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MULTIPLE STATE OPTIMAL DESIGN PROBLEMS WITH
RANDOM PERTURBATION

MARKO VRDOLJAK

ABSTRACT. A multiple state optimal design problem with presence of uncer-
tainty on the right-hand side is considered, in the context of stationary diffusion
with two isotropic phases. A similar problem with one state equation has al-
ready been considered by Buttazzo and Maestre (2011). We shall address the
question of relaxation by the homogenization method and necessary conditions
of optimality. The case of discrete probability space leads to another multi-
ple state problem (possibly with an infinite number of states), which could be
treated by similar techniques to those presented in Allaire (2002) and Vrdoljak
(2010). The relaxation can be expressed in a simpler form for problems with
spherical symmetry in the case of minimization (or maximization) of averaged
energy, and we present an example which can be solved explicitly.

1. INTRODUCTION

For a measurable matrix function A which is bounded and uniformly elliptic
(almost everywhere on an open and bounded set Q2 C R?) and f € H~!(Q) there
exists a unique solution of the boundary value problem for stationary diffusion
equation

—div(AVu) = f

u € Hy(Q).

The homogenization theory allows one to introduce a topology on the appropriate
set of coefficients such that the mapping f +— wu is continuous, in a reasonable
pair of topologies. Historically, these topologies were first introduced (with full
mathematical rigour) by Spagnolo [8] through the concept of G-convergence. The
notion of H-convergence was also originally introduced for the stationary diffusion
equation [6] (it is also known under the name strong G-convergence [14]).

More precisely, Murat and Tartar [6] introduced the set of admissible conduc-
tivity matrix functions

(1.1)

M(a,359) = { A € L=(95 Ma(R)) : A(x)€ - € = al€f?,

1 2
A(E-€ > SIAGEP .
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A sequence of matrix functions (A,) in M(q, 3;Q) is said to H-converge to A €
M/, 3;Q) if for any f € H=1(Q) the sequence (uy,) of solutions of (1.1]), with
A, instead of A, satisfies

u, —u in H}(Q), (1.2)
A,Vu, = AVu in L*(Q;R?), (1.3)

where u is given by . If we additionally assume that conductivity matrices
are symmetric, the above definition coincides with the notion of G-convergence,
imposing only the convergence . The question whether such H-converging
sequence exists is simply answered by the compactness theorem: the bounds in the
definition of set M(a, 8;2) are well chosen in such a way that it is compact with
respect to H—convergence. In other words, in the definition of H-convergence one
can put o = a and 3 = 3.

In multiple state optimal design problems, one is trying to find the best arrange-
ment of given materials, such that the obtained body has some optimal properties
regarding m different regimes. We shall study the simplest case of two isotropic
constituents, with conductivities « and (3. Therefore, the conductivity can be writ-
ten as A = yal + (1 — x)BI, where x is the characteristic function of the first
material. The optimality of a distribution is measured by an objective function,
which is usually an integral functional depending on the distribution of materials
and the state function, obtained as a solution of the associated boundary value
problem. If y denotes a characteristic function of the first material on a bounded
open set  C R?, this functional can be written in the general form

700 = [ (x0) 05,0 + (1= x()gs(x.0)) dx.

where u = (uq,...,un,) is the state function determined by
— dlv(AVuZ) = fi
u; € H(l)(Q)
fori =1,...,m, with A = xyaI + (1 — x)BL. The functions fi,..., fm, as well as
go and gg are supposed to be given. The case m = 1 is studied in [7, [, 10} [I]
and the general case in [I}, 2, B]. As it is common in optimal design problems, due
to the lack of existence of a classical optimal design, one can use the relaxation
by the homogenization method, introducing generalized designs that correspond to

fine mixtures of original phases. Under some growth conditions on g, and gs (see
[T, Section 3.1.3]) the relaxed problem reads

J(0,A) = /Q (666) ga(x, u(x)) + (1 = 9(x))g5(x, u(x)) ) dx — min
6 € L®(2;00,1]), A € K(0) ae. on Q, u solves (L.4).

The purpose of this paper is to study uncertainty perturbation of the right-hand
side of state equations, contrary to the above deterministic case. To model such
problem we take into consideration a probability space (S, M, u). Suppose that
fi € LY(S,H~1(Q)), and denote f; := [g fidp. In other words we consider s € S
to be a parameter in the boundary value problem

—div(AVu,) = fi(s, )
U; € Htl)(Q)

(1.4)

(1.5)
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fori=1...m.

We consider the following optimal design problem: Given f; € L'(S, H1(Q)),
i = 1...m, one seeks for a characteristic function x on € that minimizes the
following functional

700 = [ [ (xG0ns. .53 + (1= xX(00) (5., u(5.) ) e

where u; is determined by with A = yal + (1 — x)BL, and u = (uy, ..., Un).
Moreover, we assume that the quantity of the first material is given: fQ X dX = @q-
This problem could be understood as the averaged version of the multiple state
optimal design problem described above.

The case [ = 1 has been studied in [4]. If S consists of just one point, the
problem reduces to the (deterministic) multiple state optimal design problem which
we started from. Therefore, the nonexistence of a solution usually occurs, so the
proper relaxation should be introduced. Furthermore, in the case of a discrete
probability space it is easily seen that an averaged multiple state optimal design
problem can be written as a deterministic multiple state optimal design problem,
although the number of state equations significantly increases, even to infinity in
the case of an infinite probability space.

The content of the paper is as follows. Section 2 is devoted to description of the
main issues regarding the proper relaxation of the problem. The relaxed problem
has a solution, which can be achieved as a (weak) limit of a minimizing sequence
of the original problem, and vice versa: each minimizing sequence of the original
problem has a subsequence converging to a solution of the relaxed problem [7]. In
Section 3 we further analyse the necessary conditions of optimality for the relaxed
problem.

Section 4 deals with the special type of cost functional: we consider the energy
functional and maximise its average. An example is presented, where it is even
possible to calculate the optimal design explicitly by the technique presented in
[12]. It shows that the averaged optimal control can differ significantly from the
optimal control obtained by averaged data, but this is due to the nonuniqueness of
the averaged control.

2. PROPER RELAXATION

If A € M(a, 8;9) and Du := — div(AVu), then D is an isomorphism between
H}(Q2) and H=1(Q2) by the Lax-Milgram lemma. As an easy consequence of the fol-
lowing result D is also an isomorphism between LP(S; H}(Q)) and LP(S; H=1(R)),
for any p € [1, +o0].

Lemma 2.1. If X and Y are two Banach spaces and T is a continuous linear
operator from X toY, then mapping T defined by

(TF)(s) :==T(f(s))
is a continuous linear operator from LP(S; X) to LP(S;Y).

The proof of Lemma follows from the construction of the Béchner integral:
the case p = 1 is considered in [I3] Section V.5] or [5, Section I.2], while the general
case can be treated in a similar vein.

For a sequence (A,,) in M(«, 3;Q), the corresponding sequence of isomorphisms
is introduced by D,u := — div(A,,Vu). Following an analogous approach for our
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original problem we say that a sequence (A,) in M(cq, 3;Q) converges to A €
M(d!, 3';Q) if for any f € LP(S; H1(Q)) and u := D~ f, u, := D,/ ' f we have
w, —u in LP(S; HL(Q))
A, Vu, = AVu in LP(S; L*(Q;RY)).
The following Theorem establishes that this convergence actually coincides with

classical H-convergence for stationary diffusion equation and with the notion of H-
convergence introduced in [4] (part 2 of Theorem[2.2)). The proof is straightforward.

Theorem 2.2. Let A, A1, Ao, ... be a sequence in M(a, 5;Q) and p € [1,+00).
The following statements are equivalent:

(1) A,, H-converges to A.
(2) For any f € LP(S; H 1(Q)) and w:=Df, u,, := D,;' f we have
Un(s,-) = u(s,-) in HY(Q)
A, Vu,(s,-) = AVu(s,-) in L*(Q;R?), forae scS.
(3) For any f € LP(S; H=1(Q)) and w:= D1 f, u, := D, 1 f we have
u, —u in LP(S; H(Q))
A, Vu, = AVu in LP(S; L*(Q;R?)).
According to the theory of deterministic multiple state optimal design problems

[10, 1], the relaxation of the original optimal design problem via homogenization
theory consists in extending the original cost functional to

70.8) = [ [ (100 g0(s.3.u(s.30) + (1 = x()) g5, . (530 e .

where u is the unique solution of . The first step is to propose conditions which
ensure the continuity of J on L™ (Q) x M(«, ;) in a reasonable topology.

To this end let us assume that f = (f1,..., fm) € LP(S; H~1(Q)™) and g, and
gs to be Carathéodory functions (measurable in (s,x) on product space S x © and
continuous in u) satisfying the growth condition:

19+ (s, %,u)| < @y (x,8) + Py (x,8)|ul? for v =a,f, (2.1)
with ¢, € L1(S x Q), ¢, € LP (S; LY (R)), where p’ denotes the conjugate index

to p: % + i =1, and ¢q € [1,¢*), with

. {—l—oo, d<2
7 = 24
T, d>2.
Theorem 2.3. Let the growth conditions (2.1) be satisfied for some p > 1. Then
for any f € LP(S; H=Y(Q)™) the functional J is well defined and continuous on

L>(Q) x M(a, 8;Q) with respect to the weak-x topology for 6 and the H-topology
for A.

Proof. Let f € LP(S; H1(Q)™). If a sequence (A,,) in M(«,3;Q) H-converges
to A € M(a, 3;), then by Theorem for the sequence of state functions u?, :=
D, lf; and v’ :=D71f; i =1,...,m, we have the weak convergence

ul (s,) = ui(s,”) in H}(Q), forae. s€S. (2.2)
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By the Sobolev imbedding theorem, the convergence is actually strong in L4(Q), for
any ¢ € [1,¢*) with ¢* given above. Since g, and gg are Carathéodory functions,
this implies the convergence (up to a subsequence)

g~ (8,%, up(s5,%)) — g4(s,x%,u(s,x)

almost everywhere on S x §). By growth conditions and the Lebesgue domi-
nated convergence [, Section I1.2] we conclude that g, (-, -, u,) converges to g,(-, -, u)
strongly in L'(S x Q), for v € {a,8}. Now if 6,—*6 in L>(Q) we conclude
J(0n,Ay) — J(0,A). Since the considered topology on L>(Q) x M(a, 3;Q) is
metrizable on bounded sets, this means that J is continuous. O

The proper relaxation by homogenization theory consists in introducing the set
of generalized designs

A= {(&A) € L*>(Q;[0,1] x Symg) : /Qedx = ga, A(x) € K(0(x)) a.e. on Q},

where K(0) stands for G-closure of the original set of conductivities A = yal +
(1—-x)01, x € L*>(£; {0, 1}), with given local fraction 6 of the first phase. The set
A is compact with respect to the above considered topology, and it is the closure
of the set of original designs. Therefore, the following result is straightforward.

Theorem 2.4. The proper relazation of the original problem reads

J(6,A) //9%,, (1= 0)gs(-)) dxcdps — min
u=(uy,...,un) solves (1.5)).

(2.3)

Remark 2.5. If we start from a conic sum of energies for each state equation and
take its average over S:

ZA/ () i) 3y

it is sufficient to assume f € L*(S; H~1(Q)) = (L*(S; H{(Q))) in order to obtain
the continuity of J. In particular, the relaxation problem has a form as written in
the previous Theorem.

3. NECESSARY CONDITIONS OF OPTIMALITY

Let (0*,A*) € A denote a solution of the relaxed problem with corre-
sponding state u* and let e — (6%, A®) € A be a smooth path in A passing through
(0%, A*) for e = 0. By u$ we denote the corresponding state function, the unique
solution of

—div(A*Vu;) = fi(s,*)

us € L7(S: HL(%) (3.1)

fori=1.
After denotlng 00 = ‘1595|5:O and JA = ;EAELS_O, we would like to calcu-
late the variation of J in terms of 40 and dA, more precisely, we look for §J :=
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4 J(6°,A%)]__:
(5.]—313(1)5 //0 )ga (8, %,u°(8,%)) — 0% (x)ga(s,x,u*(s,x)) dx du

// (1= 07 (x))gis, %, u (5, %)) — (1 — 0 (x))
x ga(s,x,u*(s,x)) dxdu}
= lim / / o -0 (ga (s u®) — gp(-, - u®)) dxdu (3.2)

e—0

. ui —uf 094
//92 - /‘Z,(,,»dvdxdu

m

// (1-67) ;ul—u ?)“Zf(-,-,ui))dT dxdpu) .

0

.. )
Here, u¢ denotes u* + 7(u® — u*), and it is assumed that % and 32 are
»oT ) ou ou

Carathéodory functions (measurable in (s,x) and continuous in u). In order to
pass to the limit above we additionally assume the following growth conditions

o) - ~ r .
‘5‘? (s,x,u)| < &y(5,%) + Uy (s, x)u|” fory=a,B;i=1,....,m,
where &, € LP (S; LY (Q ), 1 € LPr(S; L9 (12)), with ¢ being the same as in the
P

previous section, p, =
and r < q—1.

By Theorem since L>° convergence implies H—convergence, as in the proof
of Theorem we conclude that u® — u* in L9(Q) for any ¢ € [1,¢*), almost
everywhere on S, as well as uZ, for any 7 € [0,1]. Now, an application of the
Lebesgue domlnated convergence theorem implies that the inner integrals over 7
converge to [ gu (-,-,u*)drin L¥'(S; LY (Q)), for v = a, B. If u denotes e

Py 1andqrfmforsomer>()suchthatr<p71

e=0’
one concludes
57 = [ [ 80[galcsnu) = gatcsou)]
s Q
+Z(S ( )—i—(l—&)am(-,-,u))dxdu.
Here, du solves
div(A*Vou;) = div(§AVu))
Su; € LP(S; Hy ()
for i = 1 ,m. We introduce adJomt states as commonly, in order to eliminate
(85 L7(Q) —

LY (S; H=()), for v = a, 3, the follovvlng boundary value problems have unique
solutions

. dga 993 *
—dlv(AVpZ)—Gam( ,ut )+ (1 9)8ui(”u)

pi € LY (S; Hy (Q)
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for i =1,...,m. Now, one concludes that

5J://59[ga(-,~,u*)fgﬁ(-,-,u*)] dxduf//ZciAVuspfdxdu. (3.3)
sJQ SJQ

Remark 3.1 (Conic sum of energies). In the case of energy functional the calcu-
lation of variation dJ is straightforward, with the same assumption as in Remark
f € L*(S; H1(Q)). The formula for the variation is the same, with p* = u*

in the case of minimization, and with p* = —u* for maximization problem.

Remark 3.2 (Discrete probability space). If S is a finite set, the original random
problem is easily seen as a (deterministic) multiple state optimal design problem.
The similar calculation holds for infinite, but discrete case: S := {s1, s2,...}, with
probabilities u(s;) = p; >0, 32, p; = 1.

Each f; € LP(S; H~(2)) determines the sequence of functionals f/ := f(s;,-) €
H~(Q). Denoting u] :=D~Y(f}) = (D71 f;)(s5,), v/ == (u,...ud,) and g (x,v) =
g~ (sj, x,v), for v = a, 3, we have

JO,8) = [, 0 (5, m0i () + (1= 0) (5, mgh(-w)) dx.

Here, the order of summation and integration can be interchanged by the Fubini
theorem, due to assumptions ([2.1)).

Denoting U = (u',u?,...) and h,(x,U) = > g, (x,ul) (for v = a, §) we finally
arrive at a multiple state optimal design problem (with infinite number of state
equations):

J(0,A) = /Q(Gha(~, U) + (1 — 0)hs(-, U)) dx — min
0,A) € A.

4. EXAMPLE

Consider an energy maximization problem: take {2 to be a ball B(0,1) C R?,
m =1, qo := 0.8, S = {1,2} with u3 = po = 1/2. The right-hand side is given
by fi = f(1,") = xa + exp and f2 := f(2,-) = xa — exp, where A := B(0,1/2)°
and B := B(0,1/5), as depicted in Figure

B(0,1) B(0,1)

FIGURE 1. Right-hand sides are small perturbations of a constant
heat source on annulus B(0,1) \ B(0,1/2)

The average right-hand side f is simply x4, and for a small € it would be
interesting to compare solutions for the perturbed (right-hand sides are f; and
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theta theta

FIGURE 2. a. Numerical solution, € = 0.01; b. Numerical solution,
e=0

f2) and the unperturbed problem (right-hand side is f). By using the optimality
criteria method [I] we obtain numerical solutions presented in Figure

For this example, due to spherical symmetry, it is possible to calculate the exact
solution [I2] for any € > 0 and examine what happens for ¢ — 0. The method is
based on the study of necessary conditions of optimality [7]. We shall just sketch
the final result here.

Our problem (because of its spherical symmetry) is equivalent to a simpler re-
laxation problem written only in terms of local fraction 6 [12]:

2
= Zuj / fijuj dx — max (4.1)
= e

where 6 € L*°(9;[0,1]), fQ 0 dx = g, and uy,us are determined uniquely by

—div(A-(0)Vuy;) = f;
u; € Hy(Q)

for j = 1,2. To be more precise, for any solution (6*, A*) of proper relaxation

., 0* is a solution of .7 and for any solution 6 of ( we can construct a

solution 9 A of . 2.3) by taking simple laminate A with local fraction 6 and layers
orthogonal to the radial direction, at almost any point of domain [12, Theorem 3.2].

The necessary (and sufficient) conditions of optimality for state that there
exists unique functions o} in L?(Q2;R?) satisfying —dive} = f; and a Lagrange
multiplier ¢ > 0 such that

2
Zu¢|a;|2 >c=60"=1
j=1
) (4.2)

> piloi? <e=0"=0
j=1

From the spherical symmetry one can show that o} are radial functions, and if
is a ball they can be uniquely determined by solving —dive} = fi
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Here, we can calculate explicitly ¢ = 1 (|oj[> + |o3]?)

e2r? /4, 0<r<1/5
1/](T): 2583727 1/5<7’§7’1/2

2 1 2\ 1 1
T+ (tao)E—5 1/2<r<i

The graph of function v is presented in Figure |3l The optimality conditions (4.2))
can be used now to determine the unique optimal design, as it is depicted in Figure

Bl

un
on

A¢

v

[
N T
=

pe B @

FIGURE 3. The graph of function ¢ = 1(|o}|*> + [o3|?) and the
geometric representation of optimality conditions.

However, the limiting case ¢ = 0 exhibits different behaviour: a solution is not
ique [12]: it is only important to set « on B(0, %)67 and to satisfy the constraint
the amount of the first phase.
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