ~ Ou
= —2,uAU,'
of
divip=—=0
iV A\p ap
with boundary conditions
A=0
1 0g
)\. - __~ _
' Ob;
dg
An=——-=
(A, n) ap
ONi 2
,u% +p Z )\jani + )\,'anj + )\pn,- =0
j=1

0 of

- 8)(] 8a/,-

on

on

on

Both conditions on Iy are satisfied by A = 0, and consequently the gradient is given by

2

aJ(u, p, Q[V] = /Vn {MZ@“’)

ij=1

]

das

[ 2
O\ of
+/<V,n> Z(“@nJ’ZaaU
Mo L i=1 J=1
- )
ou
- /(V,n) wy (&7’) ] ds
£ L=t
[ 2 2
O\
+/<V,n> Z(uanl+22,u
£ i=1 j=1
0 L
r 2
O\ Ou; ou;
- [vn _“;anan*(an

ro - !

Ve
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6 Shape Optimization and Navier—Stokes Fluids

6.2.2 Flow Solver

The flow solver from section is extended to the Navier—Stokes equations, which introduces
two new difficulties: the non-linearity and the need for an adjoint solver. Often, the non-linearity is
treated in a Picard or Uzawa based approach, meaning that basically the non-linear term is lagged
one iteration behind, resulting in the need to subsequently solve Oseen problems. This is also
the case in the SIMPLE iteration. Usually, such methods converge only linearly, but are also only
weakly dependent or possibly even independent of the initial guess. However, the adjoint system
is based on the “proper” linearization of the system. Since the adjoint solver requires knowledge of
the proper Jacobian of the Navier—Stokes system anyway, the non-linearity can as well be solved
using Newton’s method. An exact Newton method converges quadratically but is quite sensitive to
the initial guess. For high Reynolds number flows finding a suitable starting solution can be quite
problematic. Newton’s method requires computing updates according to

ALK, ) B (UK, pY) du ) o P ukRt N R . du

B(uk, p¥) 0 op )~ A ) PR op )’
where A(u, p¥) now contains both the discretized diffusion operator as well as the linearized con-
vection operator and thus is no longer symmetric. Here, ¢ denotes the residual of the discrete

Navier—Stokes equations. The big advantage of using a matrix based exact Newton method lies in
the ability to very easily create a discrete adjoint solver by simply solving the system

« 17 T T

[g %} <;\p>=rhs<:>[;7 %}(?p):rhs, (6.20)
where rhs is the partial derivative of the discretized objective function. The Navier—Stokes shape
gradient in equation basically shows how to combine state and adjoint variables to form the
gradient. However, the derivation of the shape gradient is based on an all analytic setting. Since the
boundaries are part of the discrete adjoint system (6.20), the block B* has zero rows for nodes with
prescribed velocities, whereas B does not. Hence, the analytic no-slip boundary condition A = 0 on
I"o will not be precisely kept, creating a discrepancy between the analytic shape derivative and the
discrete adjoint solver. It was not possible to evaluate the shape gradient in the needed precision
using such a discrete adjoint solution. As such, the off-diagonal blocks in where modified to
precisely enforce the adjoint viscous wall boundary condition A = 0. More information on discrete
adjoint Navier—Stokes solvers can be found in [63].

6.2.3 Flow Through a Pipe

As a first test-case, the shape of a tube connecting two points is optimized. The geometry is shown
in figure The channel has a cross section of 1.0 and the viscosity is p = ﬁ. The inflow
velocity profile is parabolic up to a maximum value of uy = 1.5. The fluid enters the channel on the
bottom left side. With a constant density of p = 1.0, the average mass influx results in a Reynolds
number of 400 using the channel width as reference length. The Reynolds number is close to the
maximum such that the Newton iteration converges, with the flow probably becoming instationary
for higher Reynolds numbers. Each of the sharp bends creates a strong stationary vortex in the flow

with the streamlines shown in figure As a consequence, the initial tube has a comparatively

94



6.2 Example Application

Figure 6.1: The initial tube. The middle area is the unknown to be found, the remainder outside is
considered fixed. Color denotes pressure.

Figure 6.2: Magnification of the initial tube. Strong counter vortices develop after the bends. Color
denotes speed.

strong pressure gradient, resulting in a distinct pressure loss of the flow, see figure [6.1] A straight
forward steepest descent algorithm using a fixed step length and the shape derivative is used as
an optimization procedure. The perturbation direction is chosen as V = § - n, i.e. in each iteration
each boundary node is shifted into the direction of the normal at that node. Thus, the boundary
nodes follow a curved path during the optimization. In order to prevent a degeneration of the tube,
the initial volume is preserved, which is enforced by a projection step after each shape update, just
like in the Stokes case. The optimized tube is shown in figure[6.3] The initial channel has a net loss
of kinetic energy into heat of J = 0.9077, which is reduced to J = 0.4308, a reduction by 52.54%.

6.2.4 Flow through a T-Connection

Before returning to smoothing and Hessian approximations, a T-junction is optimized. Inlet and
outlet are positioned such that the flow enters on the bottom and must be redirected by 90°, leaving
the pipe system on the left and right. The initial geometry is shown in figure [6.4] and the optimized
in figure @ A considerable amount of the channel after the actual fork is fixed, such that the
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6 Shape Optimization and Navier—Stokes Fluids

Figure 6.3: Pressure distribution optimized tube. The pressure loss is almost completely removed.

optimization cannot circumvent a net turning of 90°, and the flow has to exit parallel to the x-axis.
The inflow profile is quadratic and the average mass influx results in a Reynolds number of Re = 100
with the channel cross-section as reference area. The initial junction has a net loss of kinetic energy
into heat of J = 0.9208, which is reduced to J = 0.6900, a reduction by 25.05%. The total area
occupied by the fluid was enforced to stay the same during the whole optimization.

Figure 6.4: Initial T-connection. The fluid is entering on the bottom. Color denotes speed.

Figure 6.5: Optimized T-connection.
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6.3 Hessian Approximation and Sobolev Optimization

6.3 Hessian Approximation and Sobolev Optimization

Hessian approximation and smoothing procedures for Sobolev descent methods for aerodynamic
shape optimization, i.e. an obstacle in a channel, are now considered. Unfortunately, the pres-
ence of adjoint equations and the non-linear convection operator make a similar analysis as in
lemma[5.2.2] non-trivial. In two dimensions, the gradient from equation (6.19) is given by

8/\k 8Uk 8uk 2
_MZ an 8X2 (8)(2>
Z dug [ONc Ok
aXz (9X2 8x2 '
The perturbed gradient for a flat domain Q = {(xy, x2) : Xy € R, x> > 0} is given by
Z oupla] [ Ok . Jug . Jug (9N [a] 8uf([oz]
an 8X2 OXQ 8X2 8X2 6X2 ’

where o = €“¥ is again an oscillation of the boundary with i being the imaginary unit. The local
shape derivatives are assumed to have the following structure:

IL;.J1 X{ qwW2 X2

uyla] = e €
p'le] = pe
;([O[] — 5\keiw1 X1 erXQ

)\/ [CY] - j\pefuh X1 engg
0 .

Iu.)1 X1 eu.)ng

Applying the linearized Navier—Stokes equations to u'[a] and p'[a] alone results in a linear system

el a ;
—p (—w? +w3) + Pgx + pULIWT + plpwp P w1
Oup 2 fol
P —p (—w? +wd) + Pgg + pUtiws + plowp w2 |
iw1 w2 0

of which the determinant must again vanish. The determinant of the above is given by

ouy ,
[iwp — pUzws + <—uw12 P gy~ PUriwr = /MZ) wh

Ous ous 5 4 O . 3
Ipa—cm + lw1pa + plowy | wo + pwy + pa—xzw1 + puriwy.

For finding the operator symbol, the root in terms of w, must now be found. However, for a poly-
nomial of fourth order in complex coefficients, the roots are no longer elegantly given. Thus, the
discrete approach is again used for the Navier—Stokes problem.

Flow around a circular obstacle in a channel is considered. Parts of the domain and the fluid are
shown in figure The Reynolds number is kept at 80, resulting in a steady state laminar flow.
The circle is discretized using 1000 surface mesh nodes with variable positions, and a sin-wave
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IHput Signal
Output Signal

il HMM Wﬂ |
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o N
§
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Figure 6.6: Incoming and outgoing wave for the Navier—Stokes problem.

of amplitude 0.002 and an angular frequency of w = 50 is modulated onto this circle. Due to the
Taylor—Hood discretization, there are also 500 fixed nodes on the mid-sides. A comparison of the in-
put and output signal is given in figure[6.6] One can again see that both input and output signal stay
in phase, which again points to either a differential operator of even order, or a pseudo-differential
operator very similar to the Stokes problem. Observed next is the scaling of the amplitude when
the input frequency is halved to %w = 25. Similar to the Stokes problem, one can see the ampli-
tude of the output signal scaling linearly with the frequency of the input signal. The corresponding
waves are shown in figure[6.7] Thus, the discrete Hessian for the Navier—Stokes problem is also a

T
Output w =25 ——
Output w=50 —— |

Gradient Difference

Il Il Il Il Il
1 1.5 2 25 3
Design Parameter / Perimeter

Figure 6.7: Amplitude of the Stokes problem response scales linearly with the input frequency.

pseudo-differential operator of symbol |w| just as in the Stokes problem. Unfortunately, the discrete
approach cannot reveal the dependence of the symbol of the Hessian and the Reynolds number. It
is thus entirely possible that the behavior of the Hessian for the Navier—Stokes equations changes
significantly with the occurrence of turbulence.

The preconditioner is again based on the available information concering the Hessian. In the
Stokes problem, the outer derivative of the gradient, equation (5.6) after dropping one dimension,
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6.3 Hessian Approximation and Sobolev Optimization

Figure 6.8: Initial shape of the Navier—Stokes problem. Color denotes speed.

Figure 6.9: Optimal shape of the Navier—Stokes problem. Color denotes speed.
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was used as the variable coefficient 5 in (5.9). In the Navier—Stokes case, this outer derivative is
more complex, as it now involves the costate also. Therefore, the constant factor

3
5Wmax — 3

k = (6.21)

wrznax

is used in the Laplace—Beltrami preconditioner (5.7). In order to again be able to compare the
speed-up with the unpreconditioned iteration, the number of variable surface mesh nodes is re-
duced from 1000 to 100. This results in a value of wmax between 25 and 50 which was kept
fixed at 30. The initial and optimized shapes are shown in figure [6.8] and The preconditioned
0.8 T T

Unpreconditioned
Preconditioned

Energy Dissipation

0.5 | | |
0 50 100 150 200

Iteration

Figure 6.10: Convergence rates of the preconditioned Navier—Stokes problem.

optimization requires 71 steps till convergence using a steplength of d = 0.06, and the unpre-
conditioned optimization requires around 350 iterations using a steplength of d = 0.005, which is
the longest steplength possible. The resulting optimal ogive shape is astonishing ship-like. Also,
the preconditioned iteration requires only 20% of the unpreconditioned gradient steps. That is, for
the Navier—Stokes problem, preconditioning reduces the computational effort by 80%. The precise
comparison of the convergence history is plotted in figure To prevent a degeneration of the
shape, a volume constraint was again enforced by a discrete projection step in the direction of the
shape derivative of the volume after each shape update.

100



upper x

lower

Chapter 7

Potential Flow Pressure Tracking

7.1 Introduction

Potential flow pressure matching is a classical inverse design aerodynamic problem. Due to the
simplifications of potential flow, remark [4.2.10] a meaningful drag value cannot be computed in po-
tential flow. Thus, this flow model is almost always used in an inverse design setting, i.e. given a
surface pressure distribution, a corresponding airfoil is to be found which produces this pressure
field. Although potential flow is essentially the Laplace equations, the strong geometric dependen-
cies of the pressure matching objective function make a shape differentiation surprisingly difficult,
especially when compared to the self-adjoint Stokes energy dissipation problem. Part of this re-
search has already been published in [19]. As mentioned in definition the flow is modeled
as the gradient of some potential ¢. In order to reconstruct the pressure from the velocity V¢,
Bernoulli’s principle is used:

Remark 7.1.1 (Bernoulli’s Principle). Bernoulli's principle for incompressible, inviscid flows states
that along a streamline

1 P
—||u|l® + g+ £ = const,
2 p

where g is the gravitational potential. A similar version exists for compressible inviscid flows.

Thus, velocity and pressure can be linked together, which creates the following shape optimiza-
tion problem.

101



7 Potential Flow Pressure Tracking

Definition 7.1.2 (Potential Flow Pressure Tracking). The potential flow pressure tracking problem
is given by

. _ (1 PRY
min(6.9) = [ 3 ((V6.7) ~ po)° as 7.)
Mo
subject to
—Ap=0 in Q
9 _o  on Mo (7.2)
on

where ¢q is used to create the necessary potential difference between inflow, outflow, and airfoil
surface. The target surface pressure distribution is denoted by py. A two dimensional domain 2 is
assumed, such that there is only one tangent vector T.

Lemma 7.1.3 (Shape Derivative for Potential Flow Pressure Tracking). The shape derivative for
potential flow pressure tracking in two dimensions is given by

2 A
6.0V = 1o | (5 ) (5 — 922) g ((V67) =)+ 252 s,

0

where \ solves the adjoint equation

—AXN=0 in Q

oN 0 [0¢
an=aT<ar_p°> on To
A=0 on ,uUl_.

Proof. A formal differentiation according to chapter [3|results in

0 0? 0,
a6 Q1= (Vi) Kaf - Po) <aﬂfn - ;:) vy ((Vo,7) — po)°| S

0

o/ (ad’ - po) (V&'[V],7) oS

or
o
o ,
. / (af —po) (V6. 7'[V]) S,
o

where according to remark|3.4.7} the local shape derivative ¢'[V] is given by

~A¢[V]=0 in Q
8?2” =divr ((V,n)Vr¢) on I
d'[V]1=0 on M, uUl_.
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According to lemma [3.3.8] the local shape derivative of the normal dn[V] lies in the tangent plane.
Thus, the local shape derivative of the tangent lies in the normal plane. Consequently,

(Vo, 7'IV]) = (Vo, en) = (Ve,n) = 0

due to the boundary conditions for ¢ on I'y. Therefore, the part of the gradient due to a variation
of the tangent vanishes. Unfortunately, the objective function needs the derivative of ¢'[V] in tan-
gent direction, but the boundary conditions only provide information about the derivative in normal
direction. Thus, an adjoint equation is needed. Multiplication with an arbitrary A results in

2
dJ(, V] =/<v, n) [(g‘f - Po) (;Tgn - %’O,j’) + n% ((Vo.7) — po)?| dS

¢ OP'[V]
+/ (87’ —Po> or ds
lo

+ / —AAQ[V] dA.

Q

Integration by parts and Green’s formula provide

2
(6, V] =/<v, n) [(g‘f - Po) (;Tgn - %’fj’) why ((Vo,7) — po)°| ds

9 (0¢ /
—/87_<(97_—P0>¢[V]d3
lo

o'Vl O /
+/—)\ oyt dS+/—gb[V]A)\ dA
r Q

0 02 0 1
=/<V, ny [(83’5 —po) (8T<;bn - a’?) thy ((ng,T) —p0)2 ds
lo
o (0 192
+ [ow [—aT (;’ —P0> +an} as
lo

9'1V] ,
+/—/\ a d3+/—¢[V]AA oA,
r Q

where [ =ToU T, UTl_. Thus, if X solves the adjoint equation

—AXN=0 in Q

oON O (06
an-aT<aT‘P°> on o
A=0 on l,url_,
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the shape derivative becomes

0 2 0
ad(6, Q[V] =/<v, ) K(ﬁ _ P0> (aTgn - ;,f) vy ((Vo,7) —Po)z] ds

o

0¢'[V]
+/—)\ an as.

o

The boundary condition for ¢'[V] now provides

15) 92 15)
a6 Q1= [ (Vi) Kaf - Po) <aﬂfn - (,f,f) vhy ((Vo,7) - Po)z] as

0

+/—/\divr ((V,n)Vr¢) ds

o

=/<V, n) Kgf —po> (aa:gn - %’i‘;) +/<;% ((Vo,7) —po)z] as

0

+ /<v, n(VrA, Vr¢) dS,

o

due to integration by parts on Ig. The desired expression follows immediately due to the two
dimensional domain . O

7.2 Local Coordinates and Shape Hessian

In contrast to the Stokes case in section[5.2] a shape Hessian analysis will be conducted in local co-
ordinates, i.e. a two dimensional star-shaped domain 2 is considered. This has the advantage that
the derivation is more straight forward than using the shape differentiation techniques of chapter 3|
For first order calculus, expressions for star-shaped domains can most of the time be interpreted
on more general and three dimensional domains, too. Unfortunately, hopes that this would also be
true for the Hessian did not come true.

Definition 7.2.1 (Star-shaped Domain). A domain (2 is said to be star-shaped if the boundary I is
given by

= {r(p)e(p) : ¢ €0, 271},

)T. Thus, the boundary is a curve C with a parameterization ¢ given by

where e/ () = (sin p, cos
c(p) = r(v)er(p), ¢ € [0,27].
A perturbed star-shaped domain is then given by
Fe = {(r(p) + €F(p) &}

with r(0) = r(2m), which corresponds to a perturbation of identity using V = fe, and a curve
parameterized by c..
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7.2 Local Coordinates and Shape Hessian

Remark 7.2.2 (Perturbed Line Integral). For a curve C, the line integral of f over C is given by

b

/ f(s) ds = / fe(e)l|d ()] de,

C a

where ¢ : [a,b] — C is an arbitrary bijective parameterization of C. Thus, for shape optimization
on star-shaped domains, the expression

2T
d
g / E(e@llel(@)]| de
€le=0
0

must be computed, which is possible using standard differentiation techniques. For a star-shaped
domain, a direct computation reveals

1
AT (r'2 +r% 4 2¢ (r? + r’?’) + 272 4 627’2) 2

where r’ denotes a differentiation with respect to arc length, e.g.

,  Oor
r=—.
ot
Switching differentiation and integration, the expression
0 rF+r'?

/
— C - -
ool = T

will be needed.

Remark 7.2.3 (Geometric Quantities on Perturbed Star-Shaped Domains). A straight forward com-
putation reveals for the normal n, and the tangent 7. on a perturbed star-shaped domain c.:

re, —r'e} +e(fe, — F'e))
V2 412 4 26 (rF + I'F) + €272 4 €22

r'e.+re, + e (Fer +Fe))

ne =

Te= 2, 2 P PP L 272 4 272
\/r + 2+ 26 (rf + r'r') + €eF'% + €°F

Note that depending on the definition of what is outside and inside, which direction the tangent
vector is pointing, and due to the periodicity of e,, the signs may differ. The appropriate quantities
on an unperturbed star-shaped domain are easily attainable by setting ¢ = 0. Consequently, on a
star-shaped domain, one also has

r r

= n+ T.
Vr2er2 24
The curvature of a curve parameterized by c is given by

<C”, C/J.)
le']®

er
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7 Potential Flow Pressure Tracking

which results in
rr— 2,,/2 _ I’2

o)

for a star-shaped domain. Finally, a straight forward computation also reveals

re, —r' e;> Fr 1

V.n)=(re, ——— = rr
(V. < N N ]
since e/ e/ = 0.

Remark 7.2.4 (Potential Flow Shape Gradient on Star-Shaped Domains). Using the expressions
from remark|7.2.3] it is possible to express the shape derivative from lemma for a star-shaped
domain by

nl=

do

2T
/ ;
0
2
+/ (&b - o) [Fe] DPut — (Vpy, Fer)] (2 + 1)
0

/1 96 \*risr?
"e\or TP Ve
0

Lemma 7.2.5 (Shape Hessian for Potential Flow Pressure Tracking on Star-Shaped Domains). A
preliminary expression for the shape Hessian for potential flow pressure tracking on a star-shaped
domain is given by

(6, QA7)
21
. / Fia(VA, Vo) dy

0
2

— / Fr [(VNTRL, V@) + Fe] DPAV S + (VA, V@' [R]) + e/ D¢V ] dy

0
2

+ / (V@[] 7) + e[ DP¢p T — (Vpo, Faer)) (e DPp 7 — (Vpo, Frer)) V2 + 12

0
d
([7’1 e,TD2¢>e Te — <Vp0,ey g er>] \/’?"'7) de
€le=0
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7.3 Method of Mapping and Fourier Analysis

2

99

+/ <aT - Po> ((V'[7al, 7) + T8/ DP¢ T — (Vpo, Taer))
0

1(00 _ \*d
+2 or Po de

> /5!
riy + r'e|

V2 4 rl?

reh +rlF

fhrleh ) g,
=0\ \/r2+r?

Note that the terms which still need to be differentiated will vanish close to the optimum, because

¢

- —Po~0

or

if po is reachable.

Proof. Let a second perturbation of the star-shaped domain be given by

I.:=r+¢l.

The shape Hessian is then the limit

2m
(6, D] =
€

_/?1r6<v)\€!v¢€> de
0

e=0
2
0. 6T P 7 — (Voo Fren] () d
+ or. ~ Poc [Fre] D?uc e — (Vpo.e, Frer)] (12 +12)? de
0
27T1 0¢ 2+
+ /2 (876—P0,e> ——Ldyp
0 ‘ \V r2+r2
According to definition the local shape derivatives are given by
d
2 (VA Vo) = (VN[R], Vo) + ] DAV + (VA, V¢ [R]) + el DP9V
e=0
A straight forward standard differentiation results in the desired expression. O

The preliminary expression for the shape Hessian of the potential flow pressure matching prob-
lem, lemma (7.2.5), is astonishing complex for a problem based on the Laplacian. This complexity
arises due to the objective function being a surface functional with strong dependence on geomet-
ric quantities such as the tangent 7. Also, the desired tangent derivative results in the need for an
adjoint variable, which must be considered when deriving the Hessian. For this reason, the Stokes
shape Hessian was considered first in chapter 5] Although considering a star-shaped domain al-
lows a more straight forward differentiation, the resulting expression is of a complexity that is hardly

applicable.
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7 Potential Flow Pressure Tracking

&2 X2

S

X1

Figure 7.1: Method of Mapping

7.3 Method of Mapping and Fourier Analysis

In order to further study the Hessian, a slightly simplified problem is considered. The left part of
figure is imagined as the physical domain, which is thought of as being a part of the free air
stream along a geometric detail of an airplane which is aligned with the &;-axis. The shape of the
boundary is supposed to be described by the function g(&4). In order to simplify the problem, the
physical domain is mapped onto the computational domain on the right hand side of figure [7.1] by
appropriately stretching it in the vertical direction, such that one can write

&2 —q(&1)
(X1, X2) = <§1, ‘I—C](&)) )

and the potential ¢ from definition|7.1.2|is thought of as ¢(x(£)). That means the Neumann condition
in the physical plane at the shape boundary {(£1,&2) |2 = q(&41)}

_9¢ 06 0q 99

0= =
on  0& 05 0&
is mapped to the boundary condition

(ole]

2
o200 1+ () oo -
9 9¢ 1—q? Ox -

For the purpose of simplification, the shape g is assumed to be almost a straight line, such that

2 ,
squared expressions like g% and (g—g) can be neglected. Furthermore, the tangential velocity g—;f
can be assumed to be constant, e.g. 1. This results in the approximative boundary condition

d9  0q

The complete problem formulation in the computational domain is then
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7.3 Method of Mapping and Fourier Analysis

Definition 7.3.1 (Potential Flow Pressure Tracking with Method of Mapping). The potential flow
inverse design problem using the method of mapping is given by

. Op(x1, X2) )2
J ,q) = —_ - d 7.5
min (9(q), q) r/ ( o, Po(x1) | dxi (7.5)
subject to
—A¢p=0 in Q
9¢  9q
an " ox on [y (7.6)

op=¢9 on T Ul_.

Strictly speaking, the above problem in definition |7.3.1]is no longer a shape optimization prob-
lem, and a detailed analysis of such problems can for example be found in [75]. However, it is
analytically much more accessible and still closely related to the original shape optimization prob-
lem, lemma[7.1.3] For example, the resulting adjoint equation is almost the same as the adjoint
equation for the proper shape optimization problem.

Lemma 7.3.2 (Derivative of Potential Flow Pressure Tracking with Method of Mapping). Choosing
oo = X1, the derivative of the potential flow pressure tracking using the method of mapping is given
by

_ OMe(9)
Vqd(9(q),q) = “ox
where )\ solves the adjoint equation
—AX=0 in Q
oN 0 (09
A=0 on ,Url_.
Proof. The Lagrangian is given by
ﬁ((bi qv )\1 )\1 ) AZ)
0 0
s+ [N-a0 das [a (50 D0) s [ bt - x) o
Q To r.ur_

Inserting the objective function and using Green’s second identity provides

£(¢l q, )‘1 )\1 ’ )\2)

2
=/ <8(M8X1’X2)—po(m> dxq +/(—A)\)¢ dA
X1
Q

lo
+/—>\g(ﬁ+¢22 dS+/)\1 (gi—(g;i) as + / )\2(X1)(¢(X1)—X1) axi.
Q2

lo r.ur—
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7 Potential Flow Pressure Tracking

The adjoint boundary value problem is derived from the expression for perturbations ¢

0-2 L(+t-d,g\ M, A\2)
de e=0
99 99 .

-/ ((% - Po(X1)> oo as [ (ANG A

o Q
o -0\ FoL) .
+/)\an+¢an as+ [ 350 as / Ao dS.
o0 o r.ur_
Integration by parts and re-grouping provides
o ak [ 0 (08¢ O\ Bl
0= Ka)ﬁ —PO(X1)> ¢]0 +/¢ [_8)(1 <6x1 —PO(X1)> + 817] + (A — A)% dxi
lo
. op  -OA -
+/(A)\)gbdx+ / f)\%+¢%+>\2~¢d3.

Q r.ur_—

On the boundary ', U I'_, not affected by the design g, the velocity potential ¢ is subject to a
Dirichlet boundary condition. Thus, the state ¢ is fixed, and consequently ¢ = 0on ', UT _, which
simplifies the last integral in the equation above. Focussing on different perturbations ¢ results in

the adjoint equations:
e A perturbation ¢ in Q results in
Q.

—AX=0 in

e Perturbations with fixed Dirichlet value 0 and variable Neumann values give

A=\
~A=0

on ro
on [LUl_.

e A perturbation in all respects with the exception of the corner points gives

oA 0 <8¢ > on [y.

on " ox \ox P
Now, the adjoint boundary value problem reads completely

—AX=0 in Q
o O [0
AT (2 r
on 6X1 <8X1 Po> on 0
A=0 on ,url_,

which is exactly the same adjoint boundary condition as in the proper shape optimization problem,

lemmal7 1.3
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7.3 Method of Mapping and Fourier Analysis

For the design equation, e.g. the gradient, the Lagrangian is also perturbed in direction q, which
means

d 3 ool
0 = —| L(d,g+t-, MM, )= | —\i—dS
dtl, g (6, q+ -4, A\ A1, A2) / "
(e
5 O\ . O\ .
= —[\a) “gadxy = | =g dx;.
[1q]o+/aX1q X1 ax1q X1
Iy Iy

Thus, the gradient on g is given by

(2 O\
Vellola).q) = D) A,

O

It is now possible to study the pseudo-differential operator nature of the Hessian similar to sec-
tion[5.4l

Lemma 7.3.3 (Hessian Symbol of Potential Flow Pressure Tracking using Method of Mapping). The
Hessian for potential flow pressure tracking using method of mapping is a second order differential
operator with symbol

0 0 O\ o
%VqJ@(Q), q) = ani)ﬁ r0()(1) = twy.

Proof. An arbitrary Fourier mode for g is assumed, i.e.

waxi = —gq = iwqe™a .
X

g=¢€

Also, the solution of the forward problem is assumed to be of the form

¢(X1 , X2) = reiw1X1+iw2X2,
resulting in
a¢ _ a¢ — 1 iw1x1
87 = 67 = lwalre
n o Xo o
2
a ¢ _ 2 iQJ1X1
5| = —wire“™,
X7 Iy

Using the boundary condition on Iy, design g and state ¢ can be linked together:
iu)qe"“’qx1 = iwore™™™ Vx; € R.

For x; = 0 this means, in particular, wp = wg/r and thus also wy = wg. The differential equation
—A¢ =0in € gives
2

. . w
0 = (W% + w3)re1X+iwere o —zq + “’2 =0,
r
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7 Potential Flow Pressure Tracking

which means r = £i. The adjoint solution is assumed to be of similar form

o\ 0

/01 X1 +i92X2 =
on Mo 0X2

A(xq, X2) = se

o

and the Neumann boundary condition of the adjoint problem provides
i0p5€" = W2re ™ xy € R.

With the same arguments as above, one also has

2 2
wir w
b, = A _4%a
IS S
91 = W1 =Wg.

The adjoint differential equation in €2 results in

4
w
0=912+9§<:>?§+w3=0<:>8=iiwq-

Thus,
O\ ;
il (x1) = Tw2e™™ = £uwiq,
0
the symbol of a second order differential operator. O

Contrary to the Stokes case as described in lemma [5.4.2] where the Hessian was a pseudo-
differential operator of order +1, the Hessian here is a differential operator of second order, and the
Laplace—Beltrami preconditioner, equation (5.7), should provide a very good Hessian approxima-
tion.

7.4 Numerical Results

7.4.1 Panel Solver

For the optimizations the state equation is discretized by an aerodynamic panel solver, which is
similar to a boundary element method. Using Green’s second identity, the Laplace equation for the
volume can be transformed into an integral equation on the boundary of the wing. Similar to finite
elements, the potential ¢ is discretized as a finite linear combination of ansatz functions, resulting
in a small, dense, and linear system to be solved. Any additional boundary conditions for the free
stream velocity on ', U [ _ are embedded in the ansatz functions. To further ensure a physically
meaningful solution and to allow a proper prediction of lift, the trailing edge stagnation point is
prescribed by a slightly modified boundary condition, thus introducing lift via circulation similar to
the Kutta—Joukowski theorem. For further information about the solver, the aerodynamics, and on
how to ensure a physical solution that matches experimental measurements, see [43]. To avoid any
discrepancies with the analytical adjoint equation as derived above, the adjoint of the state equation
was taken as the transpose of the discrete linear state equation, i.e. adjoint in R” with the standard
scalar product.
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Figure 7.2: Initial NACA0012 airfoil and target NACA4412 airfoil

7.4.2 Numerical Pressure Fitting

The aim is to match pressure distributions generated by different NACA 4 digit airfoils. The initial

1e+00 T T T T
: : raw ——
preconditioned

le-01

objective function

leoz o S S — I —

|
0 100 200 300 400 500
iteration count

1le-03

Figure 7.3: Optimization history for potential flow pressure tracking.

shape is the symmetrical NACA0012 airfoil, and the pressure distribution generated by the cam-
bered NACA4412 profile is to be matched. Figure [7.2]illustrates this. A detailed description of the
NACA shapes can be found in [39]. Although local coordinates like star-shaped domains and the
method of mapping have been discussed previously, the numerical results are again achieved by
evaluating the shape derivative on each surface node. As an optimization procedure, the Laplace—
Beltrami Hessian approximation, equation (5.7), is used in an approximative SQP method with
Armijo linesearch. Convergence history and the effects of preconditioning can be seen in figure[7.3]
The resulting optimal shapes are shown in figure [7.4]
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Figure 7.4: Resulting optimal shapes. Without preconditioning, the shapes and pressure distribu-
tions degenerate.
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Chapter 8

Shape Optimization and Euler
Equations

8.1 Introduction

The compressible Euler equations are of considerable importance when it comes to industry size
application. Although the viscosity of the fluid is neglected, and consequently there are no boundary
layers or turbulence, the compressibility of the gas is taken into full account. Since most flows of
industrial importance, such as turbomachinery flow through turbines or compressors, external flow
around an aircraft in cruise conditions, or flow around rockets and projectiles, are high speed flows
where compressibility is dominating viscous effects, neglecting viscosity is acceptable. Due to
the hyperbolic nature of the integral equations, shock waves often occur, requiring sophisticated
numerical schemes.

Since problems of this kind are mostly large scale and feature complex geometries, the ease
and straight forward applicability of the Hadamard formula of the shape derivative for almost any
discretization resolution makes this an ideal application area for numerical procedures based on the
Hadamard formula. Here, the focus lies on problems of the aerodynamic type, e.g. drag minimiza-
tion of a fluid obstacle. However, with industry applicability in mind, the number of constraints to
consider considerably increases: in addition of maintaining lift, the aircraft must also withstand the
forces, resulting in constraints on the material stiffness, if not a consideration of a full fluid/structure
coupling. Some two dimensional results of this chapter have already been published in [57, 58].
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8 Shape Optimization and Euler Equations

Definition 8.1.1 (Inviscid Fluid Forces). To handle variations in the angle of attack more easily, most
flow solvers compute the forces in a rotated coordinate system. For the inviscid Euler equations,
this leads to the following expression:

where Cyes is the reference length, usually the airfoil chord, and C,, is the non-dimensional pressure,
defined as

— 2(,0 B poo)
g YMEPoo

The subscript oo is used to denote the appropriate farfield value. Note that the pressure coefficient
Cp should not be confused with the heat capacity at constant pressure ¢,. Choosing a as

ar = (cosa, 0,sina)’,
where the first component is again chord wise, the second span wise, and the third wing thickness
wise, results in the drag coefficient Cp, and choosing a as

a» = (—sina, 0,cos )’
results in the lift coefficient C; where « is the angle of attack.

Definition 8.1.2 (Euler Problem). Minimizing the drag coefficient for a lifting aircraft without body
forces is given by

in Cp(p, u, E,Q 8.1
(p,TE?Q) p(p,u ) (8.1)

subject to

/div (pu) dA =0

Q

3

/Z [6(pu,u/)] + @ dA=0
- 8)(1 8x,-

Q 1

j:

/div (pHu) dA =0

Q
(u,ny=0 on Ty (8.2)
CL > Cy
L:= /1 as < L
o
= [y =y a5 =1,
o
Vol = V.
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8.2 First Order Calculus

Here, the first three constraints are the Euler equations, and the pressure p and likewise Cp, is linked
to the conserved variables

U= (p, pu, pE)"

by the perfect gas law

= (-1 <E—;Huu2).

The condition (u,n) = 0 is the Euler slip boundary condition on the aircraft surface T'y. The
farfield boundary conditions are usually more complex involving characteristics and are thought
of as treated by the flow solver discretely. Condition C; > C;, means the optimal aircraft must
maintain lift, condition L < Ly penalizes the surface area and prevents an increase in perimeter,
condition | > |, is a substitude model for the bending stiffness around the contour center of mass
Yc above the x-axis, and constraint Vol = V is the usual volume constraint. Usually, not all of these
constraints will be used at the same time, but without any of them, the solution will either degener-
ate into a flat line or will not be of any practical relevance. Also, the bending stiffness constraint is a
substitude model valid in two dimensions only.

For two dimensional applications there is also the additional constraint of the leading edge being
fixed at (0,0)" and the trailing edge being fixed at (1,0)". Otherwise, the optimization changes the
reference length C,e; Of the airfoil, which would lead to a wrong non-dimensionalization of the flow
quantities.

Intrigued by practical advantages, the shape derivative, although usually not called that way in
this community, has long been sought after by both academia, [15] and [23], and industry [77} 78,
79,180, 181]. Assuming a non-lifting body in a supersonic potential flow, the optimal shape, the so-
called Haack or Sears—Haack body, is known to be ogive-like [33], making the non-lifting supersonic
case a good test-case for validating numerics. When it comes to numerical application, the problem
is seldom treated from a true shape optimization perspective, except in [3, 14] for pressure tracking
or in [10]. None of the approaches above have so far been successfully applied on a large scale
drag reduction problem.

8.2 First Order Calculus

Lemma 8.2.1 (Euler Shape Derivative). For an angle of attack o with corresponding rotation vector
a, let p, be given by p; := p - a € R3. Then the derivative of the functional

JU,Q) = [ (pan) dS
/
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8 Shape Optimization and Euler Equations

is given by

aJ(U, Q[V]

v | 2P au, (Y di AUnu)| ds 8.3
_/< )| %2y (S + dive (9 — AUWD) (8.3)
)

(v | %Py, (Y AUpu, dn[V]) dS 8.4
_/< , n) %n— H %,n + K(Ppa, N) | + (Pa — AUnu, dn[V]) dS, (8.4)
)

where U are the conserved variables solving the Euler equations in the domain 2, and p is linked
to U by the perfect gas assumption. Additionally, Uy is the vector of conserved variables with the
last component replaced by pH. The adjoint variables A are given as the solution of

AT Z A AT T Al S0 in Q
2
(M2, A3, M)7,n) = —(a,n) on T

Here, Ak are the Euler flux Jacobians from remark[4.2.9 The adjoint boundary conditions on the
farfield boundaries are assumed to be kept by the flow solver discretely. Based on the choice of a,
this gradient expression can both be used for the drag or lift functional.

Proof. A formal differentiation according to lemma|3.3.13|results in

9pa ,
aJ(U, Q[V] = /(v, n) [é;n+/<;<pa,n>] + (pay AN[V1) + (DL V], n) 0.

o

The variation of the normal is given by remark|3.3.15} resulting in

dJ(U, Q)[V] = / (V,n) [%‘;am(divr pa)] + (pL[V], n) dS. (8.5)

Fo

To remove the remaining local shape derivative of the pressure p/[ V], adjoint calculus will be con-
ducted as in [23, 29]. Let the conserved variables U be given by

U= (p, pu, pE)"
and the primitive variables U, by

Up = (p,u, E).

Almost all density based finite volume flow solvers for compressible fluid dynamics operate on
conserved variables. Hence, a linearization of the Euler state equations results in a linearization in
terms of conserved variables U'[V]:

U'IV] = (0'IV], (pu)! TV, (EY V)T,

118



8.2 First Order Calculus

which are given as the solution of the linearized Euler equations. Using the non-conservative form
of the Euler equations given by remark[4.2.9] the Euler state constraint can also be written by

The boundary conditions of the local shape derivatives are described in lemma|3.4.4

(U'[V],n) = —(V,n) <gz n> + (u, dn[V]) (8.6)

on the wing I'p. Multiplication by an arbitrary A = (A1, A2, Az, A4, As) and integration by parts gives

3

0
/ D A (AUTV]) oA
OXk
k=1
3

> (A) AcU'[V] dA+/Z/\nkAkU’[V] ds

/2
3

/ Al < )U’[V] dA+/Z)\nkAkU’[V] ds. (8.7)

Q k= oq k=1

Looking at (8.7), one can see that if A solves the adjoint equation

a0
181

.0
282

;0

A—A { o

A—A A=0 in Q

then the volume integrals will vanish. According to [23, 29], the matrices

T = Iz p Iz

0 n n ns 0
Wi dd) (1—yur (1=Nu (17w 7—1]

and

Te._ | P put puz pus pH
10 m nmn ng O

satisfy the condition

3
Z A =TT
k=1
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8 Shape Optimization and Euler Equations

on the boundary Iy of the airfoil. The local shape derivative to remove is p/[V], which must be
linked to the local shape derivative of the conserved variables U’[V]. This is given by the relation

pV1=CUVI, (8.8)

where C is given by

— 1
C = <7 5 (U2 + U2+ UB), (1 —)us, (1 =), (1 — )3, v — 1) ,

which is exactly the second row of T. Thus, using (8.8) one arrives at

TUIV] = < ZL}),’[”V‘]’“V] > (8.9)
and
AT*T = (AUn, (M2, A, Aa) 1),
where
Un = (p, pu, pH)"

is the vector of conserved variables with the last component replaced by pH. Using the above in
equation (8.7) results in

3
0=/)\anAkU’[V] as = /)\T*TTU’[V] ds
o k= r
- /AUH<u’[V], n) + (V2 Aa, Aa)np'[V] dS.
/

The linearized Euler slip boundary condition on the airfoil is given by equation and provides

3
0= /)\Z nkAcU'[V] dS

r k=1

= /(V, n) [—)\UH <(3/L”ll n>} + AUy (u, dn[V]) + (A2, A3, A\g) np'[V] dS.

Adding the above to the preliminary gradient (8.5) results in

%n— AUy <8u,n
on

aJ(U, Q)[V] =/<V, ny an

)
+ {(pLIV], n) — AUn(u, dn[V]) + (A2, A3, \a)np'[V] dS

[0 0 .
=/<V, ny %n— AUy <aZn> + (divr pa)

)
+P'[V][(a n) + (A2, A3, Aa)n| — AUk (u, dn[V]) dS.

> + (divr Pa)_
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Thus, the pressure variation will vanish using the following adjoint boundary condition
(A2, As, Aa)T, n) = —(a,n),
which means the gradient is given by

aJ(U,Q)[V] = /(V, ny [apan— AUy <g;’n

o > + (divr pa)] — AUg/{u, dn[V]) dS.

lo

Using lemma[3.3.14]and remark [3.3.75| results in

dJ(U,Q)[V] = /(V, n) [?,;an — AUy <Z,L~I, n> + KAUy(u, n) +divr (pg — )\UHU)] as.

0

The Euler slip boundary condition (u, n) = 0 eliminates the curvature term, leading to

aJ(U, Q) V] = /(V, n) [%’?n — AUy <g: n> +divr (pa — )\UHU)] ds,

)

which creates the first expression. Application of lemma|3.3.14|in reverse provides

aJ(U,Q)[V] = /(V, ny [%‘jjn — AUy <gz n> + k(pa — AUnuU, n>}

0

+ {pa — AUpu, dn[V]) dS,
and the second expression is created due to (u, n) = 0. O

Remark 8.2.2 (Signs). When applying the Euler gradient formula from lemma [8.2.1] all signs will
have to be checked discretely, as all of them depend on conventions, such as if the normals are
fluid pointing or not, if the adjoint solver defines the Lagrangian using plus or minus, if the method
chosen to compute curvature denotes left or right bends with different signs, etc.

8.3 Optimization Strategy

The Euler shape optimization problem is considerably more complex, not only because the objective
function is a surface functional, but also because the lift constraint again depends on the solution
of a partial differential equation. Hence, a simple projection approach as used previously for pre-
serving the volume constraints is no longer feasible. Although penalty methods have been applied
successfully, it was decided to switch to a full approximative reduced SQP method as in [27], which
is based on partially reduced SQP methods established in [64], 65].

Remark 8.3.1 (SQP Method for Equality Constraint Optimization). For a standard optimization prob-
lem

minf(u, q) (8.10)
(u,9)
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8 Shape Optimization and Euler Equations

subject to
c(u,q) =0

(u q) (8.11)
du,q)=0

the Lagrangian is defined as

L(U, a, i, V) = f(U, q) + <iu! C(U1 q)> + <V! d(U, q)>

Here, ¢ symbolizes the PDE constraint, i.e. the Euler equations, and d symbolizes other constraints
such as lift and volume. Under the assumption of linear independence constraint qualification
(LICQ), i.e.

{Vwact . ViugCno Viugdis +  Viug s}
is linear independent, the necessary optimality conditions are given by

VuL=0
Vgl =0
c(u,q)=V,L=0
d(u,q) =V, L=0.

Applying Newton’s method on the above optimality conditions results in the SQP updates

Huw Hug (Duo)™ (Dud)" Au —V.L

Hou Hgqg (Dgc)T (Dgd)™ Ag | _| —VoL ©.12)
Dyc Dgc 0 0 Ap —c ’ '
Dyd Dgd 0O 0 Av —d

where

(Ukst, Ghats ket Viet) T = (Ui, Gk, pies )| + (Au, Ag, Ap, Av) T
Remark 8.3.2 (Reduced SQP Method). Approximating the Hessian matrix in equation (8.12) by

Hw Huyg | |0 O
He Heg | |0 B
and assuming (D,c) " exists, a block elemination reduces (8.12) to
B Dy Aq\ [ —VgL+(Dge) (Dye) VL
(Dy)"T 0 Av ) —d +(Dyd)(Dye)~ e ’
where Dy is given by
Dy = (Dgd)" — (Dge)"(Dyc) ™ T(Dyd)'. (8.13)

Replacing Av with vg,1 = v, + Av results in the system

B Dy Aq \ [ —Vaf +(Dgc) (Dye) TV, f
(Dg)T 0 Vket ) —d +(Dyd)(Dyc)'c ’
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8.4 Discrete Differential Geometry

and the reduction operator (8.13) applied to the scalar function f provides
Dr = Vof — (Dgo) T (Duc) ™ "V uf,

resulting in the system

B Dd Aq _Df
[ (Da)” 0 ] ( Vks1 ) - ( —d + (Dyd)(Dyc)"'c ) (8.14)

Remark 8.3.3 (rSQP Method for Aerodynamic Shape Optimization). System (8.14) can be further
transformed. Since the adjoint flow solver computes

(Dye)" Ag = (Dyd) T,

equation (8.14) becomes

B Dd Aq _Df
[ (Dg)T 0 ] ( Vke1 ) - < AgC — d > (8.15)

For further applications here, the columns of the reduced derivative operator D consist of the dis-
cretized shape gradients of the respective constraint d;, and the reduced Hessian B is approximated
by the Laplace—Beltrami operator plus identity, equation (5.7), where k determines the amount of
Sobolev smoothing. System can either be solved directly, or after a block elemination:

DZ;B_1 Ddl/k+1 =d-— )\dC — DZ;B_1 Df
BAq = —Df — Dduk+1 .

Note that if the state equation is solved sufficiently, i.e. ¢ ~ 0, the \y-term can be neglected.

8.4 Discrete Differential Geometry

Since the drag objective function is a surface functional with dependence on the geometry, the
discrete evaluation of the two equivalent versions of the Euler shape derivative, equation
and (8.4), requires approximating differential geometric quantities on discrete surface meshes. Sim-
ilarly, the shape Hessian approximation by equation in three dimensions also requires solving
a PDE on a meshed, discrete, curved surface. Therefore, this section will discuss evaluating these
quantities. Interestingly, much of the literature about these subjects stems from computer graphics
and computer vision [22, 145] as well as signal and image processing [48] and not PDE constraint
optimization.

Since there is much more literature avaliable concerning curvature computations on two di-
mensional unstructured surface meshes than methods for computing tangential divergence, for-
mula is discretized although strictly it does not fulfill the Hadamard form. However, as dis-
cussed later, the normal variation dn[V] can be computed conveniently, and thus formula was
chosen over formula (8.3). Also, when evaluating the analytic expression of the shape gradient at
each surface node, an uneven nodal distribution is not taken into account. Moving a vertex will cre-
ate a much larger deformation of the shape the longer the connecting edges are. Thus, the analytic
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8 Shape Optimization and Euler Equations

Xj
Xi+1

<t

[

Figure 8.1: Leading edge wing tip of the Onera M6 wing. Surface triangle patches P(xx) around
center nodes xx shown in light blue. Patch P consists of triangles T with center nodes
X. Vertices around xk are labeled x; counter-clockwise. Surface normals shown in red.

expression (8.4) must be appropriately discretized. For a triangulated surface the shape derivative
is given by

dJ(U,Q)[V]:/(V,n)gdS: Z/(V,n)gds.

o Tel T

In the discrete, a finite dimensional vector expression for the shape derivative is needed. Since each
component of this vector is to be associated with a surface node, the above expression must be
filtered into components using appropriate discrete perturbation directions Vi. A possible choice
for Vj is a linear hat function over the surface triangle patch P(xx) given by center node x, i.e.
V(X)) = 0 and Vk(xx) = n(xx) with linear interpolation in between. This provides for the k-th
component of the discrete gradient vector VJ(U)

VIl = > [(V,mgas

TEP(XK) T

- Z (Vk(XT), n(XT))9(XT)| T|,

Telp
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8.4 Discrete Differential Geometry

is
the area of the triangle T. Because g also contains curvature, the expression g(Xr) requires a
curvature approximation at cell centers, which is surprisingly convenient.

8.4.1 Curvature Evaluation

In two dimensions, curvature can easily be computed according to its definition [2.1.9;

d—1
, on on
/{::dlvrn=¥<aﬂ( Tk> <6TT>

Due to the integration procedure described above, curvature is required at the mid-point of a surface
panel, where in two dimensions, surface edges and surface faces are the same and denoted panel.
According to the definition above, curvature at the panel mid-point is approximated by

Niy4 — N; Niz4 — Njy, Xjig1 — Xi
E(f() %< i+1 i 7_> _ < i+1 i A1 />,

| Xis1 — xil|” | Xis1 — xi||?

where n; is the fluid pointing normal at x;, and the panel is the line between x; and x;, 1.

Theoretically, it is also possible to compute curvature similarly on an unstructured curved surface
of a three dimensional problem. However, this would require reconstruction of the two tangent vec-
tors, because usually the surface nodes will no longer form a basis of the tangent space. Instead,
a similar strategy as in [56] is followed.

Definition 8.4.1 (Weingarten Matrix, Second Fundamental Tensor). Lett' and 72 be the directions
of an orthonormal coordinate system in the tangent plane of x. The Weingarten matrix, or second
fundamental tensor, Il is defined by

8n7_ on 1

T

= [Dy1n, Dr2n] = |: 887;7 %n 2 :|
i 72 2T

The derivative of the normal in any tangent direction T is then given by
D.n=1-7,
which should not be confused with the derivative of the normal under a shape perturbation dn[ V].

Remark 8.4.2 (Second Fundamental Tensor on Surface Triangle). Using the notation as in fig-
ure[8.1] the second fundamental tensor Il on a surface triangle T is given by

< (e1, 1) (n(

(e1,T2) (n(
(€2, 71) (n(Xis1) — n(xi), T1)

( (62, T2) > ( (n(Xiy1) — n(x;), T2) ) (8.16)
(€3, 1) (n(
(€3, T2) (n(

]
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8 Shape Optimization and Euler Equations

where the edges are given by
e =Xi — Xk
€2 == Xjiy1 — Xj
e3 =Xk — Xjs1-

Remark 8.4.3 (Curvature Computation on Unstructured Triangular Meshes). According to [56],
curvature can be computed by the following algorithm, where contrary to [S6] in the applications

Algorithm 1 Curvature Computation
: for all Surface mesh nodes x do
Construct (7', 72) orthonormal in the tangent plane of x
: end for
: for all Faces f do
Compute edges and difference of normal An
Solve equation for Il using least squares
for all Vertex p touching the face do
Re-express Il in terms of (7, 72)
Weight by wr , and add to vertex curvature
10: end for
11: end for
12: for all Vertices do
13: Divide accumulated Il by accumulated sum of weights
14: Compute principal curvatures k1, k2 as eigenvalues of Il
15: Compute mean curvature x
16: end for

N2 RN

©

here, the weight wy , is chosen as the area of the face f divided by the sum of the squares of the
lengths of the two edges going into the point which is weighted:
A
Wip = %55
TR

Also, the normal difference An is weighted in the same way. This weightening is thought of to
account for highly distorted surface triangles. Note that the above algorithm already provides a per
face value of curvature.

8.4.2 Shape Derivative of the Normal

Due to the integration over mid-points, the variation of the face normal dnr[V(] is required for
computing the derivative information for node xj.

Lemma 8.4.4. For a face T, i.e. surface triangle consisting of the vertices xx, x;, and X1 (see
figure[8.1)), the variation dnt[Vi](xx) of the face normal nr in direction Vi = n(x) is given by

Nk X (Xi — Xiy1)

anr[Vil(xx) = 7] ;

where x denotes the vector cross-product.
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8.4 Discrete Differential Geometry

Proof. Not considering normalization, the initial face normal is given by
Nt = (Xk — Xis1) X (Xi — Xk) -

Using Vi as above, the patch center node xx is moved in direction ng, the normal at node xi. This
movement is reduced linearly to zero for x; and x;,1. Hence, a finite perturbation of xx in direction
Vi results in

Xj = X + €Nk,

and a new normal to the face T¢ is given by

ng = (Xg — Xip1) ¥ (X — Xg) -

Thus, the difference quotient is given by

ns —nr (X — Xi1) X (X = Xg) — O — Xi1) X (X5 — X¢)
€ €
Xie X Xj+ Xip1 X Xg — X X Xi — Xjs1 X Xk

€
(M X Xi) + € (Xier X M)

€
=(nk X X;) — (Nk X Xjs1)

=Nk X (Xj — Xis1) -
The desired formula follows with normalization. O

Alternatively, the shape derivative of the normal can also be computed quite efficiently using finite
differences, as neither a perturbation of the PDE state nor a disturbed surface or volume mesh is
needed. Only the patch under consideration must be perturbed, which is very efficient.

8.4.3 Gradient Validation

In this section, the analytic gradient expressions are briefly compared with the classical approach
using the standard formula

aJ od roc
dq(U(q),q)— 3 A g’ (8.17)
where the mesh sensitivity Jacobian g—g is computed via finite differences, or full finite differences
involving the state equation PDE. The shape gradient is evaluated in each surface mesh node
according to the numerical quadrature approach as described above, and the new shape is found
by moving the surface node in normal direction accordingly. Other perturbation directions can be
used by simply computing the projection (V, n). A comparison between the shape derivative and
can be seen in figure for a two dimensional test-case. Supersonic flow at Mach 2.0
around a NACAO0012 airfoil at zero angle of attack is considered. Shape derivative and classical
Lagrangian based derivative using finite differences for the mesh sensitivity Jacobian are found to
match extremely well.
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Shape Derivative
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Figure 8.2: Comparison of the shape and classical reference derivative for a symmetric NACA0012
profile at Mach 2.0 and 0° angle of attack. Node 0 is lower side trailing edge, node 100
is leading edge, and node 200 is upper side trailing edge.

One of the standard test-cases for three dimensions is the Onera M6 wing. At the usual flow
conditions of Mach 0.83 and 3.01° angle of attack, the wing develops two interacting shock waves
on the upper side, and the shape derivative must be evaluated at discontinuous states. A compar-
ison of the shape derivative and a validation with finite differences is shown in figure Unlike
the two dimensional validation, the reference solution here is created using complete or “full” finite
differences, including the PDE state equation. Thus, for the finite difference gradient at all 18, 285
surface mesh nodes, a Core2Duo E6600 (single thread) processor needed 2.5 days computational
time.

8.4.4 Laplace—Beltrami Operator

Before an actual optimization can be conducted, the Laplace—Beltrami preconditioner needs
to be computed. For two dimensional flow around airfoils, this is relatively straight forward: The
surface of the airfoil is a planar graph, and the usual finite difference stencil for the Laplace problem
can simply be applied. Left and right neighbors are given by the edges of the airfoil surface, and
thus finite differencing is conducted in the tangent plane.

In three dimensions, a more sophisticated operator discretization using unstructured triangular
surface meshes is needed. A detailed finite element analysis for the Laplace—Beltrami operator on
arbitrary surfaces can be found in [14]. The strategy employed here corresponds to the Laplace—
Beltrami operator discretization in [48]. Similar to other discrete differential geometry operators,
construction of the discretized Laplace—Beltrami operator differs greatly depending on explicit or
implicit representations of the surface. Since shapes for aerodynamic shape optimization are all
explicitly given by the triangulated CFD mesh, the area averaged Laplace—Beltrami discretization
for explicit surfaces from [48] is used. For a surface node x, with surrounding triangle patch P, as
shown in figure [8.1] the Laplace—Beltrami operator is approximated by

1
Brot) ~ / Arg(x) dS(x)
P
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Figure 8.3: Validation of the shape derivative in three dimensions on an Onera M6 wing with 18, 285
design parameters. Inflow velocity Mach 0.83 and 3.01° angle of attack. Top finite
differences, bottom shape derivative.
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/ Vr,Vrg) d

= TA /(Vrg, ngp) dt

= |P\Z / (Vrg, nap) d

T€P opnT

1
= — 51 > Vgt b — Xl

Pl 7

since Vg is assumed constantin T. Also note that | —and likewise ngp—means perpendicular to
the boundary 0P in the tangent space of the surface, as otherwise there would be an extra degree
of freedom. As usual when employing finite elements, g is assumed to consist of nodal weights and
linear ansatz functions:

4;@=g@@¢an+gmwmn+gwnm%um.

Since the ansatz functions are linear, their contour lines in T are parallel to the opposite edge, and
since the gradient is perpendicular to the contour lines, the following relation holds:

\Y Xis1 — Xj +
1
Vrpi = 27| D — Xia]*
1
va=§ﬂM—aF

Thus, the tangential gradient Vg is given by

Vrg(x )
1
~3[7] ( gOx) [Xin1 — X + 906) X — Xia 15 + g(Xia1) [ — Xk]L>
1
7T (Q (Xk) [Xis1 — Xk + Xk — X + G06) [xXk — Xt 1 + 9(Xi1) [xi — Xk]L)
]
7 ( g0x) [Xk — Xiat 1™ — g0x) [X — Xi]™ + g(x0) X — Xiaa 1 + 9(Xiu1) [X; — Xk]L)

2\7'\ ( g(x) — gxk)) Xk — Xis I + (9(Xi1) — gxi)) [xi — Xk]J_) ,

a constant expression for all x in T. Thus, for the Laplace—Beltrami operator one has

rg(x)
1 1
= rf§—7f( ~ G060) D% = X+ (G0x1) — 900 D — 3 ) D = ]
£
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8.5 Airfoil Optimizations

Since the area of T is proportional to the sine of any angle of the triangle one has

Arg(x) ‘Z () — g(x)) cOt()) + (9(xis1) — 9(xk)) cot(ys).
TeP

Since v; = 8,1, an index shift in the second part of the sum results in

Arg(%) = = 5 P‘ > (90x) — g(xc)) cot(6)) + (glx) — glxk)) oot()
Tep
\P| %,:3 (cot(#;) + cot(5:)) — 9(x)).

The above equation is assembled into a matrix, and the discrete Laplace—Beltrami preconditioner (5.7)
is factorized using a direct sparse linear solver. The effect on the gradient is illustrated in figure [8.4]

A t,

Figure 8.4: Effects of the Laplace—Beltrami preconditioner (5.7) on the drag gradient for k =
0,1072,10~",10° on the Onera M6 wing.

for the Onera M6 wing at Mach 0.83 and angle of attack o = 3.01°.

8.5 Airfoil Optimizations

All of the following two and three dimensional optimizations have been conducted using the DLR
flow solver TAU, a hybrid unstructured vertex centered finite volume flow solver for viscid and inviscid
compressible flow [21] 26l [68]. For inviscid computations, TAU features both a continuous and
hand-discrete adjoint, while for viscous computations, only a discrete adjoint mode is avaliable.
TAU is also one of the production codes of Airbus, making the following computations examples
of real world applications. TAU also consists of several auxiliary routines for mesh partitioning
for parallel computations and a mesh deformation routine. The auxiliary programs are connected
using a common Python interface. The surface mesh is perturbed as discussed above, and the
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Figure 8.5: Initial NACA0012 airfoil at Mach 2.0. The blunt nose body produces a strong detached
bow shock. Color denotes pressure.

Figure 8.6: Optimized airfoil for Mach 2.0 at zero angle of attack. The blunt nose has become sharp,
producing a much weaker attached shock wave. Color denotes pressure.
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8.5 Airfoil Optimizations

built-in TAU mesh deformation tool fits the volume cells accordingly. Unfortunately, the built-in mesh
deformation tool is optimized for smooth deformations using few design parameters. Using the
shape derivative to perturb all surface mesh nodes can occasionally overwhelm the TAU mesh
deformation, sometimes resulting in zero volume or distorted cells. In such cases, re-meshing is
advisable.

8.5.1 Supersonic NACA Airfoil

A simple two dimensional problem that demonstrates the features of Euler flow drag reduction is
that of a symmetric airfoil in supersonic flow, e.g. the cross-section of a vertical fin or stabilizer.
The supersonic setup, as opposed to subsonic, is advantageous for testing purposes for several
reasons. Physical drag is always present and substantially higher than numerical drag, optimal
shapes for the different constraints are known beforehand [33], and it is easier to capture drag
correctly using coarser grids. In subsonic flow, physical drag may disappear, leading to many

1.0e-01

98 Unknowns
198 Unknowns
398 Unknowns 4

9.0e-02

8.0e-02

7.0e-02

Objective Cp

6.0e-02

5.0e-02

4.0e-02
0 50 100 150 200

lteration

Figure 8.7: Optimization history for the supersonic NACA0012 optimization on different meshes.

possible local optima, and good grid resolution is needed in the area of the weaker shock, the
position of which changes during the optimization run. Also, the shock wave is detached from the
airfoil, meaning although there is a discontinuity in the state, it is not at the surface where the shape
derivative must be evaluated. The optimization history for different mesh resolutions is shown in
figure and the shapes are shown in figure and figure The geometry definition for
standard four digit NACA airfoils can be found in [39]. On the finest level, the airfoil is discretized
using 400 surface mesh nodes, of which 398 are variable. The leading edge and trailing edge
are fixed, such that the airfoil chord remains at (0,0) and (1,0) and does not interfere with non-
dimensionalization. Also, the volume of the airfoil is fixed at the initial NACA0012 value of 8.2160 -
102, After initializing the forward solution with 278 iterations, the shape is optimized in a one-
shot sense using three forward and adjoint flow solver iterations per optimization step. The optimal
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shape is reached after about 150 iterations of the rSQP method as described in remark The
reduced Hessian B is approximated by the Laplace—Beltrami preconditioner (5.7).

8.5.2 Mesh Independence

Although the flow solver is not completely mesh independent when computing the state and adjoint
variables, a careful selection of the various parameters such as the number of inner iterations, the
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Figure 8.8: Coarse NACA0012 mesh and third refinement for testing mesh independent optimiza-
tion convergence.

optimization step length, and the amount of gradient smoothing can lead to a potentially mesh res-
olution independent optimization convergence behavior, as can be seen in figure [8.7] The precise
settings used in the optimization are listed in table [8.1] The first column shows the number of flow

Unknowns | Initial Forward Initial Adjoint Inner Forward Inner Adjoint Smoothing

98 158 128 3 3 4.0
198 182 215 3 3 2.0
398 278 404 3 3 0.5

Table 8.1: Parameters used in the mesh independency study

solver iterations needed to reach a primal residual of 10~7. The second column shows the number
of adjoint flow solver iterations needed to reach an adjoint residual of 10~ for the lift adjoint. Thus,
the flow solver convergence rate is not mesh independent. Nevertheless, during the one-shot op-
timization, the number of inner flow solver iterations can be kept constant at three for both primal
and adjoint solver. The smoothing factor for the two dimensional Laplace—Beltrami preconditioner,
equation (5.7), had to be adapted, and the respective value for k is shown in the last column. Inter-
estingly, the smoothing parameter here features the same monotonicity behavior as in the Stokes
case, equation (5.8).

Hence, the Laplace—Beltrami Hessian approximation has the potential for mesh independent
convergence, which is highly desireable for the optimizations of wings and aircrafts in three dimen-
sions, where the number of shape parameters increases significantly. Two of the initial meshes for
the mesh independency study are shown in figure [8.8]
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8.5 Airfoil Optimizations

8.5.3 Transonic Lifting RAE2822 Airfoil

One of the classical examples for aerodynamic shape optimization is the optimization of the RAE-
2822 airfoil in transonic cruise condition of Mach 0.73 and 2° angle of attack. The initial lift is to
be maintained. Due to its popularity, this test-case is sometimes simply denoted by “case 9”. At
these flow conditions, it is assumed the shock wave of the upper side can be completely removed
by optimization. Thus a shock free solution is considered optimal. Unlike the other examples
where the aim was a drastic deformation of the shape, here only small modifications to the airfoil
surface are required. Usually for “case 9”7, a mesh consisting of 128 surface nodes is used, which is
deformed by Hicks—Henne functions enforcing the airfoil thickness to remain constant at each
chord point during the optimization. This test-case has been re-created using the shape derivative
for all surface nodes. The final shape is shown in figure [.9 and is shock free. After fixing the

Figure 8.9: Optimal shape for the RAE2822 transonic cruise “case 9” optimization. The standard
mesh is a C-type mesh using 128 surface nodes. The optimized solution is shock free
on this mesh. Color denotes pressure.

leading and trailing edge, 126 variable surface nodes remain. Instead of the constant thickness by
Hicks—Henne parameterization, a constant volume is enforced. The initial lift of C; = 7.817-10~"
increased to C; = 7.831-107", a very slight increase by 0.2%, while the drag is reduced by 49.4%,
from Cp = 6.547 - 1073 to Cp = 3.295 - 10~2. The optimization requires again 100 steps with 20
inner iterations for each of the flow solvers, i.e. the primal flow solver and the two adjoint flow solver
for drag and lift.

Additionally, a much finer mesh with 512 surface nodes is also considered. Initial flow field and
optimized flow field are shown in figure [8.10] and figure [8.11] The optimization history is shown in
figure [8.12] Using a proper tuning of all parameters, the optimal solution can be found in a mere
28 optimization steps with 40 inner iterations for each of the flow solvers. Although the optimal
shape on this finer mesh features a very weak shock wave on the upper side, the computed drag
value of Cp = 2.721 - 1072 is lower than the optimal solution on the coarser mesh. In total, the
drag has been reduced by 62.9%, while lift has increased to C; = 7.828 - 10—, an increase by
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Figure 8.10: Initial RAE2822 airfoil at Mach 0.73 and 2° angle of attack. Under these cruise con-
ditions, the airfoil features a strong shock wave on the upper side. Color denotes
pressure.

Figure 8.11: Optimized RAE2822 airfoil. The upper side shock wave is greatly reduced. Color
denotes pressure.
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Figure 8.12: Optimization history for the transonic RAE2822 optimization with 510 variable surface

mesh nodes.

0.1%. Before the one-shot optimization is started, the primal solution is initialized by 580 iterations.
The adjoint solution for the drag is initialized by 945 adjoint flow solver iterations. Initializing the lift
adjoint requires 1348 iterations.

8.6 Onera M6 Wing Optimization

One of the standard test-cases in three dimensions is the Onera M6 wing.
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Figure 8.13: Multilevel optimization history for the Onera M6 wing. One drag count dc is a scaling
of 10~* and one lift count Ic is a scaling of 1072.
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Figure 8.14: Initial Onera M6 wing at Mach 0.83 and 3.01° angle of attack. The wing develops two
interacting shock waves on the upper side, so called A\-shock waves. The wing surface
consists of 18, 285 nodes. Color denotes pressure.

Figure 8.15: Optimized Onera M6 wing. The shock waves are completely removed. Color denotes
pressure.
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8.6 Onera M6 Wing Optimization

Mach 0.83 and 3.01° angle of attack, the wing develops two interacting shock waves on the upper
side, sometimes also called A-shock due to the visual shape of the merging shock waves. A multi-
level optimization is considered, and the coarser mesh consists of 18, 285 surface nodes. In total,
this mesh results in 541,980 state unknowns for the Euler equations. After refinement, the next
finer mesh features 36, 806 surface nodes and 1,486,315 Euler state unknowns. Simulation and
optimization is conducted only on one half of the wing, the entire wing is then created by mirroring
at the symmetry plane. Initial and optimal wing are shown in figure and figure Starting
on the coarser mesh, an initial drag value of Cp = 7.52 - 103 and lift value of C; = 2.65- 107" is
computed. Lift and the initial volume of V = 63.6 are used as a constraint. A multi-level optimization
is beneficial, because usually mesh refinement is based on better resolving shock waves, which are
removed due to optimization. The planform is considered fixed, because otherwise, the TAU mesh
deformation tool for the volume mesh very frequently produces meshes of bad quality with inverted
or almost zero cells. The optimization history for the multilevel optimization is shown in figure [8.13]
The respective meshes are shown in figure(8.16
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8 Shape Optimization and Euler Equations

Figure 8.16: Initial solution, optimal solution with refinement based on initial solution, and optimal

solution with refinement during optimization.
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Chapter 9

Compressible Navier—Stokes Equations

9.1 Introduction

After considering viscous incompressible fluids in chapter[6]and inviscid compressible fluids in chap-
ter[8] this chapter seeks to combine both and considers the compressible Navier-Stokes equations,
i.e. aviscous and compressible fluid. Presently, the compressible Navier—Stokes equations are con-
sidered the ultimate fluid model. They are assumed to correctly model all single phase fluid flows
of matching stress tensor. Usually, the often used perfect gas assumption is the limiting factor in
applicability, as at hypersonic speeds or in chemically active fluids, the chemistry must be modeled
also. Contrary to the Euler equations considered in chapter (8, the compressible Navier—Stokes
equations reproduce fluid boundary layers, flow separation, and consequently turbulence. Unfor-
tunately, they are correspondingly complex and both analytically inaccessible and numerically very
difficult to solve. Since high Reynolds number fluid phenomena are of very different time- and space
scales, e.g. fast, small-scale turbulent motion versus large-scale, almost steady mean flow, resolv-
ing all fluid phenomena would require a prohibitively fine discretization. This is also called direct
numerical simulation (DNS) and is almost always used to calibrate substitute turbulence models in
simple domains. Since almost all flows of industrial importance are high Reynolds number flows,
the compressible Navier—Stokes equations are almost always averaged in time and space. Usually,
this is accomplished by the so-called Reynolds averaging, which ignores density fluctuations, but
other averaging approaches including density variations exist, such as Favre averaging. Unfortu-
nately, averaging introduces new unknowns in the eddy viscosity, and the resulting compressible
Reynolds averaged Navier—Stokes equations (RANS) require additional turbulence modeling. Most
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9 Compressible Navier—Stokes Equations

turbulence models turn out to be analytically non-differentiable, such as the wall boundary condi-
tion of the k-w model, or introduce excessively complex expressions. For this reason, a shape
differentiation for the RANS equations is conducted only around the mean flow ignoring the eddy
viscosity and Sutherland’s law. This is sometimes also called frozen viscosity approach, meaning
the derivative is made for the original compressible Navier—Stokes equations in a DNS fashion, but
during application the averaged, i.e. turbulent, values are used.

Definition 9.1.1 (RANS Equations). The original compressible Navier—Stokes equations are given
by definition To simplify differentiation, they will be re-written in differential form using the
variables (p, u, T). Note that this is different from both the standard conserved variables (p, pu, pE)
and the standard primitive variables (p, u, p). Not considering external body forces g, they are given

by

; ap 8uk

> (Ukakaaxk) =0 (9.1)
> ou; P 3.5

(p;UKan> +(7_1)87X/(p7—)_267xk('u o‘ik)=0 (92)

3 3 3 3
T du  du o (.0T
(qukaxk> MCRRAD D DU v DY v (“ 8xk> =0 (3
k=1 k=1 j k=1 / k=1

The transition from definition|4.1.11| is straight forward, and more information can be found in [9].
The continuity equation is given by (9.1), momentum conservation is given by in the three
spatial dimensions i = 1,2,3, and denotes the energy equation. For the Newtonian fluids
considered here, the strain tensor o is given by

3
8uk 8Uj 2 8Um
i = e = — —_ — - e 5 iy 9.4
i = Ok 0x; ¥ Ox (3 Oxm ) Y 54)
m=1
see also definition[4.1.5, and the pressure is given by
p=RpT.

Using an appropriate non-dimensionalization, the pressure is more conveniently given by

p=(y=1)pT. (9:3)

Here, values marked by x denote the total quantities, i.e. the mean and averaged turbulent value,
such as the total eddy viscosity

W=+ fturbs

o e N + Hturb
" Re \Pr Prys)’
where Re is the Reynolds number and Pr is the Prandtl number. A formula for these quantities

depend on the chosen turbulence model, which links these turbulent quantities to the remaining
variables and the geometry of the domain by some additional algebraic or differential equations.

and the total heat conduction
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9.2 First Order Calculus

9.2 First Order Calculus

In this section, the shape derivative for the force optimization problem in a compressible Navier—
Stokes fluid is constructed. Special attention is paid to finding an expression that can easily be
evaluated. For more theoretical details, especially concerning existence and uniqueness, see [51]
52,154]. Especially in [51], a general framework for the analysis of inhomogeneous elliptic-hyperbolic
equations such as the compressible Navier—Stokes equations is established, and an analysis is
performed for small perturbations of the so-called approximate solutions, which are determined
from Stokes problems. Furthermore, the existence of optimal shapes of the isothermal Navier—
Stokes equations is shown in [562] using generalized solutions for the Navier—Stokes equations.
Also, from a standard, non shape calculus point of view, the problem has also been studied in [29]
for a thin shear-layer approximation of the viscous stress tensor or in [41].

Definition 9.2.1 (Compressible Navier—Stokes Shape Optimization Problem). As a shape optimiza-
tion problem, the aerodynamic or fluid forces on a solid body are again considered. Contrary to the
Euler problem, definition[8.1.1, the viscous part of the forces, i.e. the skin friction, must now be
included in the objective function, resulting in the following shape optimization problem

min J (u,p, Q2 /Za,pn, Z akp*ogin dS = /(pa, ny — (u*oa, n) dS (9.6)

(P2 ik=1

subject to

S ou S~ L Ouk 09 oT
(PZUk ) _1)pTZM_ZM*8)(jUjk_ZM(K*('?Xk>=0'
k=1

k=1 jk=1

The equality in holds due to symmetry of o. Additionally, the following boundary conditions
are considered:

u=a on T, (9.8)
u=0 on [y
1
T=Tow=—"F""7© I A
Yy — 1)MZ, o 919
—1
TeTo=Ty <1+ZM2> on T (9.11)
(VT,n) =0 on Ty (9.12)
p=1 on I, (9.13)

where M, is the free stream Mach number. Equation is the usual normalized inflow bound-
ary condition in a rotated coordinate system, and equation is the standard viscous no-slip
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9 Compressible Navier—Stokes Equations

boundary condition. Boundary condition is the isothermal wall temperature condition, i.e.
fixed Dirichlet boundary condition for the temperature on the wing. An alternative to the isothermal
temperature wall boundary condition is the adiabatic wall temperature boundary condition (9.12),
specifying zero temperature flux over the aircraft surface. Isothermal and adiabatic wall temperature
boundary conditions are mutually exclusive and never used at the same time.

Lemma 9.2.2 (Linearized Continuity Equation). Linearizing the continuity equation (9.1) results in
the following expression

3
dp 9 Ak 9
_ / SN o / A ) 7
o=/ > <Apuk[V1 o~ P15 o) + A TVIG S = V] aka,o)) oA

Q
3
+ / > (Apukp IVInk + Appui[Ving) dS,
aq k=1

where )\, is a sufficiently smooth arbitrary multiplicator.

Proof. A linearization of the continuity equation (9.1) results in

div (pu'[V]) + div (0[V]u)

3

p V] Oug  Ouy[V]
_ / P / Y'Yk _
_; (uk[V]an g =+ PIVIg =+ =g 0,

and multiplication of the linearized continuity equation with an arbitrary A, and integration by parts
results in the desired expression. O

Lemma 9.2.3 (Linearized Strain Tensor, Volume). For sufficiently smooth arbitrary multiplicators
Ay, the following relation holds

3

Oy,
/ > ox THV10A
Q

3

Pr, Py, 2P, \
- / N Z ( o2 Oxoxk 38Xk8x,-> utvlaa
Q

3
Oy Oy, 20 y, 1\
+ Z <8Xk Nk + Ox Ny — 3 Ox, n; ) y[V]dS.
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9.2 First Order Calculus

Proof. The definition of the strain tensor, equation (9.4), results in

o\
/ Lo [V] dA
Q ik

1 8Xk
3 3
=/Z Oy, (au,’.[V] . IANY 24 Z m[v]>
‘ OXk OXk OX; 3"
Q ik=1 m=1
/ SN)W <au;[v1 8uk[V] Oy, OUL[V]
=D dA.
e OXx OXk 0xi OXm

Integration by parts and regrouping provides

3
/ Z m“’ ol [V] dA
ik=1

3 92 3 2
)\u ) 2 W
! 4 — : V] dA
[ 2 UVI+ 5 Yl 1] +3%=j1 xax. V1 d
3
oA 8/\
+/ [Z “n nju k[V]] Z 8“’ muy[V] dS
90 ik=1 Xk lm_
Rr, A 52\
Ay A N71% U[V] dA
L=1( 2 8x,8xk> ul ]] ~ Ox0x; utvid
& B 2 SN 0A
Uk / V = Uk
+/ [,2 xk Ox; nk) uil ]] 3% OXk

3
62)\1_1 82 uk 2 82)‘Uk /
! < V] dA
/ ; < ox2 " Ox0x 38xk8x,-> utvle
Q K=

3
Ny Oy gaAuk
+ Z <8Xk M+ 5 e = S u[V] ds.

O

Lemma 9.2.4 (Linearized Strain Tensor, Surface). For sufficiently smooth arbitrary multiplicators
Ay, the following relation holds

3
/ > Ayl Ving ds

50 ik=1

/Z (Au,nk+>\ukn,— ,kZAum )8“[‘/] ds.

8Q’k1
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9 Compressible Navier—Stokes Equations

Proof. Inserting equation (9.4) and regrouping results in

/ Z Ay o[ VIn dS

90 ik=1
r 3 3
oul[V] ou[V] 2 oul.[V]
=/ ' (Au, 8 Nk +)\Uk 8I)(k n; — 5 Z 5ik)\u,- an;(m Nk as
90 Li,k=1 i,k,m=1
r 3 . 3
oul[V] 2 oul[V]
= Z (Aulnk + AUk n/) ! - = Z )\umnm ! dS
aé Li k=1 O i 3i,m=1 0xi
r 3 . 3
ou'[v 2 ou'v
=/ ' (AN + Ay i) Blik e 3 Z Oik AupMm Blik ) ds
99 Li,k=1 i i,k,m=1
3
oul[V
=/Z ()\u,nk+)\ukn,- — ,kZ)\um ) 9uVl s
5 k=1

Lemma 9.2.5 (Linearized Momentum Equation). Linearizing the momentum equation (9.2) under
the frozen viscosity assumption results in the following expression

3
0- /3 [(z a2 ) (I 2o, r>)] SV o
i=1 ! !

/ Pr,  PA, 2 B, duc 0
> * 3 wP T B
8Xk 8X,‘3Xk 3 0XK@X,' aX,' an
Q

()\u,-ﬂuk):| uj[V] dA

Mco

i

=
0
LN

3
0 0
+/Z(v >{Au,apl B (Au,p)] V] o
o =t
3
* a)\u 8/\uk 28)‘”}( ,
i _“ i ‘ v
' ; [ <8Xk Mt Ox; "k 3 Oxk ni | + Aypuini| uilV] dS
o0 K=

(v = 1) (A IVITN; + Ay pT'[VIn;) dS

'Mw

o5
Q
m

\

oulLv
(Au,nk+)\ukn,-— ,kZAum ) []dS,

o ik=1

where )\, are sufficiently smooth arbitrary multiplicators.
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9.2 First Order Calculus

Proof. The linearized momentum equation is given by

3
ou; ou; oul[V]
— / / i
O—k=1 <p[V]uk8Xk+puk[V]an+puk B, >
oM. Dp 0T OTIVI\ = . 0
+(’Y—1)< ax; T+87)(,-T[V]+p[v]87x,-+p ox; —ZM akaUik[V]-

k=1

A multiplication of the momentum equation with A, for i = 1,2, 3 and integration by parts provides

3

= / oui a9 e 9
0 _/; [/\u,-p[V]ukan +)\u,-PUk[V]8Xk ”’[V]axk (Aupux) | dA
s

+

/ 9 p e OT ' 0
(vy=1) [—P [V]aixi()\w T)+ /\“"E)ix,-T [VI+Aup [V]7i - T [V]aixl_(AUip) dA

3

Y
> WiVl dA
P 8Xk

+

S— bi P

3
(Z Au,pukuf[V]nk> +(y = 1) (Mg VITn + AypT'[VIn) dS
k=1

3
+ [ =Y wWAoik[VIng dS.
9 k=1

Q

Summing the momentum equations over j = 1, 2, 3 and regrouping leads to

> ou; oT 9 )
0 =/ : [(; )\u,'Ukaxk> +(y—1) <)\u,-8xi - 8Xi()\ul.T))] P'[V] dA (9.14)

NE

]
-

Q I
8 ou;
[
+/Z)\U,p8Xkuk[V] dA (9.15)
Q i,k=1
& 0
+/Z [_axk ()\u,puk)] ul[V] dA (9.16)
Q i,k=1
3 op 0
/!
[>a- (Aax - M(Mﬂ)) T'[V] oA (9.17)
Q i=1
3 )\
* uj
+/Z“ ol [V] P, dA (9.18)
Q ik=1
3 3
+/Z [(Z Au,-puknk) ulV1+ (y — 1) (Mg @' TVITN + Ay pT'[VIN;) | dS (9.19)
90 i=1 k=1
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9 Compressible Navier—Stokes Equations

3
+ / — Z WAy oW [V1nk dS. (9.20)

90 ik=1

Very similar to the incompressible case, there is again a summation over two different indices i
and k in and for the local shape derivatives of the velocity. In the incompressible
case, equations and (6.76), this has been dealt with by another integration by parts, which is
convenient there, since the resulting additional terms are removed due to div ¢'[V] = 0. Since this
is no longer true in the compressible case, the second integration by parts is omitted. Exchanging
indices in equation and regrouping results in

& 3 ou; oT 0 )
/ ZKZAU,uka‘X’k +(y )(Au,ax 8X(Au,-T)> p'[V] dA
1 ! 1
0
U Ay '[V] dA
Z[ ”a, ! puk)}U[]

9 /
> (= [Au, I B (Au,m] T'[V] 0A

3
+ Z [(Z Ay puknk> UIVI+ (v = 1) (Ao TVIT; + Ay pT'[VIn) | dS

k=1

+ [ = wAy okl Ving ds.
90 ik=1

Contrary to the Euler case, the linearized strain tensor ¢’[V] contains another set of derivatives,
such that an additional integration by parts is needed. Applying lemma[9.2.3|provides

3
/Z [(Z /\u,Uk ) +(y—1) ()\u;gT 88 (Ay, ))] pl[v] dA

Q i=1
+/Z ok 62Aui n 6ZAU;( 82)\Uk +)\ % — i()\ U) U,[V] dA
' o T axox  30xadx) T ax T a0
Q

0 0
> -1 [ wpe = 5 (Au,p)] TV oA

3
L (O O, 20\, .
+ Z [M <axk LR vl b wall + Ay pUxnk | UIV] dS
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9.2 First Order Calculus

3
+/Z 1) (AP IVITn; + Ay pT'[VIn;) dS
a0 i=1
3
+/ > Ay ol Ving ds.
90 ik=1

It remains to remove the strain tensor variation on the boundary 02 from the first integration by
parts. Applying lemma[9.2.4]results in

3 ou; oT 9 )
KZAU,W&‘;)W )(Au,a 8X‘(Au,-T)> F1V] 0

82)\[1- 82)\Uk 2 82>\Uk 8Uk a /
—u* ! S (. V1 dA
+/ 2 [ a ( ax2 "+ Dx0xk 38Xk8x;> HAuh g axk““'p“k)] utvle
Q

op 0 ,
>y - )[Au, 9% Ox ()\u,p)]T[V] dA

i

« Oy Oy, 20\, ,
Z [M <8xk Nk + Ox Ny — 3 Oxe ni | + Ay pukng| u[V] dS

90 i=1
3
¥ ouj[v
+ | —u ()\U,nk+)\ukn,-— ,kZAum ) M gs,
50 i k=1
creating the desired expression. O

Lemma 9.2.6 (Linearized Energy Equation). Linearizing the energy equation (9.3) under the frozen
viscosity assumption results in the following expression

3
oT Auy

/Z[/\Tukakﬂ —1))\TT8] '[V] dA

5 o2l — =02 | wavr
+ Paxe )axk( pT)| UlV]

Q

3
2 oy e D (a2, D (D) 2.0 (\ du\],

+/Z“ {MQW) dx, <Araxk>+0xj (AT%)_SM (AT@xjﬂuk[V]dA

Q

3

) )
+/ NS <(7 _ 1)A7pa—z: - 8Xk(Ar,ouk))] T'[V] dA
Q

k=1

149



9 Compressible Navier—Stokes Equations

3
+/Z(’y— DArpTkU,[V] dS
9 k=1

ou; Ouk 2. 0y
/ j; <)\TU/knj + )\T8 nj + )\T a — 3)\Taxjnj> U;([V] as

T < - aT' %
+/ [/@ aT+ZATpuknk] V] — aL I s,
o

where At is a sufficiently smooth arbitrary multiplicator.
Proof. The linearization of the energy equation (9.3) is given by

3
B , oT . 0T OT'[V]
0= [E <p [V]uk—axk +puk[V]—8Xk + pUk 0%

k=1

> 0 0 ALY
+y —1) [Z (p’[V]Ta)L:: +pTIVIG S +prg;[k ]>]

k=1

3
LOu LV ou .
_ Z(“ ak)E ]a,-kw ak ]’k[V]> — K*AT[V].
jk=1 /

Multiplication by Ar, integration by parts, and Green’s second identity lead to
> oT oT 5,
= 'IVIuk— V= — T'[V]=—(\ dA
/ > [)\TP[ g+ ArpUVIS -~ TV Tpuk)}

3
+/(7—1)Z[)\T [V]T— ATp T’[V]gi:— [V] (ArpT)} dA
Q

k=1

3
+/ Z (N*Uk[v] (>\T0'jk) 7 )\Taa /k[V]> — K" T/[V]A)\T dA
o ik

3 3 3
+/ (Z )\TpukT’[V]nk> +(y—1) (Z ATpTu;[V]nk) = WATU[Viokn; dS
k=1

50 k=1 jk=1
aT'IV

+/ (T’[V] —Ar 8£7 ]> ds = 0.

o2

Regrouping results in

3
oT Ouk ’
_Q/kz; [)\Tukan+(fy 1)ATTan] p'[V] dA
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9.2 First Order Calculus

=1 !

3 oT 9 .0
sy ATP g = (0 = N -ArpT) + > 1o (Arow) | | udV]dA

% ou 0
—K A)\T + Z <("}/ - 1))\7—'087)(: - a)(/(()\TpUk))] TI[V] dA
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% auk ’
Q

j k=1

3 3
+ Z (v = DArpTng — 1 Z)xralknj uV]ds
oq k=1 j=1
oA O aT’[V]
+/ K 8n+;)\ puknk] T'[V] — o ds.
a0 =

Since the strain tensor linearization still contains derivatives, lemma must be used again,
providing

Jk=1
3
- _ O (60U Z 0 (0w 2 0 (1 QU
_Q/,; [ Oxj <)\ an) 0x; </\T 3)(/.) + 3 O« </\Taxj>] u V] dA
3
oy % oy ,
+ j; [)\Taxk nj+ At (9Xj )\7-8 lnj] uL[V] ds.
oq Jk=

Thus, the linearized energy equation becomes after regrouping
3
oT Ouk ’
_/Z {)\Tukaxk +(y— 1))\TT8XK] P'[V] dA
Q k=1
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" 3 ou; auk 8u,
+ — Ml Z )\TO'jkn]+)\7'8 l’lj+)\7'8 )\7’8 k[V] as
2Q jrk=1 g g
T < aT’ v
+/ [n 6T+Z)\7puknk] V] — a,[~, I s,
Q

which is the desired expression.

O

Lemma 9.2.7 (Shape Derivative for the Compressible Navier—Stokes Equations). The shape deriva-
tive of the fluid forces acting on an immersed obstacle is given by

dd(p,u, T,Q)[V]
3 3
op au; 8O'lk
=/<V, n> [Z <a,-8nn,- — )\ppann,) — Z ,/L an ] as
Fo i=1 ik=1
+ /(V, n) divr (pa— p*oa) dS
o
3
« [ Oy Oy, 20\, ou;
V _ 1
+/< n>;[ a <8xknk+ 6x,-nk 36xkn 8nds
ro M=
LOATO(Tg—T)
+/<V,n>/€ WT as
o
in case of isothermal walls, T = Tg, and
ad(p,u, T,Q)[V]
3
0 ou; 0
/Vn[Z(a,p,- ,,p8 )\Tpa ) Za,u Tk ]dS
Mo i=1
+/<V, n) divr (pa— p*oa) dS
o
3
Oy, Oy, 20\, ou;
V !
/ nZ[ ( k+8x,n 38kn 8nds
o ik=1
. ou; ou ou; au
+/<Vn' M <)\T0,kn,+)\7'8xn,+ATaI: AT@: )&;(ds
Mo ik=1
. 0?T
+ <V,n>/€ )\T ﬁ—/€<vrT,n>+ArT dS,
o

in case of adiabatic wal/s, a -

= 0. Here, k" is the total thermal conductivity of the fluid, and k is the

curvature. In either case, the adjoint velocity viscous wall boundary condition is

)\U,' = —a;
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9.2 First Order Calculus

where a is given by a = (cos a, 0, sin )T with o being the angle of attack. For isothermal walls I,
the adjoint temperature boundary condition is

Ar=0 on Ty,
and for adiabatic walls 'y it is given by

OAT

— =0 .

an on 0

For prescribed density, velocity, and pressure in the farfield, the adjoint farfield boundary conditions
are given by

Proof. The objective function is of the type scalar product of vector times normal, and a formal
differentiation according to lemma(3.3.14|immediately results in

3 3
15) Jdoj
dJ(p, u, T, QIV] = / (V,n) [Z a/a—ﬁn,- — > ap s ne| dS (9.21)

Fo i=1 ik=1
+ / (V,n)divr (pa— p*oa) dS (9.22)

o

3 3

+ / > ap[Vin = > apop[Ving dS. (9.23)

£y =1 i k=1

Due to the frozen viscosity assumption and not including Sutherland’s law, viscosity variations
w*'[V] are not considered. Adjoint calculus is again needed to transform the last part of the above
equation into Hadamard form. The results from lemmas [9.2.2] [9.2.5, and [9.2.6| are made such
that the adjoint equations in €2 can easily be read from them. Thus, when (X, Ay, A7)T fulfills the
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9 Compressible Navier—Stokes Equations

following adjoint equations in €2

3

%i:—aQu%A&“iZAwmq
3)(] Py Paxj e U X

il 0 oT an
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3
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where i = 1,2, 3, all volume integrals will vanish. Hence, only the remaining boundary parts have
to be considered. For prescribed farfield density, velocity, and temperature, one has

p'[V1=0
U[V1=0
T[V]=0

in the farfield ', U ['_. Consequently, the adjoint farfield boundary conditions can be read from

lemmas[9.2.2,[9.2.5], and[9.2.6}

Ay =0
)\ui=o
AT =0.

It remains to consider variations on the solid wall 5. According to equation (9.5), the pressure is
given by

p=(y—1)pT.
Consequently, the pressure variation is given by
P'IVI=(y = DAITIT + (v = )pT'[V]. (9.24)
Since there are many different ways of how flow solvers handle the farfield boundary conditions,

the farfield adjoint boundary conditions will not be considered here. Instead, they are assumed to
be implemented correctly in whatever adjoint flow solver is used. Merging the boundary integrals of
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9.2 First Order Calculus

lemmas[9.2.2,[9.2.5 and[9.2.6|with the preliminary gradient (9.21) — (9.23) and inserting the no-slip

boundary condition u = 0 on Iy together with the pressure variation (9.24) results in

dJ(p,u, T, Q[V]
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/
/ <O TT’[V] 8T[V] ds.

Note that for contributions from the momentum equations, the preliminary expression containing the
strain tensor variation ¢’[V] was used, which is more convenient in this case due to the same ex-
pression already being present in the preliminary gradient. Also, just as in the incompressible case,
it becomes obvious that arbitrary objective functions will not always lead to consistent adjoint bound-
ary conditions. Here, due to equation (9.24), the objective function matches the state linearization
in such a way that the pressure variation is created on the boundary, and the multiplicators A,
can be chosen such that both the inviscid pressure contribution and the viscous contributions are
eliminated at the same time by the boundary condition

)\Ui = —a.
For badly chosen objective functions, there is the potential danger that density variations p/[V]
and velocity variations u'[V] cannot be removed by the same multipliers. The no-slip boundary
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9 Compressible Navier—Stokes Equations

condition for the velocities is a Dirichlet boundary condition, and according to lemma the
velocity variation is given by

u;

on’

Taking everything together, the preliminary gradient becomes
dJ(p,u, T,Q)[V]

3 3
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which almost fulfills the Hadamard form except for the temperature variations T'[V]. In case of an
isothermal wall, the temperature is subject to a Dirichlet boundary condition

T=Tg on Iy
Thus, lemma [3.4.3|applies again, resulting in
ITg—T)
T'[V]=(V,n)———-".
VI=(V.n) =2
Consequently, the boundary condition for At is
Ar=0 on ro.

In case of an adiabatic wall, the temperature is subject to a Neumann boundary condition

oT
% =0 on ro,

and lemma [3.4.5| applies, resulting in

' 2

agLV] _ /<v, n) {—‘;Z +k(VET, ) — ArT| dS,
o o

where « is the curvature. Consequently, the adjoint boundary condition is given by

OAT

on

which creates the desired expressions. O

=0,
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9.3 Primal and Adjoint Variables

Remark 9.2.8. The shape derivative for the drag reduction problem, lemma(9.2.7] can be adapted
to lift instead of drag simply by replacing the incident vector a accordingly. Also, the shape derivative
requires knowledge of the normal derivative of the strain tensor

Joik

on’
which consists of velocity derivatives of second order. Accurately computing second order deriva-
tives of flow unknowns can be problematic for certain finite volume schemes.

9.3 Primal and Adjoint Variables

The construction of the shape derivative in lemma(9.2.7|was conducted using the primal variables
p, u, and T, and consequently, the corresponding adjoint variables are \,, A,, and Ar. However,
most flow solvers operate on the conserved variables p, pu, and pE, and when run in adjoint mode,
it is not immediately clear how to use their respective adjoint variables \,, A,,, and A,e. However,
since an adjoint variable corresponds to a primal equation, and not a primal variable, the set of
adjoint variables is actually independent of the primal unknowns.

Lemma 9.3.1 (Primal and Adjoint Variables). The shape derivative is independent of the choice of
primal variables.

Proof. Let the conserved and primitive variables in two dimensions be given by

U = (p, pu, pE)"
Up = (p,u,p)7
UT = (p! u, T)T
Furthermore, let M; and M. be given by
[ 0 0 0
U, _UTJ 15 0 0
"= U T _ 0 1 0
= flul? g
| T A=—7u 1=—yu2 (y—1)
[ 1 00 0
ou,
My OY _ 0 10 0 ’
OUr 0 0 1 0
(=0T 0 0 (y—1)p

such that the following relation holds
Mo Ur[V] = MiU'[V] = Uy V],
since

PIVI=(y = DA IVIT + (v = )pT'[V].
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9 Compressible Navier—Stokes Equations

Let A solve the formal adjoint system used in the shape derivative, lemma|9.2.7 based on Uy

oJ oc

—— s =0

oUr oUr
Consequently, the adjoint system corresponding to a primal formulation in U is constructed by
multiplication with Ms := 9 = My My

oJ oc
= Mz + N =Mz =0
T TV
aJ dc
A== =0
< auttauT"
which is equivalently solved by the same set of variables ). O
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Chapter 10

Conclusions and Outlook

10.1 Summary

The aim of this work was to conduct a shape sensitivity analysis followed by a study of the shape
Hessian and an actual numerical optimization for a variety of large scale shape optimization prob-
lems in computational fluid dynamics. The Hadamard form of the shape gradient played a crucial
part in numerical structure exploitation for applied shape optimization. Being able to express the
gradient on the surface bypassed all of the problematic partial derivatives, i.e. mesh sensitivity Ja-
cobians, of a shape optimization problem that is considered as a standard optimal control problem
by parameterization. Since the one-shot approach achieves a major speed-up by trading few exact
descent steps for many inexact ones, the discretized Hadamard gradient also greatly supported
the one-shot approach. Furthermore, the gradient evaluation is truly independent of the number of
design parameters, which made using all mesh surface nodes in the optimization possible, enabling
large scale deformations and morphing of shapes.

When using a parameterization, the resulting shapes are usually smooth by construction, mean-
ing that for any choice of design parameters, the resulting shapes are in a desired regularity class.
Unfortunately, this is no longer true in case of a non-parametric shape optimization based on the
Hadamard formula where one needs to make sure the updates maintain regularity of the shape.
Interpreting the gradient as the Riesz representative of the derivative, one has to compute this rep-
resentative in the desired regularity space. Sometimes also called Sobolev gradient method, such
a gradient smoothing essentially turns a steepest descent method into an approximative Newton
method. Thus, the shape Hessian of the problem is a very good candidate for the re-smoothing
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procedure. Fortunately, the Hadamard form of the shape gradient also allows a better analysis of
the Hessian, which would otherwise be camouflaged by parameterization. The Hessian of a PDE
constraint shape optimization problem usually is a pseudo-differential operator, and this work stud-
ied Fourier analysis to determine the symbol of the Hessian. A Hessian approximation based on its
symbol could be used to greatly accelerate a wide variety of shape optimization problems in fluid
dynamics, up to the adaptively refined multi-level optimization of a complete Onera M6 wing with
more than 36,000 design parameters using an unstructured surface mesh and the compressible
Euler equations. Special attention was also given to the correct evaluation of the Hadamard form
and the surface shape Hessian approximation, as this usually requires discrete differential geom-
etry on unstructured, triangulated surfaces. The work concludes with a formal extension to the
compressible Navier—Stokes equations using a frozen eddy viscosity approach.

10.2 Future Work

New possibilities created by using the Hadamard form of the shape gradient are very profound.
Being able to conduct large scale morphing of shapes very effectively opens new and fascinat-
ing opportunities for optimization. Transition from the Onera M6 wing to a complete aircraft, i.e.
wing-body-nacelle configurations, is straight forward. After defining new constraints, basically only
the input mesh must be changed. Optimization under uncertainties and aero-structure coupling
can also be envisioned. Preliminary studies for aero-structure interaction are considered in [60],
where the application of new and very fast single instruction multiple data graphics processing units
(GPUs) for numerical optimization was also studied.

Naturally, the formal considerations for the compressible Navier—Stokes equations should also be
applied in an actual numerical optimization. However, for perfecting large scale morphing of shapes,
more robust volume mesh deformations are needed. Since a re-meshing in the volume after most
of the surface updates is infeasible, the procedure to match the volume mesh to the new surface
must be able to create quality meshes for large deformations, even though the mesh deformation is
no longer part of the derivative chain. With the present industrially applied mesh deformation tools,
problems with bad quality and zero or negative volume cells are frequently encountered when the
planform changes too dramatically. The sharp trailing edge also frequently creates troubles with
volume mesh deformation. It can be expected that this behavior worsens when the anisotropic
boundary layer cells are included in a viscous and compressible fluid such as the compressible
Navier—Stokes equations. Automatic mesh refinement and boundary layer discretization is also
problematic in this context.

Another open question is turbulence. While an analytic derivation for the RANS equations is
possible around mean flow, i.e. frozen eddy viscosity, the shape derivation of most—if not all—
turbulence models is rather problematic. Algebraic and one equation models usually have non-
differentiable switchings in the volume, and two equation models usually have problematic boundary
conditions, especially the k-w model. In general, turbulence models often have discrete expressions
in the viscous wall boundary conditions which is highly contra productive for the all analytic shape
differentiation and the Hadamard theorem. In fact, some turbulent boundary conditions are only
defined discretely. One remedy could be making automatic or algorithmic differentiation better
aware of shape optimization problems. This probably requires more studies of the gap between
discrete, i.e. parameterized, and analytic shape optimization.
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10.2 Future Work

Additionally, free surface flows could be considered. When designing ship hulls, surface wave
patterns need to be considered, and the interaction between the free fluid surface and the shape
of the immersed body can lead to a fascinating coupling. Including buoyancy also results in a
fluid-structure interaction to be considered during optimization. Furthermore, shape optimization
in general can be considered a free surface problem, thus coupled approaches with free interface
problems can lead to considerable synergies.
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