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A MULTIMATERIAL TOPOLOGY OPTIMISATION APPROACH TO DIRICHLET
CONTROL WITH PIECEWISE CONSTANT FUNCTIONS
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Abstract. In this paper, we study a Dirichlet control problem for the Poisson equation, where the control is as-
sumed to be piecewise constant function which is allowed to take M > 2 different values. The space of admissible
Dirichlet controls is non-convex and therefore standard derivatives in Banach spaces are not applicable. Further-
more piecewise constant functions do not belong to H > and standard extension techniques to consider the weak
solution of the Dirichlet problem do not apply. Therefore we resort to the notion of very weak solutions of the
state equation in L” spaces. We then study the differentiability of the shape-to-state operator of this problem and
derive the first order necessary optimality conditions using the topological state derivative. In fact we prove the
existence of the weak topological state derivative introduced in [P. Baumann, I. Mazari-Fouquer, K. Sturm, The
topological state derivative: An optimal control perspective on topology optimisation, J. Geom. Anal. 33 (2023)
243] for a multimaterial shape functional which is then expressed via an adjoint variable. The topological deriva-
tive resembles formulas found for derivative in the more standard Dirichlet control problems. In the final part of
the paper we show how to apply a multimaterial level-set algorithm with the finite element software NGSolve [J.
Schoberl, C++11 Implementation of Finite Elements in NGSolve, ASC Report No. 30/2014, 2014] and present
several numerical examples in dimension three.
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1. INTRODUCTION

In this paper, we study a Dirichlet control problem where the Dirichlet control is assumed
to be a piecewise constant function with prescribed bounds. We consider the Dirichlet control
problem as a topology optimisation problem as follows. Let @ C R be a bounded domain with
smooth boundary dQ and a,b € RM be two vectors and M > 2 an integer. In this paper, we
study the minimisation of the value-function:

F(S1,...,8u) == min /(u[Sl,...,SM,OC]—uref)zdx+7t|06|2, A>0
Q

a<a<b
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2 K. STURM

over disjoint and open sets Sy, ..., Sy C dQ with UM, S = 9Q. The function u = ulSy,...,Su, a]
solves
“Au=f inQ,
us,=0a; fori=1,....M.

The notation a < x < b, x € R indicates component-wise inequalities, that is, a; < x; < b;
for i € {1,...,M} and |a| denotes the Euclidean norm of o = (0o,...,05,)" € R¥. Here
Uref € LZ(Q) denotes a target function which we try to reach by optimising over the shapes
S1,...,8y. In other words the control the Dirichlet boundary conditions and choose controls
of piecewise constant functions taking < M values @y, ..., 0y, respectively. If a set §; =0 is
empty, then the control ¢; is inactive.

There are several challenges associated with this optimisation problem.

e We need to insert a hole in the boundary portion Q.
e The topology perturbation of o5 leads to a Dirac distribution on the boundary and thus
to a solution to the associated Dirichlet problem with low regularity.

We will extend the framework of [4] to the situation of boundary perturbations allowing us to
treat the Dirichlet control problem described above.

Dirichlet control problems have been extensively studied in optimal control along with their
numerical analysis; see for instance [6, 7, 8]. In [12], very weak solutions to the Dirichlet prob-
lem have been examined numerically and it was observed that for linear finite elements one can
actually simply interpolate L, Dirichlet data to continuous finite elements, which is equivalent
to solving a very weak solution. This has a computational advantage as the computation of the
very weak solution amounts to solving additional elliptic problems to create new test functions.
This is avoided by interpolation of the Dirichlet data. We will make use of that fact in the
numerical simulations.

Regarding topology optimisation there is also a vast theoretical foundation for a variety of
problems. We refer the reader to the monographs [9, 10, 11] and the introductory paper [3].
While often topological perturbations inside of the domain of definition of the partial differential
equation are considered only few papers deal with perturbations on the boundary. An example
where a boundary perturbation is considered is for instance [1]. For the theoretical treatment
of topological perturbations in lower dimensions we refer to [5]. Despite these papers there are
only few papers dealing with topological boundary perturbations.

This paper will utilize the topological derivative approach to shed new light in the special
situation where the control variable is assumed to be piecewise constant and thus is a non-
convex control space.

2. VERY WEAK FORMULATION OF THE INHOMOGENOUS DIRICHLET PROBLEM

For the analysis of the topology optimisation problem, we recall the solution of the Dirichlet
problem with L? boundary data. Let Q C R? be a bounded domain with smooth boundary (C"!
would be sufficient in our analysis). Let g € L*(dQ) and f € L?>(Q) and consider the Dirichlet
problem: find ug f = u : Q — R, such that

—Au=f inQ,

u=g onodQ. @D
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Now in order to derive a very weak formulation, we multiply (2.1) with ¢ € C?(Q) and integrate
by parts twice to obtain

/Q—qu) dx:—/(mgV(p-ndS(x)—F/QfQDdx, (2.2)

where n denotes the outward pointing normal vector along dQ. By density (2.2) also holds true
forall ¢ € Wol 4(Q)NW24(Q) for 1 < g < oo and is well-defined by the trace theorem. Now to
obtain the very weak form we fix v € LP(Q), and define z, € WO1 P(Q), % + Cl] =1, by

/ Vz,- Vo dx = / vodx forall ¢ € WO1 Q). (2.3)
Q Q

According to [13, Chapter 3, Theorem 5.4] for each v € L?(Q), there exists a unique solution
to (2.3) and we have the improved regularity z, € W>P(Q)NW, (Q), and there exists a constant
C > 0, independent of v, such that

I2vllw2r(0) < ClIVIlLr(@)- (2.4)

Hence using ¢ = z, with v € LP(Q), p > d as test function in (2.2) and noting —Az, = v, we
obtain the very weak formulation of (2.1) described in the following definition.

Definition 2.1 (very weak formulation). Given g € L*(dQ) and f € L?(Q) the very weak form
of (2.1) reads: find uy r € LP(Q) with [% —i—[l) =1, such that

/ Ug rV dx = —/ gVz,-ndS(x) —I-/ fzvdx forallve LP(Q), (2.5)
Q aQ Q

where z, is the unique solution to (2.3) for v € LP(Q).

Next we recall some standard a-priori estimates for the solution u, ¢ in terms of the data g
and f.

Theorem 2.2. (a) Let p > 2. For every g € L”(dQ) and f € L*(Q), there exists a unique
weak solution ug y € LP (Q) to (2.5). Moreover, there exists a constant C > 0, indepen-
dent of g and f, such that |lug r[|1r (o) < C(llgll=(a0) + I fll2(0))-

(b) Set f:=0. For every g € L'(9Q), there exists a unique weak solution ugo € LP(SQ),
p €l ddTl) to (2.5). Moreover, there is a constant C > 0, independent of g, such that
lugollzr (@) < Cllgll0g)-

(c) Set f:=0. For g := &, where 0y, : C(dQ) — R denotes the Dirac measure at x, there
is a unique solution ugo € L1(Q), 1 < g < % to (2.5).

Proof. ad (a): Let p > 2 and g := p/(p — 1) and define the linear mapping G : LY(Q) — R by
G(v) = —/ szv~ndS(x)—|—/ fzy dx.
0Q Q
We first estimate as follows:

IGW)| < [Igllz=a0)IVavllziaa) + Il 2@ 12vl2(0) < ClIVILa()- (2.6)
So we only need to estimate the terms ||Vzy||11(5q) and |[zy|;2(q)- The first term can be esti-
mated using the trace theorem and (2.4): for all £ > 2 with 1 + % < g we have

[ 1V 480 <l ooy ) €Iy g < Cllvluniay @)
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The second term can be estimated as follows:
lzvll2(0) < Cllzvllwar@) < ClVIer(@)- (2.8)
Finally estimating (2.6) with (2.7) and (2.8):
IG)| < C([lgllz=a0) + Ifl2@)IVllLe(q),  forallv e LY(Q).

Since G is continuous on LY(Q), we find u = u, r € LP(Q) by the Riesz representation theorem,
such that [, uv dx = G(v) for all v € LY(Q). Moreover,

lullr@y = sup  |G(v)| < C(llgll=(a0) + I fll2(@)-
vel? (Q)

71,17 !

ad (b): Let p € [l,d 7) and note that ¢ := p/(p —1) > d. We estimate G by |G(v)| <
181111 (@) IVzvllc(ag)- Thus the Sobolev inequality yields ||Zch1 <C||ZV|| §C||v||Lq(Q)
Therefore we can estimate in this case:

GO < llzvller @) llgllzr @) < Cllglley @) IVl]r@)

w2r (Q

Hence G is a continuous linear functional on L (Q) and thus by Riesz representation theorem
we find a unique u = uy o € LP(Q), such that

/ wvdx=G(v) forallve LV (Q). (2.9)
Q
It follows:
lullr@y = sup |G| <CligllLi )
vel? (Q)
9,/ =1

ad (c): The prove of (c) is similar to (b). For p € [1, %) define G : L”/(Q) — R by
G(v) := —0x,(Vzy-n) = Vzy(x0) - n(x0).

The from |jzy[|c1 () < Cllzvlly2r (@
we obtain that there exists a umque Ug 0 € LP (L) solving (2.9).

y<C V]| L' (o) We see that G is continuous. Hence by Riesz

O

Remark 2.3. Note that we introduced the very weak solution only for right hand sides f €
LP(Q), however, in the item (c) of the previous theorem we extended the result to Dirac mea-
sures. The key point is that the test functions in the very weak solution are regular enough
(continuous) such that the Dirac measure is well-defined.

3. PIECEWISE CONSTANT DIRICHLET CONTROL PROBLEM AS A MULTIMATERIAL
TOPOLOGY OPTIMISATION PROBLEM

Throughout this paper, we assume that Q@ C R?, d € {2,3} is a smooth and bounded domain.
We define the set of admissible set of designs by

o (0Q) ::{(Sl,...,SM): Sty...,Su CdQopen, S;NS; =0 fori# j, 8Q:Uf‘i1Si}.



DIRICHLET CONTROL WITH PIECEWISE CONSTANT FUNCTIONS 5

Moreover, for given vectors a,b € RM with components a;, b;, we define the set of admissible
control values 2 C RM by

%’a’b::{xERM: a <x;<b;, fori=1,... M}.

With each design S = (Sy,...,Sy) € &7 (dQ) and control values & = (oq,...,0p7) " € Bap, We
associate the piecewise constant function s : Q — R: s := Y| a;xs., which will act as the
boundary control variable.

Definition 3.1. We equip the set .7 (9Q) with the L' (9Q) topology: we say that the sequence of

shapes (S,), Sn = (S},...,8}) € &/ (dQ) converges to S = (S1,...,5u) € & (JQ) if and only if

Xst — Xs; in L1(9Q). Note that the L (9Q)-topology on &7 (9Q) is equivalent to the LP(9€Q)-
I n—oo

1/p

topology for p € [1,e0). This follows from the identity || xs: — Xs,llzr(90) = IlXs: — Xs: (09)"

For § = (S1,...,Su) € &/ (dQ) and a € A, ,, we consider: find u = ug q : Q — R, such that

—Au=f inQ,
u= faixgi on Q. G-1)
i=1
Problem 3.2. We consider the minimisation of the shape function
F(S):= aeir}gme(S, o)
over all designs S := (S1,...,S8y) € &7 (Q), where
J(S,0) := /Q(usva—uref)zderMaF, (3.2)

and us o € LP(Q) is the very weak solution to (that is (2.5) with g := a):
/ us,qvdx = —/ osVz,-ndS(x) +/ fzydx forallv e LPI(Q).
Q 0 Q

Here |- | denotes the Euclidean norm on RM. In view of Theorem 2.2 and o5 € L*(dQ), we
have that

uso € LP(Q) forl < p <oco.

Topological perturbation and topological state derivative. Let B = B;(0) C RY~! denote the
Euclidean unit ball in R¢~! centered at the origin. Denote by exp the exponential map of the
manifold .# := dQ. Then the we define, for xo € .#, we(xo) := exp, (E(€B)) C M, where
E : Ty.# — R? ! is an isomorphism identifying Ty,.# with RY~!. We have for the surface
area (see [15]) |@¢ (xo)| = €471 exp,, (B)| +o(ed1).

In the following definitions we let S = (Sy,...,Sy) € </(dQ). We consider the following
topological perturbations.

Definition 3.3. Leti,j € {1,...,M}, i # j. For the point xo € S;, we define the perturbation of
(Si,Sj) by SQJ(XO) = (Sl,...,Si\wg(X()),...,SjU(Dg(X()),...,SM).

Remark 3.4. Note that, for M =2 and S := S; and S, = dQ\ S, S22(xp) = (S\ @we(x0),SU
e (xp)).
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Definition 3.5. Let & € %, , and i, j € {1,...,M}. The topological state derivative U% atxg € S;
of ug ¢ is defined by

Ui (o), USx
l] _ e \A0)s
Uy, = lim

N0 | |

where the limit has to be understood in the weak topology of the space L?(Q) for p € [1, ddj)
(

Q),

Y

Theorem 3.6 (topological state derivative). Given o € B, and S = (Sy,...,Su) € (9
we denote

(a) We have, forall p € [1, %),
by 8<0 Uy o  weakly in LP(Q),
where the topological state derivative U;é of S+ ug o at xo € S;, is given by the unique
solution Uy) o € LP(Q) to

/ U;J avdx = (o — aj)Vz,(x0) -n(xg) forallve Lp/(Q). (3.3)

(b) Let (o), @y € By, be a sequence that converges to a vector & € By, and (&,) be a
null-sequence with €, \,0 as n — oo. Then, for all p € [1, ﬁ),

U ij —Us o
Ve 8yl weatyin (@)
(3

Proof. First note that Otij — Ols = — (0 — o) X, - Hence taking the difference of the equations
defining Ugij o and ug ¢ yields

/Q (g5 o — s v dx =~ /a (e — a5)Vz, -0 dS(x) = /a (0= a)) 10, V2, ndS(). (34

Hence applying Theorem 2.2, item (b) with g := —|@g| ™1 (04 — &) X, € L7 (9Q) and f € L*(Q)
yields after dividing (3.4) by ||

10 ll0(@) < Cll = (0 — o) | 06|~ K |11 22) = €l — -

Here the constant C > 0 is independent of € > 0 and ;, &;. This shows that U is bounded
independently of € in L”(Q). Hence for every null-sequence (&), &, \, 0 for n — o, we find
a subsequence, denoted the same, such that Uy’ — U weakly in LP(Q) for U € L” (). On the
other hand dividing (3.4) by |®¢|, € > 0, we find that

/ Ué]v dx = (i — tj)Vz,-ndS(x). (3.5)
|(D8n’ Wgpy
Since v € L' (Q), we have that Vz,-n € C(9€). Thus passing to the limit n — oo yields
/ Uvdx = (a; — aj)Vz,(xo) -n(xg) forallv ELP/(Q). (3.6)

According to Theorem 2.2, item(c), this equation admits a unlque solution for g := (&; — ot}) Oy,
in LP(Q) for p € [1, 7%4;). Therefore the whole family (UY) weakly converges to U in LP(Q).
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If now (o) sequence converges to o, then we can pass to the limit (3.5) and obtain again
(3.6). 0

Main result on the topological derivative.

Definition 3.7. Let S = (Sy,...,Su) € &/ (dQ). Letxg € S;and leti,j € {1,... M}, i# j, i <.
The topological derivative of ¢ at S in the direction (xp, S;, ;) is defined by

ij = lim /(Sf?j)_/(s)
D7 (8)(x0) = lim <07 €222

Here the indices i, j correspond to the perturbations of §;,S;, respectively.

Lemma 3.8. For S € &/ (Q), the unique minimiser & € %, , of infoc,,J(S, @) is given by

) 1
o = Py, p; (ﬁ /S'VllndS(X)) )

where p € H}(Q) solves the adjoint equation where the adjoint p € H} (Q) is given by

/ Vp-Vodx = —/ 2(us,o — Urer) P dx  forall ¢ € Hé (Q). (3.7)
Q Q
Here Py, ;) (x) = min{max{a,x},b} denotes the projection of x into the interval [a,b].

Proof. This result follows readily by standard arguments of optimal control theory and hence
left to the reader; see [17, Chapter 2]. OJ

Theorem 3.9. The topological derivative D' _# (Sy,...,Su) at xo € 0Q\ (91 U---UISy) is
given by

DY _7(S1,...,Sm)(x0) = — (0 (x0) — &} (x0))V p(x0) - n(x0) (3.8)

where
N 1
0% = Ha,p) (ﬁ /S Vp-ndS(X))
where p € H} (Q) is the solution to (3.7).

Proof. LetS=(S1,...,5u) € & (Q) be fixed. Throughout the proof we set @ := ¢ (xp). Using
Theorem 3.6, items (a) and (b), we obtain

IS a)—J(S, ) . y
1 ) Y im [ U CDug) dx = / 2uts o — teef) U d
sl\r% |w8’ 81{‘%/9 € (MSS,OC+MS,OL ’/lref) X o (MS,(X uref) xp 94X

for every a € %, . For € > 0 we denote by o; € %, ;, the minimiser of

F(S)= min J(SY,a) =J(S¢, ). (3.9)

i
ae%u,b
Similarly we denote by o* € %, the minimiser of

Z(S)= min J(S,a)=J(S,a*). (3.10)

06693“,1,
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Since o* is the unique minimiser of the previous problem it is easy to see that oy — o as
£ \, 0. From (3.9), we have _# (S) < J(S, o). Thus _#Z (S¥)— 7 (S) > J(S¥,0) —J(S, ct?).
Dividing by |@g|, we obtain

PACHEFAD) J(S¢.07) —J(S,0)

limsup > limsup (3.11)
e\0 | @ | e\0 | @ |
On the other hand, from (3.10), we have /(ngj) < J(SY, o*) and thus
F (S~ 7(8) <S¢, ") —J(S,a%).
Dividing by |a)8 | and taking the liminfg\  yields
SH— 7(s J(SZ,a*) —J(S, 0"
timinf 2 ) = L) il Sen07) ~J(S,07) (3.12)
e\ | | N | |

Now we compute the right hand sides of (3.12) and (3.11). By definition of the limsup and
since (o) is bounded, we find a sequence (&) converging to zero such that
J(SY,03) —J(S, 0 J(SE ot ) —J(S, 0
lim sup (Se, o) = J (S, %) = lim (Sa, 0e,) —J( 8”).
N |0 | koo |0, |

By Theorem 3.6, we obtain

J(SY o) — J(S, o
lim (8’ E) ( ’ 8)—h /U 1]a€+MSa 2l/lref)d

n—oo | C()‘g ‘ n—oo

= /QZU%,a(MSu — Uref) dX.

Similarly, we check that

. JSij,a —J(S, o i
hgn\l(r)lf (Se |)w | ( ) ZLZU;é7a(MS,a—uref) dx.
(4
From (3.11) and (3.12), it follows that
) S
;{%/( |a)£ /2 g (us o — Uref) dx

Finally, in order to establish (3.8) we test (3.7) with U, ij e and (3.3) (with o := ™) with p:

(3.7
/2 fgpe (us,o — Uref) dx = /VU% o VP dx

(0 — ) Vp(xo) - n(xo).

This finishes the proof.

4. NUMERICAL ALGORITHM

In this section, we recall the multi-material level-set algorithm introduced in [14]. Let M > 2
be an integer. Given M shapes S1,...,Sy € o7 () we represent the shapes with a vector valued
level-set function ¥ = (y1,...,¥y) : Q — R. We follow the level-set approach of [14], which
is a generalisation of the level-set method [2].
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4.1. Generalised topological derivatives and levelsets. Following [14], we represent the shape
S =(S1,...,Su) by means of a level-set function y : dQ — RM~1 as follows. We assume that

RM~1 is divided into M — 1 open and convex sector sy, ..., sy such that RM-1 = U2/1: _]1§g. Each

sector sy is uniquely defined by M — 1 hyperplanes Hy 1,...,Hy¢_1,Hp¢1,Hopr—1 C RM-1,

Moreover, each hyperplane H; ; is uniquely determined by unitary normal vector niJ € RM~1,

Each sector sy can be represented by

se={xeRM" 1/t .x>0: forje{l,....M}\{¢}}.

Further we define on each shape s, the function T*(S,-) : S, — R¥~! by

T!(S,x)" = (D/“(S)(x),...,D/M_l(S)(x),D/é’”l(S)(x),...,D/&M(S)(x))T.
We define the matrix N € RM-1)>xM=1) by (NOT = (nlvf, oo pt L ptALE L ,nM’M) and

also Gy(S,x) := (N*)~'T(S,x). Finally, we define T(S,-) : dQ\ {S;U---USy} by T(S,x) :=
Gy(S,x) for all x € Sy so that T is defined piecewise on each sector s;.

4.2. Level-set update. Let now SO = (59,...,5%) € &/(9Q) an initial shape and assume that
Vo:90Q — RY lissuchthatx €S, <  yy(x) € sp. Then a level-set update is performed
via the formula
W1 (x) == syo(x) + (1 —5)T (So,x)

with some step size s € (0,1). In case s = 1 one would replace the function y; by T(Sp,-).
Moreover, even if the function Y is continuous, due to the piecewise definition of 7', the up-
date function Y does not have to be continuous. Numerically we will work with a piecewise
constant level-set function, which then simply needs to be added (with some factors) to 7T'.

For M =2 one can simply use 51 = (—o0,0) and s, = (0, 0) which leads to the usual level-set
algorithm. In particular for the first two iterations i =0, 1:

Si={xeR2: yi(x) <0}, S,=0Q\S| ={xeR?: y(x) >0}

For M = 3 (here the sectors are subsets of R?) the normal vectors '/, i,j=1,...,3, i #*J
defining the sectors s1, 52,53 can be chosen as

P -6 - ()

Note that n'/ = —n/i, so that all normal vectors are determined for M = 3. In our case we have
1 (12 —1/V2 o (1)V2 =2 3 (10
N = ( 1 0 , N7= 0 -1 )’ N"= 0 1)°
Moreover,
D_g>!(S) (X)) 2 (Df1’2(5> (x)> 3 (0/1’3(5)()6))
T! S,x:( . T*(S,x) = . T3(S,x) =
0= rism) T asw) T T o)
and thus explicitly in our case
i _ _ o — 0 2 _ , o — o
1 (5.0) = ~Vpto)-nto) (S8 ). 720500 = ~Vpto-ate) (50

(5.0) = V(o) ) (700
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We can now check x € Sy if and only if w(x) € s, if and only if y/(x) -n'* > 0 fori € {1,2,3},i #
l.

We close with the complete level-set algorithm we employ. We are not going to optimise over
the values of & = (a1, ..., 0), but keep them fixed. Hence, for fixed o € RY, we minimise

F(S1,...,8u) :=J(a,S1,...,Sm).
Its topological derivatives of ¢ at S = (Sy,...,Sy) in direction (xo,S;,$;) is given by
DY 7 (S)(x0) = —(0i — &;)Vp(xo) -n(xo),

This follows directly as a special case from our main Theorem 3.9.

Algorithm 1 multi-material level-set algorithm

Require: Initial shape SO = (S(l), . ,Sj?,,), very weak solution of state equation ug of (3.1) on SO,
weak solution of adjoint equation (3.7) on SY, level-set function Vo, max iterations Ny.y.,
step size Nyep-

1: for i=1:N,, do

2:  Compute state u; and adjoint state u; with respect to ' = (S, ...,Si,).

3:  Compute topological derivatives T*(S,x), x € S} for £ =1,..., M.

4 Compute G,(S',x) = (N*)~!T(S",x),x € S} for 1,..., M.

5. fork=1:Ny.,do

6: Compute Y41 (x) := sy;(x) + (1 —5)Gy(S",x), x €Sy, £ =1,....M

7 Compute S} := {x € 9Q: n'*- vl (x) >0forre {1,.... M}\ {¢}}.

8 Compute state u; 1 and adjoint state p; | for the domain Si*1 to evaluate / (Si+1).

9

: if 7 (S < _Z(S') then:
10: step accepted; break for-loop and go back to outer for-loop
11: else reduce step size s.
12: end if
13:  end for
14: end for
Remark 4.1. e As can be seen from the previous algorithm the update of y; is done piece-

wise, meaning that we do the update on each SZ. Numerically the functions G are de-
fined by piecewise L*-finite elements, since it involves the gradient Vp and the normal
vector field n, which are both piecewise constant. The gradient V p is piecewise constant
as p is a linear P1-finite element function on a simplicial mesh and # is piecewise con-
stant since the mesh boundary dQ consists of triangles. Accordingly we also discretise
the level-set function y in a piecewise constant L2-finite element space. Better results
can be obtained by representing Y in a P1 continuous finite element space, but then
interpolation is needed to obtain a shape from the level-set function, since the “zero”
level-set might cut triangles on the boundary dQ. Therefore, here, we follow this sim-
plified approach, which yields shapes that are defined only on triangles of the boundary
shape dQ.

e The numerical computation of the very weak solution is done by projecting the piece-
wise defined function 22421 O Xsi onto the P1 finite element space. According to [12]
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the very weak solution and the weak solution of the projected function coincide when
we use P1 finite elements. Since now the projected inhomogeneity 21%: 1 Qe Xsi belongs
to the continuous P1 finite element space, the standard homogenisation technique can
be used to solve inhomogenous Dirichlet problems.

5. NUMERICAL EXAMPLES IN NGSOLVE [16]

5.1. Setting and parameter selection. In our numerical experiments we choose an ellipsoid
for the domain Q:

Q= {(x1,x2,x3) €R¥: (x1/a))* + (x2/a2)* + (x3/a3)* = 1}

with x,y,z-axes of length a; = 1,a, = a;/2,a3 = a, respectively. We henceforth work with
three shapes and therefore let M = 3. Moreover, we consider the shape function

/(Sl,...,S4) ::J((X,Sl,...,S3),

where J is defined in (3.2) and we set A := 0.
We henceforth choose the values o = 0.1, arp = 10 and oz = 3. We consider the case M = 3,
so that the state reads:
—Au=1 1nQ,
U= 0xs, +00xs, +03)xs; onoL,

where we also chose f := 1. We examine two different shapes that we want to reconstruct.
We initialise for all our example the level-set function y as follows. We first solve for z € R?:

()= (1)

and set y(x) := z for all x € dQ. Then by construction for all x € dQ, we have 0 < y(x)-nj3 =1
and 0 < y(x) - np3 = 1, which means that JQ = S3.

The space H'(Q) is discretised with linear P1 finite elements. We discretise in all our exam-
ples with a uniform mesh with 201004 degrees of freedom (maxh = 0.2 in NGSolve).

5.2. Two test examples.
Numerical results: reconstruction of two materials. We define the shapes:

Spi={(x,3,2) €9Q: 2 +y* <0.1}, S5:=9Q\S.
Moreover we solve
—Auper=1 InQ
Uref = G X5, + 00Xs, ondQ.

We set S35, := (S1,52,0,0), which is depicted in Figure 1. This set is the global minimum of
the shape functional ¢ with the reference function u defined before. We apply Algorithm 1
with M = 3 and a step size rule where we half the step size in each step with does not yield
a descent. The initial step size was 5o = 0.1 in our example with a step size control. Several
iterations are shown in Figure 2. In Figure | we see the reference solution Sg,, corresponding
to the reference solutions u.s. The initial shape has the cost function value 80.8963905152006
and the shape at iteration 48 iteration has the cost function value 0.005590737594271838.
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FIGURE 1. Optimal shape S,

Numerical results: reconstruction of three materials. We define the shapes:
Sp:={(x,y,2) €9dQ: x<0 and y <0}, Sr:={(x,y,2) €9dQ: x<0 and y > 0},

and

S3 = 8(2\ (Sl USQ).
Moreover, we solve
—Auer=1 inQ

Uref = 01 X5, T 02 Xs, +03Xs, On Q.

We set S? o := (81,82,83,0), which is depicted in Figure 3. This set is the global minimum of the
shape functional # with the reference function ur defined before. Again we run Algorithm 1
with M = 3. We use the initial step size s = 0.01 and a step size rule to reduce the step size in
case the cost function did not decrease. The initial shape is the same as in the previous numerical
experiment. The initial cost functional value is now 15.063614565848008. Note that this value
is different from the previous example as the function u,.s is different. The final cost functional
value at iteration 46 is 0.006319718137496762. The initial shape is depicted in Figure 3 and

several iterations are shown in Figure 4.

Remark 5.1. Since the level-set function is discretised by piecewise constant functions the in-
tersection of the blue phase (with value ) and the red phase (with value o) does not disappear
entirely and an interpolation could improve this.
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FIGURE 2. Several iterations and the corresponding shape distributions
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FIGURE 3. Optimal shape Sgp,
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(A) iteration O

(B) iteration 1
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FIGURE 4. Several iterations and the corresponding shape distributions

6. CONCLUSION

In this paper, we derived the topological state derivative and the topological derivative of
the Poisson equation where the shape variable appears in the inhomogenous Dirichlet bound-
ary condition. We used the sensitivities in a multimaterial level-set algorithm and showed the
pertinents of the method. The numerics are limited to three shapes, but it would be interesting
to extend the simulations to arbitrary number of shapes and also to include the optimisation of
the values of piecewise constant function on the boundary for which we already derived the
topological derivative. Also to allow a variable number M of shapes would be interesting to
study in a future work as in our approach the number M is fixed.
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