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ABSTRACT. We consider the inverse problem of detecting the location and the
shape of several obstacles immersed in a fluid flowing in a larger bounded
domain 2 from partial boundary measurements in the two dimensional case.
The fluid flow is governed by the steady-state Stokes equations. We use a
topological sensitivity analysis for the Kohn-Vogelius functional in order to find
the number and the qualitative location of the objects. Then we explore the
numerical possibilities of this approach and also present a numerical method
which combines the topological gradient algorithm with the classical geometric
shape gradient algorithm; this blending method allows to find the number of
objects, their relative location and their approximate shape.

1. Introduction. We deal in this work with the inverse problem of determining
the number, the position and the shape of relatively small objects inside a two
dimensional fluid. We assume that the fluid motion is governed by the steady-state
Stokes equations. In order to reconstruct the obstacles, we assume that a Cauchy
pair is given on a part of the surface of the fluid, that is a Dirichlet boundary
condition and the measurement of the Cauchy forces. Hence, the identifiability
result of Alvarez et al. [5, Theorem 1.2] implies that this problem could be seen
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as the minimisation of a cost functional, which in our case will be a Kohn-Vogelius
type cost functional.

The small size assumption on the objects leads us to perform asymptotic ex-
pansions on the involved functional. For this, we will use the notion of topological
gradient which will determine a criteria in order to minimise the cost functional.
The topological sensitivity analysis consists in studying the variation of a cost func-
tional with respect to the modification of the topology of the domain, for example
when we insert ‘holes’ (or objects) in the domain. It was introduced by Schumacher
in [43] and Sokolowski et al. in [47] for the compliance minimisation in linear elas-
ticity.

Topological sensitive analysis related to Stokes equations have been studied in
the past by several authors, especially relevant are the works of Guillaume et al. [29],
Maatoug [30], Amstutz [6] with steady-state Navier-Stokes equations and [7] with
generalization for some non-linear systems and Sid Idris [44] which develops a de-
tailed work in the two-dimensional case. In all of these works the focus is set to
find topological asymptotic expansions for a general class of functionals where the
system satisfies only Dirichlet boundary conditions.

Closer works to our problem have been presented in the past by Ben Abda et
al. [10] and by Caubet et al. [20]. In the first reference they consider a Neumann
boundary condition on the small objects obtaining general results in two and three
dimensional cases, with a complete development of the theory only on the three
dimensional case. In the work of Caubet et al., they deal with the same problem
as the one we consider here but only again on the three-dimensional case. In our
two-dimensional case, due to the impossibility to have an asymptotic expansion
of the solution of Stokes equations by means of an exterior problem (phenomena
which is related to the Stokes paradox), we have to approximate it by means of a
different problem. The deduction of this approximation is strongly influenced by
the recent work of Bonnaillie-Noél et al. [11]. Indeed the same problem appears for
the Laplace equation: it is based on the fact that the existence of a solution of the
boundary value problem

—-AV = 0 in R?\w
(1) Vo= wu(z) on Ow
V — 0 at infinity

is not guaranteed except when wug(z) = 0. The classical analysis of elliptic equation
in unbounded domain is made in the functional setting of weighted Sobolev spaces.
It is known that (1) has a unique solution in a space containing the constants,
hence this solution is the constant ug(z) which prohibits the condition at infinity
if up(z) # 0. Taking into account of this, we can define the asymptotic expansion
for the Stokes system which is a crucial part in order to obtain the desired expansion
for the functional involved. It is important to remark that (for a given real num-
ber ug(z)) several technical results which lead to the main result are different to the
ones in the three-dimensional setting which involves additional difficulties to our
problem.

From the obtained theoretical results, we present some numerical simulations in
order to confirm and deepen our theoretical results by testing the influence of some
parameters in our algorithm of reconstruction such as the shape and the size of the
obstacles. We also propose an algorithm which joins the topological optimization
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procedure with the classical shape optimization method using the previous compu-
tation of the shape gradient for the Kohn-Vogelius functional made by Caubet et al.
in [21]. This blending method allows not only to obtain the number and qualitative
location of the objects, moreover it allows to approximate the shape of this ones.
Nevertheless, we precise that the geometrical shape optimization step will fail if the
previous topological step doesn’t give the total number of objects.

To conclude, we also mention the recent developments on topological sensitivity
based iterative schemes made by Carpio et al. in [16, 18, 19]. We also refer to some
works using the level set method by Lesselier et al. in [34, 25, 26]. Combinations
of several shape optimization methods was also recently tested by several authors.
Allaire et al. propose in [3] to couple the classical geometrical shape optimization
through the level set method and the topological gradient in order to minimize the
compliance. The same combination is made for another problem by He et al. in [32].
In [15], Burger et al. use also this combination for inverse problems. There, the
topological gradient is incorporated as a source term in the transport Hamilton-
Jacobi equation used in the level set method. Concerning the minimization of the
compliance, Pantz et al. propose in [42] an algorithm using boundary variations,
topological derivatives and homogenization methods (without a level set approach).

1.1. Motivations. This obstacle inverse problem arises, for example, in mold fill-
ing during which small gas bubbles can be created and trapped inside the material
(as it is mentioned in [10]). We can also mention the fact that the most com-
mon devices used to spot immersed bodies, such as submarines or banks of fish, are
sonars, using acoustic waves: Active sonars emit acoustic waves (making themselves
detectable), while passive sonars only listen (and can only detect targets that are
noisy enough). To overcome those limitations, one want to design systems imitat-
ing the lateral line systems of fish, a sense organ they use to detect movement and
vibration in the surrounding water (as emphasized in [23]).

1.2. Organization of the paper. The paper is organized as follows. First, we
introduce the adopted notations. Then, in Section 2, we present in details the con-
sidered problem and give the main idea used to study it: we introduce some per-
turbed domains and the considered Kohn-Vogelius functional. Section 3 is devoted
to the statement of the main result: we give the topological asymptotic expansion
of this functional. In Section 4, we prove the asymptotic expansion of the solution
of the considered Stokes problems when we add small obstacles inside. Then, we use
the resulting estimates to prove the main results by splitting the functional in Sec-
tion 5. We make numerical attempts in Section 6. We explore the efficiency of this
method and point out these limits. Finally we propose a new algorithm in Section 7
which combines the topological gradient techniques with shape gradient techniques
in order to be able to find the number of objects, their approximate location and
their approximate shape. Technical results needed to justify the expansions are
postponed in appendices.

2. The problem setting.

2.1. Introduction of the general notations. For a bounded Lipschitz open
set @ C R% we denote by LP(Q2), W™P(Q) and H*(Q) the usual Lebesgue and
Sobolev spaces. We note in bold the vectorial functions and spaces: LP(2), WP (),
H*(Q), etc. Moreover, we denote by WP () the weighted Sobolev spaces defined in
Appendix B Definition B.1. For k € N, we denote [|-||;, o the norm [|- || o) and |[; o
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the semi-norm of H*(2). We also use the notations 11 /2,00 and [[]|_; /2 oo to de-
fine respectively the norms [|-||y1/2(90) and [|-[lg-1/2¢5)- We represent the duality

product between H™1/2(99) and HY/2(09Q) using the notation (-, -),o. Finally,
n represents the external unit normal to 92 and we define the space

L3(@) = {p 1@, [ p- o}.

We here precise that the notation fQ means fQ p(x)da which is the classical Lebesgue
integral. Moreover, we use the notation faﬂp to denote the boundary integral
Joq P(x)ds(z), where ds represents the surface Lebesgue measure on the boundary.
The aim is to simplify the notations when there is no confusion.

2.2. Framework. Let ) be a bounded Lipschitz open set of R? containing a New-
tonian and incompressible fluid with coefficient of kinematic viscosity v > 0. Let
w C R? a fixed bounded Lipschitz domain containing the origin. For z € Q and
0 < e << 1, we denote

Wy =2+ Ew.

The aim of this work is to detect some unknown objects included in 2. We assume
that a finite number m* of obstacles w? . C {2 have to be detected. Moreover, we
assume that they are well separated (that is: @, ¢, NW,,e; = 0 foralll <i,j <m*
with ¢ # j) and have the geometry form

* * * *
We, e = 2kt ERWE, 1<kE<m",

where ¢;, is the diameter and wj C R? are bounded Lipschitz domains containing
the origin. The points z;; € 2, 1 < k < m*, determine the location of the objects.

Finally, we assume that, for all 1 <k <m*, w}, _ is far from the boundary Of2.

Let £ € H/2(8Q) such that f # 0 satisfying the compatibility condition

(2) f-n=0.

a0
In order to determine the location of the objects, we make a measurement g €
H /2 (O) on a part O of the exterior boundary 9Q with O C 99, O # 0. Then,

we denote w} = Uzlzl Wi, ¢, and consider the following overdetermined Stokes
problem
—vAu+Vp = 0 in Q\w?
dive = 0 in Q\w?
(3) u = f on 9N
u = 0 on Ow!
o(u,p)n = g on O CIN.

Here u represents the velocity of the fluid and p the pressure and o (u, p) represents
the stress tensor defined by

o(u,p) :=v (Vu+‘Vu) — pL

We assume here that there is no body force and consider the homogeneous Dirich-
let boundary conditions on the obstacles, which is the so-called no-slip boundary
conditions. Notice that, if dive = 0 in , we have

—vAu + Vp = —div (vD(u)) + Vp = —div (o(u,p)) inQ,
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with D(u) := (Vu + "Vau). Thus we consider the following geometric inverse prob-
lem:

(4)

Find w} CC Qand a pair (u,p) which satisfy the overdetermined problem (3).
To study this inverse problem, we consider two forward problems:

Find (u5),p5) € H'(Q\@7) x L3(Q\@:) such that

—vAuy, +Vp, = 0 in Q\wz
(5) divu;; = 0 in QN\w;
up = f on 0N
u, = 0 on Ow,
and
Find (u5,,p5,) € H (Q\@7) x L*(Q\@z) such that
—vAu5, +Vp5, = 0 in Q\wz
(6) divuj, = 0 in Q\wz
o(u§, P = g on O
uy, = f  on OQ\O
uj; = 0 on Owe,
where w, = U;nzl W, ¢, for a finite number m of objects located in z1,..., 2.

These two forward problems are classically well-defined. We refer to [13, 27] for
the results of existence and uniqueness of (u%,p5). Notice that the compatibil-
ity condition (2) associated with Problem (5) is satisfied. The existence and the
uniqueness of (u3;, p5,) is for example detailed in [20, Theorem A.1]. We underline
the fact that p5, does not need to be normalized to be unique due to the Neumann
boundary conditions imposed on O.

One can remark that if w. coincides with the actual domain w}, then uf, = uj,
in Q\wz. According to this observation, we propose a resolution of the inverse
problem (4) of reconstructing w’ based on the minimization of the following Kohn-
Vogelius functional

15 13 1 £ 13
FEY i) = 5 | viD(uh) Dl

We then define
Trv (Q\wz) == FIY (ud, usy)-
We can notice that, integrating by parts the expression of FXV (u%,, u§,), we get
that FXV (u$,, us,) = 1// (f—uy) (o(up, pp)n—g). This expression shows that

the error can be expressed by an integral involving only the part of the bound-
ary where we make the measurement and reveals the coupling of the solutions via
this functional. Finally, we can notice that the Dirichlet error is weighted by the
Neumann error, and vice versa.

Remark 1. In order to guarantee that the inverse problem of finding w? and a
pair (u,p) satisfying (3) has a solution, we have to assume the existence of such
a wy. This means that the measurement g is perfect, that is to say without error.
Then, according to the identifiability result [5, Theorem 1.2] proved by Alvarez et
al., the domain w? is unique. Notice that in [5], w? is assumed to have a C'!
boundary but we can only assume that it has a Lipschitz boundary in the Stokes
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case (see [9, Theorem 2.1]). Hence, if we find w} such that Jxv (Q\ w}) = 0, then
up = uj, in Q\w? , i.e. u, satisfies (3) and thus w. = w} is the real domain.

In the following, for € = 0, we will consider as a convention that wy = () (instead
of wy = Uy {2k}, which comes from the definition of w,), and therefore: Qg = €.
Then, we will denote (u%,p%) € H'(Q) x L3(Q) and (ul;,p%,) € H'(Q) x L3(Q)
the respective solutions of the following systems:

Find (u%,p%) € H'(Q) x L3(Q) such that

—vAul, +Vp), = 0 inQ
divud, = 0 in Q
u), = f  on 00

wnd Find (u9,,p9,) € H'(Q) x L2(Q) such that
—-vAuY, +VpY, = 0 in Q

div u?vf =0 in Q

o(ul,p)n = g on O

u, = f on 9Q\O.

3. The main result. From now on, we consider that we seek a single obstacle
Wy = %z + ew, located at a point z € 2. Notice that in the case of several
inclusions, we proceed by detecting the objects one by one. Thus, after detecting a
first obstacle w;, ¢,, we work replacing the whole domain Q by Q\w;, o, (and then
we have 0w, ., C 0 (Q\Wz, »,) \O) and the results presented below (in particular
the topological derivative) are still valid for a new inclusion w, .. Note that, the
asymptotic expansion of the solution of elliptic boundary value problem in multiply
perforated domains is studied in [12, 36].

3.1. Introduction of the needed functional tools. We recall that the topologi-
cal sensitivity analysis consists in the study of the variations of a design functional J
with respect to the insertion of a small obstacle w, . at the point z €  (with no-slip
boundary conditions). The aim is to obtain an asymptotic expansion of J of the
form

(7) T(Q:e) = T(Q) +£(e)0T (2) +0(é(e))  VzeQ,

where € > 0, £ is a positive scalar function intended to tend to zero with £ and
where

Qe =N, e,
with w,. = 2z + ew. We summarize the notations concerning the domains in
Figure 1.

The computation of the topological gradient .7 in this work is mainly based on
the paper by Caubet and Dambrine [20] which deals with the presented problem
in the three-dimensional setting. The work of Bonnaillie-Noél and Dambrine [11],
which deals with asymptotic expansions for Laplace equation in a domain with sev-
eral obstacles, was the basis for the choice of the approximating problem in the two-
dimensional setting. We also have been inspired strongly by the works of Sid Idris
in [44] and [28, 29] (written with Guillaume), where the authors study topological
asymptotic expansions for Laplace and Stokes equations in two and three dimen-
sions, which provides us several techniques specially useful for the technical proofs
presented in the appendix. Finally, let us point out the works of Amstutz [6, 7],
where the author develops a topological asymptotic expansion for a cost functional
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FIGURE 1. The initial domain and the same domain after inclusion
of an object

in the context of a fluid governed by the stationary Navier-Stokes equations, which
contribute to understand better the possibilities for the asymptotic expansion of the
solutions for our considered systems. It is important to mention that in all these
situations the problem involves only Dirichlet boundary conditions.

We recall the expression of the fundamental solution (E, P) to the Stokes system
in R? given by
x

® B = g (Clelelivele),  P@) = o

4mv

with e, = ﬁ; that is —vAE; + VP; = de;, where E; denotes the 4t column
x

of E, (ej)?zl is the canonical basis of R? and § is the Dirac distribution.

3.2. The result. The following theorem gives us the expression of the topological
gradient of the Kohn-Vogelius functional Jkv :

Theorem 3.1. For z € Q, the functional Jxv admits the following topological
asymptotic expansion

4y 0

()P~ (1) + 0 ( ).

—loge

TIkv(Qze) = Trv(Q) = — loge

where u%, € H'(Q) and ul, € H'(Q) solve respectively Problems (5) and (6) with

we =0 and o(f(£)) is the set of functions g(e) such that lim._, % = 0. Therefore,

we have

and  6Jkv (2) = 4mv(lup(2)]? — [ul, (2)])

§(e) = “Toge
in the general asymptotic expansion (7).

Remark 2. Notice that, contrary to the 3 dimensional case [20, Theorem 3.1] the
topological gradient doesn’t depend on the geometry of w. The formula applies for
all shapes in 2D. This phenomena is closely related to the Stokes paradox as been
pointed in [1, 2, 44] and is coherent with the results obtained by several authors in
similar problems, for example [6, 8, 10, 28, 29].

Remark 3. For simplicity in what follows we will work with an origin-centered
inclusion, that means: w, . = wp =: w. also consider Q. := Q.. The procedure
for all z € Q is exactly the same just by taking account the change of variable
y = z + ex, instead of y = ex that we will use.
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4. Asymptotic expansion of the solution of the Stokes problem. In order
to provide an asymptotic expansion of the Kohn-Vogelius functional Jky, we need
first an asymptotic expansion of the solution of the Stokes problems (5) and (6).

Unlike the three-dimensional case, the two-dimensional problem cannot be ap-
proximated by an ‘exterior problem’, which in general in this case doesn’t have
a solution which vanishes at infinity. This kind of problem has been treated by
Bonnaillie-Noél and Dambrine in [11] for the Laplace equation in the plane: we
will follow this procedure in order to find a suitable approximation for the Stokes
problem.

We recall that we here focus on the detection of a single obstacle (see the begin-
ning of Section 3). This section is devoted to the proof of the following proposition:

Proposition 1. The respective solutions u3, € H'(Q..) and u5, € H'(Q..) of
Problems (5) and (6) admit the following asymptotic expansion (with the subscript
h=D andt = N respectively):
1
(o) = ule) + he(Calo) ~ Us(o)) + Onwo (= )

where (Uy, Py) € H'(Q) x L2(Q) solves the following Stokes problem defined in the
whole domain 2

-vAU;+VP, = 0 in Q

(9) divU, = 0 in Q
Uu, = Cj on 09,

with he 1= 71(1)g€ and

(4.1 bis) Cy(x) = —4dmvE(x — z)ug(z),

where E is the fundamental solution of the Stokes equations in R? given by (8). The
notation O (q, ) (ﬁy) means that there exist a constant ¢ > 0 (independent
of ) and g1 > 0 such that for all0 < e < &1

[uf(2) — ug(2) — he(Co(w) = Uy(@)) |, o <

We recall that we will detail the proof in the case z = 0 (see Remark 3).

c
—loge’

4.1. Defining the approximation. As we mentioned above, the approximation
should be done in a different setting compared to the three-dimensional case, fol-
lowing the same strategy as in [11]. This basically consists in building ‘a correction
term’ to the solution given by E(z — z)ug which has a logarithmic term and then
tends to infinity at infinity and is not of finite energy in R? \ @. Therefore it has to
be considered only in Q. To this, we consider the pair (U, Py) € H'(Q) x L3(Q)
solution of Problem (9) and we combine these solutions with unknown scale param-
eters a(e) and b(e). Imposing the desired scales to the error function, we will be able
to determine the scale factors a(e) and b(e) which define completely the approxi-
mation for u;. Here, we will detail the Dirichlet case, the treatment of Neumann
case is analog.

Consider the solution (Up, Pp) € H'(Q) x L3(Q) of Problem (9) with § = D.
The idea is to combine this solution and the function C'p to build a proper corrector.
To build this, we search coefficients a(e) and b(e), such that the error 7%, defined
by:

up () = up(2) +a(e) Cp(w) +b(e) Up(x) + ri(z)
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is reduced with respect to R}, := u$, —u?,. Notice that the remainder 75, satisfies:

VAT, +Vpee = 0 in €,

(10) divrs, = 0 in Q.
vy = —(a(e) +b(e)) Cpla) on 9
ry, = —u%(x) —a(e)Cp(z) —b(e) Up(z) on Jw,

where py< is defined in analogous way with pressure terms, that is

prs, () := pp(x) — pp(x) — a(e)Ip(x) — b(e) Pp(x)
with Hp(x) := —4rvP(x) - u$(0).
For x € 012, we have:
v () = o(1) & ale) + b(e) = o(1),

Let us assume for a while that w is a disk. Then, for z € OJw,, there exists X €
0B(0,1) such that z = ¢X and we have

r5(z) = o0(1) & —u(eX) —a(e) Cp(eX) — b(e) Up(eX) = o(1),
We can expand the terms U p(¢X) and u%(¢X) via Taylor developments:
uh(eX) = u%(0) + O(e) and Up(eX) = Up(0) + O(e),

and thus, we get (noticing that O(e) is contained in o(1)):

rp(x) = 0(1) & —up(0) —a(e) Cp(eX) — b(e) Up(0) = o(1),
where ¢ = 1,2. Therefore, we have the linear system in unknowns (a(e), b(¢)):

{ ale)+be) = 0
a(e)Cp(eX)+b(e)Up(0) = —u%(0).
We easily get that b(e) = —a(e) which implies:
a(e) (Cp(eX) = Up(0)) = —up(0).

This vectorial equality implies two possible choices for a(e), recalling that we have
Cp(eX) = —4mvE(eX)u%(0), we get (for 4,5 € {1,2},i # j)

a(e) = (up(0))s 7
c1 (up(0)); —loge - (u}(0)): + c2 (u}(0)); + (Up(0));

where ¢; and ¢y are two positive constants. This leads that a(e) can be expressed
as a(e) = C%Oge for another positive constant denoted by C in the two possible
cases, and then, we get the following scale:

1 1 1
+O< 2):h5+0< 2) as € — 0.
—loge log“ e log® e

It is important to notice, as been pointed in [11, Remark 2.2], that this construction
is performed in the case of a disk, where |z| = ¢ for « € Ow,. In the general case, w
is not a ball and then log |z| # loge for all x € dw. and one has to add correctors
as performed by Maz'ya et al. in [37, Section 2.4, p. 60-64]. This correction of
log e is of order zero, is then negligible with respect to the logarithmic term. The
linear system in (a(e), b(e)) remains unchanged and so h. is still the same rational
fraction.
Hence, we approximate ufy, by:

up(v) = up(z) + he(Cp —Up) +rp(w).
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Analogously, we approximate u§,; by:

ufy (2) = uly (2) + he(Cor — Unr) + 13y ().
4.2. An explicit bound of r}, and rj, with respect to «.

4.2.1. The Dirichlet case. Notice that, in this case, the rest 77, satisfies:

—VvArL, +Vpe = 0 in

divry, = 0 in Q.

(11) r, =0 on 052
ry, = —u} —h(Cp—-Up) on Ows.

The key point to obtain a bound of rf, is the following lemma. We postpone its
technical proof in Appendix C.

Lemma 4.1. Let ¢ > 0. For ¢ € H1/2(8wz75), & c HY2(09), let (v.,q.) €
Hl(QZ75) x L2(Q.c) be the solution of the problem

—vAv.,+Vg. = 0 in Q..

divv, = 0 in Q,,

(12) v, = P on 0f)
ve = ¢ on Jw, .

There exists a constant ¢ > 0 (independent of €) such that:

(13) [[ve

|1,QZ,E <c (H(I)||1/2,8Q + H‘P(eX)Hl/Q,Bw) .
Using this lemma, we get:
7Dl 0, <c ||u%(aX) +h(Cp(eX) — UD(aX))Huz,aw .
Notice that:
u%(eX) + he(Cp(eX) — Up(eX))

[(log (e[| X1) — ex'er) - up (0) = Up(eX)]

= uh(er) + o

= up(eX) —up(0) + [(log(||X 1) — e'er) - up(0) — Up(eX))

—loge

=eVulp(G) + [(og (|| X1) — e'er) - up(0) = Up(eX)).

—loge

We have used a Taylor development of u% in the last equality and ¢, is some point
in the line which joins 0 and eX. Now, recalling that VuY, is uniformly bounded
and using the boundness of U p and the other terms by their definition, we get that:

C

(14)  llup(eX) + he(Cp(eX) = Up(eX))l1/2.00 < e+

1
Irolhe, =0 (=5 ).

which concludes the proof of Proposition 1 with § = D.

¢ < .
—loge = —loge

Therefore:
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4.2.2. The Neumann case. In this case, the rest 7§, satisfies:

—VvAr§, +Vps, = 0 in Q.
divry, = 0 in Q.
(15) ry = 0 on 9N\ O
J(T‘ihp,«lsw)n = @[J(CM—U]VDHA{—PM)H} on O
reyy = —ul, —h(Cy—Upy) on Ow,,

where the pressure associated to C'j; is defined explicitly by the expression
(16) My () := —4nvP(x) - ul,(0).

In order to be able to bound this rest, we use the following lemma. Its technical
proof is postponed in Appendix D.

Lemma 4.2. Lete > 0. For € H™Y?(0), ® € HY?(0Q\0) and p € H/*(0w. .),
let (ve,q.) € H'(Q..) x L2(Q...) be the solution of the Stokes problem

—vAv.+Vg. = 0 in Q..
divv, = 0 in Q.
(17) o(Ve,ge)n = ¥ on O
ve = @ on IN\O
v = on Ow, .

There exists a constant ¢ > 0 (independent of €) such that:

(18) [vell g, <c <||¢||_1/2,o 1@l /2,0000 + ||‘P(€X)||1/2,aw> :

Thanks to this lemma, we know that there exists a constant ¢ > 0 independent
of e, such that:

1

“iogz (9@ Thml o o+ 0@ at, Panll 0

19) [l < (

+ [ =l (eX) = he(Car(eX) = Uns (X)) 0,)

We have
lo(Car, )|y 5 0 < c|Curlio\B0,1)

20
(20) lo(@ss, Parmll_y 0 < U0,

In fact, for all ¢ € HY?(0) and all n € H'(Q\ B(0,1)), extension of ¢ such that
Noo\o = 0, we have

@(Co T 8)_yjsrjp0o=v [ DICu):Vin)
Q\B(0,1)

< ¢ D(Cum)llo. 00501 1]

1,Q\B(0,1)

and, choosing n such that |[n[l; o\ p0,1) = [|@ll1 /2,0, We obtain that

HU(CMynM)an/z,o <c HD(CM)HO,Q\B(O,I) = |Culi0\B0,1)-

The same procedure for U s in ). instead of Q\B(0,1) gives the announced bound
for O’(UM, PM)
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Remark 4. Notice that we need to consider the set Q\ B(0,1) for o(Cps, Ip)n
in order to obtain a bound independent of e: we need to consider a set sufficiently
away from zero, due to the definition of C'p;. For U s, we don’t have this problem
because it is defined in the whole €.

Now we need estimates for the functions Uj; and C);. Notice that, from the
well posedness of the problem (9) with §f = N, we have:

UMl 0 < cllCumlliyz,o0-

But Cy(x) = —47vE(x) u)(0) which is bounded if z is away from zero. The same
applies for the derivative of Cps because VC;(z) = O(1/r). Therefore, on dw, we
have |Cp(z)| < ¢ and |VCp(z)| < ¢, and then:

1Unlly 0 < e

For C; we will need a bound for the term |C |1 o\ B(0,1), for this, first notice that
|[VC | = O(1/r) and let R big enough such that Q C B(0, R), therefore:

1/2
1
Cotly o < 1O <e(/ da
1,0\ B(0,1) LB(0,R)\B(0,1) BO,R\BO,1) |]?

=c(2rnR)"* =c.

We finally get:
Umlly o < cand |Cumly g\ po1) < ¢

Then, from (20),
[o(Car, )|y 5 0 < cand [[o(Unr, Pu)n||_y 5 0 < c.

The other term of (19) is treated identically as in the Dirichlet case (see (14)) and
therefore, we get:
c

c
g
<
17510, < “loge et —loge — —loge’

which concludes the proof of Proposition 1 with § = N.

5. Proof of Theorem 3.1. We recall that we will detail the proof only for the
case of an origin-centered inclusion, i.e. z =0 (see Remark 3).

5.1. A preliminary lemma. First we need an estimate of the norm |[-[|; 5 5,, of
an uniformly bounded function. Here [|-[|; 5 5, has to be seen as the trace norm

171 200, = i0f {tlegs oy » @ € HYQ\@0), w00 = -

Lemma 5.1. Let ¢ € (0,1/2). If u € H'(Q) is such that its restriction to @y
(i.e. we for e = 1) is C, then there exists a constant ¢ > 0 independent of € such
that

C
lwlli)s,00, < J—Toge

Proof. From Theorem A.1, there exists a constant ¢ > 0 independent of € such that

lully)s,00, < Ci lullg2 (o +¢ // Mds(x)ds(m
o Vv—loge : Owe X Owe |z — vyl
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Since u is uniformly bounded on Ow., we use the change of variables y = cx to
prove that there exists a constant ¢ > 0 independent of € such that

[wllLe o, < ce Y2,

Moreover, using the changes of variables + = ¢X and y = €Y, the fact that we
have u(eX) = u(0) +eV(u)((x)X, (x € we and u(z+€Y) = u(z) + eV (u)((y)Y
Cy € w: (where (x and (y are some points in the lines which join 0 to X and €Y
respectively due to a Taylor expansion), there exists ¢ > 0 independent of ¢ such
that

([ =0 i)

2 1/2
_ 2l (VW)(C)X = V@)Y ~
- <//8w><8w e2|X —Y|2 ds(z)d (iy)> < ce.

Therefore, we get:

]y g0, < ce™/2 b V2 &
/2,00 = v—loge ~ V—loge
O

5.2. Splitting the variations of the objective. Now, we turn our attention to
the Kohn-Vogelius functional given by

Tiv(62) = 5v [ [D(ui) = Dlas)
We first recall the following decompositison:
Lemma 5.2. We have
(21) Trv(Qe) — Ikv(Q) = Ap + A,

where

and

£ £ 1
Anr 1:/8 [U(UM - u(I)\/[va *P(J)w)n] '“(J)w - 5”/ |D(U9M)‘2'

Proof. We integrate by parts and use the conditions satisfied by (u5), p%), (U5, P5s);
(u%),p%) and (ul;, p%;) to obtain this decomposition. For details see [20, Lemma 5.2].
O

5.3. Asymptotic expansion of Aj;. We follow here a similar strategy as the one
used in the 3D case detailed for example in [20], in contrast to that work we rely on
the Stokes fundamental solution properties and the definition of the approximation
problem instead of single layer formulas present in the 3D case. We know using
elliptic regularity that Va9, is uniformly bounded on w.. Thus

(22) — 71// ID(ul,)|? < c/e =0(g?).
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We recall that:
o (2) == uhy (@) — ufy () — he(Cr(x) — Uni())
prs, () = Py (@) — Py (x) — he(Mar(2) — Pas (),

where (U s, Pys) € H' () x LE(Q) solves (9), C)y is given by (4.1 bis) (with § = N)
and I is given by (16). Then the following equality holds

(23) /8 [o (1S — Sy, Py — pO)] -y =

/ [0(75s. prs, )] - uly + he/ [0(Crr = Uy, g — Pag)n] - ufy
Owe Owe

Let us first focus on the first term in the right-hand side of (23). Using the same
argument as the one used in the deduction of (20), we get:

(24) lo(rinprs)nl|_, 5 0., < D)o, -

Therefore, using the explicit upper bound of Hu9\4H1 /2,00 given by Lemma 5.1, we
have

ufy H 1/2,8w.

[ ot ] | < ot )y,

c
< ———||75 .
< =i,

Then, using the explicit upper bound of [|r3,|, , given by Proposition 1, we obtain

(25)

/8 [o(rsprs, )] - uly | <
We

For the other term

c 1
— =0 —5 .
10g3/26 ((—log6)3/2>

/ [O’(CM—UM,HM—PM)II]~U(])W: [O'(CM,HM)D]U(J)W
Owe Owe

- / (o(Unr, Par)n] - uly.
Owe

we study each term separately. For this recall that uQ,(z) = u,(0) + eVu9,((),
with (; € w.. Then:

|ttt wte = [ lo(Cunl - (us ki 0) + u8i(0)
=</ [0(Car, T )n] - Vaufy (Co)
+ [ oCar om0
= 0@+ [ [o(Curupn] - u 0),
We get the last equality because V9, is uniformly bounded and:

/8 (0(Car, T )n] = [ div(e(Cag, TTar)) = — / (—vACy+VTTar) = Ayl (0)

We We
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because of the definition of the pair (Cys,11ys) = (—4rvEul,(0), —4nv P - u9,(0))
in terms of the fundamental solution (F, P) of Stokes equation. Analogously:

| lo@a il by =0+ [ o, Parinl -y 0),
Ow, Owe

because of the definition of the pair (U ys, Pas), we get:

/ [U(UM,PJM)D] = / diVO’(UM7P1M) =0.
Owe

We

Therefore:
A7y €
26) h Cy—Up, Iy — P ), = ——ul, (0P +0 [ —— ).
(26)  he 3%[0( M s 1y — Pyr)n] - uy, log5|uM( )=+ “loge
Gathering (22), (25) and (26), we obtain
47y 1
27 Ay = —uf;(0))? .
(27) = e O +o (o)

5.4. Asymptotic expansion of Ap. We recall that

A= [ D) Dy [ Dlwpu): D) v [ PP
and that:

5 (2) 1= uh(x) — uh(e) — he(Cp(x) ~ Up(a))

Pro (&) 1= () — pip(@) — he(Tp(2) — Pp(x).

where (Up, Pp) € H'(R2) x LZ(2) solves (9), Cp is given by (4.1 bis) (with i = D
and z = 0) and the pressure associated to Cp is defined explicitly by the expression

Mp(z) := —4rvP(z) - u®(0).
Proceeding as in the previous section 5.3, we prove that

v [ PP =0,

We

Moreover, using Green’s formula, we have
| P Db =2 [ (ot pym) - (w5 - ub)
=2 (o) b= [ P =0E)
Now, let us study %I//Q D(ug — ub): D(us — ul). Using Green’s formula
v [ 1Pt ) =2 | ot~ v~ yn] - (s~ u)
=2 [ [olrhupgn] uy

—th [O’(CD—UD,HD—PD)I’I]~UOD.
Owe
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Proceeding as in the previous section 5.3 (see inequality (25)), we use an inequal-
ity similar to (24), the asymptotic expansion of uj, given by Proposition 1 and
Lemma 5.1 to obtain

/6 [0(%,prs)m] - u,
We

For the other term, we do similar computations as in Ay; to prove that

<cludlhmon 1750, € ———.
, e = (—loge)3/2

/8 [U(CprD,HDf.PD)n] UOD :—47T1/’U,OD(O)+O(€).

Therefore

(28) Ap 47y

1
0 2
O +o ().

5.5. Conclusion of the proof: asymptotic expansion of Jx y. Gathering (21),
(27) and (28), we conclude the proof of Theorem 3.1:

- —loge

47y 0

(29)  Tkv(Q:) = Ikv(Q) = (lup(0)]* = [ud, (0)*) + o ( x ) -

~ —loge —loge

6. Numerical Simulations.

6.1. Framework of the numerical simulations. The use of the topological de-
rivative aims to give us the number of inclusions and their qualitative location. To
make the numerical simulations presented here, we use a Plb-P1 finite elements
discretization to solve the Stokes equations (5) and (6). The framework is the follow-
ing: the exterior boundary is assumed to be the rectangle [—0.5,0.5] x [—0.25, 0.25].
Except when mentioned, the measurement is assumed to be made on all the faces
except on the one given by y = 0.25. We consider the exterior Dirichlet boundary

condition
1
f o < 1 > .

In order to have a suitable pair (measure g, domain w*), we use a synthetic data:
we fix a shape w* (more precisely a finite number of obstacles wy, ..., w},), solve the
Stokes problem (5) in Q\w* using another finite elements method (here a P2-P1 fi-
nite elements discretization) and extract the measurement g by computing o(u, p)n
on O.

In the practical simulations that we present, we add circular objects. In or-
der to determine the radius of these spheres, we use a thresholding method. For
an iteration k, it consists in determining the minimum argument P* of the topo-

logical gradient 6Jxy in Q\ (U§=1 @) and in defining the set & of the points
P e O\ (U?:l @) such that

Then we fix a minimum radius rmi, := 0.01 and we define the radius of the k"
sphere by

30 = ins 1 — *| — * .

(30) Th := max (rm Jgélgzﬂl‘p xp|,|lyp —yp ))

Notice that this method obviously depends on the mesh.
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We use the classical topological gradient algorithm (see for example [22, 29, 31, 6])
that we recall here for reader’s convenience:

Algorithm
1. fix an initial shape wg = @), a maximum number of iterations M and set i = 1
and k£ =0,

2. solve Problems (5) and (6) in Q\ (U?:o wﬁ»),

3. compute the topological gradient § kv using Formula (29), i.e.

k
6Tiv(P) = 4mv (Juh(2)|” — [udy(2))  vPea\|Jar],
j=0

4. seek Py | := argmin (5JKV(P), P e\ (U?:o wﬁ)),

5. if | Py — Pjo|| < res1+7j, +0.01 for jo € {1,...,k}, where r;, is the radius
of wj, and ri41 is defined by (30), then r;, = 1.1% 1, get back to the step 2.
and 7 < ¢+ 1 while 1 < M,

6. set w1 = B(Py, 1, 7k41), where 141y is defined by (30),

7. while ¢ < M, get back to the step 2, i< i+ 1 and k < k+ 1.

We add to this algorithm a stop test (in addition of the maximum number of
iterations). In every iteration, we compute the functional Jky . This non-negative
functional has to decrease at each iteration. Thus, we stop our implementation
when it is not the case, i.e. when Jxv (Q\ (Ufi—é @)) > JTkv (Q\ (U?:o wﬁ))

Notice that with this algorithm, we add only one object at each iteration. This
method can be slower than the one proposed by Carpio et al. in [17]: they can add
several obstacles simultaneously adding points where the topological derivative is
large and negative, selecting well calibrated thresholds. The same authors in [16]
detailed this approach: they introduce a non-monotone scheme that allows to add
and remove points, to create and destroy contours at each stage and even to make
holes inside an object. However, in our case, adding only one object at each iteration
seems to be more appropriate because otherwise objects can be added wrongly.
Moreover, notice that step 5 comes to the assumption that the objects are well
separated. Finally, since we assumed that the obstacles are far away from the
exterior boundary, we have to take away the added objects on it. Then, if the
minimum of the topological gradient is on the exterior boundary, we push the added
inclusion inside with a depth 0.005 in the rectangular cases. In origin-centered
circular domain we push the added inclusion inside in a quantity proportional to
the point, i.e. if the detected point is (z*,y*) we force it to be (n-z*,n-y*) where n
is usually 0.95 or 0.9.

6.2. First simulations. First we want to detect three circles w{, w3y and w3 cen-
tered respectively in (0.475,—0.235), (—0.475, —0.225) and (0.470,0.150) (i.e. near
from the exterior boundary) with shared radius r* = 0.013. The detection is quite
efficient (see Figure 2). Indeed we detect three objects with shared radius r = 0.01
for w3 and wj and r = 0.015 for wj, we summarized the results in Table 1. Here,
we stop the algorithm because of the functional increases as we can see in Figure 3.

Notice that some iterations are being made just to adjust the size of a detected
object. We can also remark that the values of the cost functional are still relatively
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Exact Shape
""" IV | Y 4% BN

Final Iteration (8)
7 S P g A S A

{artis y

FIGURE 2. Detection of wf, w3 and wj

TABLE 1. Detection of w}, w3 and w3

actual objects (0.475, -0.235) | (-0.475, -0.225) | (0.470, 0.150)
approximate objects || (0.484, -0.234) | (-0.485, -0.235) | (0.485, 0.166)
relative error 0.0171 0.0269 0.0325

llcreal — Capp”/HCreal”
1600 Py # Kohn-Voge lius functional
1400 .
1200 R
1000 'y

0 1 2 3 a B 3 7 8

FIGURE 3. Evolution of the functional Jxy during the detection
of wi, w; and wj3.

high and this refers to the fact that, up to our knowledge, there does not exist a
theoretical result of convergence of this algorithm yet.

In this first simulation, the objects are very far away from each other. But what
happens when the obstacles are close from each other? Figure 4 shows that the
detection of close objects is efficient if the distance between the obstacles is big
enough. Indeed, we want to detect three circles wj, wi and w§ centered respectively
in (—0.475, —0.225), (0.470,0.100) and (0.470,0.130) with shared radius r* = 0.01.
We obtain just two circles with shared radius » = 0.01 as summarized in Table 2.
However if we increase the distance of the near circles enough, considering now, for
example, the circle wf,,, centered at (0.470,0.205) we get an efficient detection of
the three circles, as we summarize in Figure 5 and Table 3. The distance needed
for an efficient ‘differentiation’ between the objects is relatively high: the required
distance in this case is about 27,,:y.
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Exact Shape
TR
YR,

FIGURE 4. Detection of w}, wi and wg

TABLE 2. Detection of w}, wi and wg

actual objects (-0.475, -0.225) | (0.470, 0.100) | (0.470, 0.130)
approximate objects || (-0.482, -0.235) | (0.480, 0.140) | (0.480, 0.140)
relative error 0.0180 0.0858 0.0290

llcreal — Capp”/Hcreal”
Exd/(‘t Sliﬂpc ) o V/Final [mrm.li\?xlx (‘ ) )

AR
KK

St

FIGURE 5. Detection of wj, wg and wg,;,

. * * *
TABLE 3. Detection of w}, wi and wg,,,

actual objects (:0.475, -0.225) | (0.470, 0.100) | (0.470, 0.205)
approximate objects || (-0.480, -0.235) | (0.482, 0.105) | (0.485, 0.210)

relative error 0.0213 0.0271 0.0308
||creal - Capp“/“C’f‘eal”

Now the question we asked is: can we detect other shapes than spheres? Thus, we
want to detect objects with different shapes: we explore two interesting examples,
the first one is the detection of several squares: there are simply defined by their
side @ = 0.013, and their center (the squares have their sides parallel to the axis).
So we define the square w} centered in (0.475, —0.225) the square wg centered in
(—0.475,—0.225) and the square wg centered in (0.470,0.150). We obtain Figure 6: a
circle centered in (0.485, —0.235) one centered in (—0.482, —0.235) and one centered
in (0.485,0.155) with shared radius r = 0.01.

The next example deals with a more complex geometry, we have to detect a
circle wjy; and a non convex object wj; composed by several circle arcs as a bound-
ary. The algorithm is capable to detect both objects and increase the radio of the
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Exact Shape , Final
e £ VP A 7

1 Tteration (3)
T PP ORTE

FIGURE 6. Detection of w3, w§ and wg

approximating ball for the non convex object in order to cover it properly. The
results are adjoint in Figure 7.

Exact Shape

FIGURE 7. Detection of wj, and wi;

In conclusion of these first simulations, this method permits to give us the number
of objects we have to determine and their qualitative location if they are separated
enough. Moreover, it is efficient to detect different types of shapes, including ob-
jects with corners, or even non convex obstacles, in the sense that this topological
algorithm is able not only to find the number and relative location of this objects,
it is also able to determine their ‘relative size’ (with respect to its topological set
diameter, for example).

6.3. Influence of the distance to the location of measurements. As been
pointed out in [20] in the 3 dimensional case, the distance to the location of mea-
surements is fundamental in order to get a good detection of the objects. In the
following table 4, we notice that, when we move the object away from the boundary
of measurements, we get a worse estimate of their location, and in a extreme case
a completely wrong detection: more objects than the expected ones. This simple

TABLE 4. Detection when we move away from boundary

relative error

real object approximation
. PP ||C'r'eal — Capp”/”Creal ||

(0.475, 0.220) || (0.485, 0.223) 0.0199
(0.435, 0.180) || (0.480, 0.184) 0.0960
(0.395, 0.140) || (0.480, 0.144) 0.2031
( ) || ( )
( )

0.355, 0.100 0.470, 0.100 0.3118
0.300, 0.050 2 objects no value
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example shows that in our case we have the same problem as in 3-dimensional case:
when we try to detect an object which is ‘far away’ from the boundary, the detection
tends to locate it near the boundary (one of the coordinates is correctly estimated)
but, as the distance increase, we get some problematic behavior, as we see in our
example when the algorithm declares more objects than the real ones. This phe-
nomenon of bad detection can be explained by the regularizing behavior of the
Stokes equations (which is related to the behavior of the fundamental solution (8)).
We emphasize this difficulty of detection pointing out that the functional Jxkyv and
its topological gradient are less sensitive to the addition of obstacles when they are
far away from the exterior boundary.

6.4. Influence of the size of the objects. We now want to study how the size
of an object (or several objects) modifies the quality of the detection given by our
algorithm. In order to do that, we start by testing how is the detection of a single
circle while we increase the radius. Notice that we consider the circle near to the
boundary in order to get the best possible approximation as we have seen in the
previous section. The following table 5 resumes this first test.

TABLE 5. Detection when we increase the size of the object, with
center rel. error = ||¢rear — Cappll/||Creat] and radio rel. error =

|rreal - Tapp|/rreal

real object approximation center radio
J pprox rel. error || rel. error
0.475, 0.225), r=0.013 || (0.485, 0.220), r=0.010 0.0213 0.2308

(

0.470, 0.220), r=0.030 || (0.469, 0.219), r=0.025 0.0027 0.1667
0.450, 0.200), r=0.050 || (0.449, 0.199), r=0.045 0.0029 0.1000
0.420, 0.160), r=0.080 || (0.439, 0.189), r=0.055 0.0771 0.3125

|~~~

From this we can notice that, when the object is relatively small, the detection
is quite efficient, but the quality is decreasing when the object becomes ‘too big’.
Notice that the main error is linked with the size of the approximation object, and
not with their relative position.

A more extreme example is putting a ‘very big sized’ object. In that case, which
can be seen in Figure 8, we notice that the detection is completely wrong: we get
an incorrect estimate of the number of objects.

Exact Shape Final Tteration (19)

FiGUure 8. Bad Detection for a ‘very big sized’ object

Interesting results we get when we introduce several objects with higher size,
as we can see in Figure 9: the coordinate location is relatively good, but the size
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approximation tends to stuck in one of the objects. The algorithm choses one of

Exact Shape Final Tteration (20)
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FIGURE 9. Detection of several ‘big sized’ objects

the objects in order to adjust its size on each iteration.

We can conclude that the detection of the objects depends strongly on the number
of them and the size of them. If we are trying to detect a single object we get a
reasonable tolerance on the size of the object in order to get a good estimates of
their position and size, and only ‘big objects’ are badly detected. In the case of
several objects, the algorithm tends to predict their relative location but only the
size of one object is improved between iterations.

6.5. Simulations with noisy data. We now want to study how robust is our
algorithm in presence of noisy data. For this, we decompose the measurement
g = g1e1 + gaea (where (eq,ez) is the canonical basis of R?) and we consider the
following noisy versions of g; and gs:

H91||L2(0)u

||92||L2(0)
w2 (o) B

d g =
R R T s

g(IT =g1+o0 2,
where w1, uy are random variables given by an uniform distribution in [0,1) and
o > 0 is a scaling parameter. Notice that this definition implies that the data g;
and g are contaminated by some relative error of amplitude o in L2(0). Then, the
noisy data will be:

g% =gie1+gsez.

For this test, we consider the same domain 2 and and the same measure region O
as in the previous ones and the objects are the circles or radius r = 0.015 centered
in (0,—0.230), (—0.350,—0.230) and (0.470,0.150). The results are presented in
tables 6 and 7.

From this tables we can observe that our algorithm is able to detect with precision
the number and relative position of several small obstacles near the boundary O
where the measurements are taken, when the boundary data g is contaminated with
a moderated amount of noise. When the boundary data contains a higher level of
noise, the relative position becomes less precise and finally the algorithm detects
an incorrect number of obstacles and therefore the detection becomes completely
wrong.

7. A blending method which combines the topological and geometrical
shape optimization algorithms. The previous numerical simulations show that,
using the topological gradient algorithm, one can detect the number of objects and
their qualitative location but we do not have informations about the shapes of the
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TABLE 6. Detection when we introduce noisy data: results.

Noise Level

real objects

approximations

o= 0%

(0.350, -0.230), r=0.013
(-0.350, -0.230), r=0.013
(0.470, 0.150), 1=0.013

(0.350, -0.232), r=0.011
(-0.355, -0.231), r=0.013
(0.480, 0.152), 1=0.011

o =5%

(0.350, -0.230), r=0.013
(-0.350, -0.230), r=0.013
(0.470, 0.150), 1=0.013

(0.350, -0.234), r=0.012
(-0.357, -0.234), r=0.012
(0.483, 0.153), 1=0.010

o= 15%

(0.350, -0.230), r=0.013
(-0.350, -0.230), r=0.013
(0.470, 0.150), r=0.013

(0.350, -0.235), r=0.010
(-0.358, -0.235), r=0.010
(0.485, 0.153), r=0.010

o =25%

(0.350, -0.230), r=0.013
(-0.350, -0.230), r=0.013
(0.470, 0.150), r=0.013

(0.350, -0.235), r=0.010
(-0.358, -0.235), r=0.010
(0.485, -0.026), r=0.010

o= 30%

(0.350, -0.230), r=0.013
(-0.350, -0.230), r=0.013
(0.470, 0.150), r=0.013

4 objects found

TABLE 7. Detection when we introduce

noisy data: relative errors.

Noise Level centers radius
rel. errors || rel. errors
0.0048 0.1538
oc=0% 0.0122 0.0000
0.0207 0.1538
0.0096 0.0769
oc=5% 0.0193 0.0769
0.0270 0.2308
0.0119 0.2308
o =15% 0.0225 0.2308
0.0310 0.2308
0.0119 0.2308
o= 25% 0.0225 0.2308
0.3580 0.2308
o= 30% no value no value

objects. Hence it can provide initial shapes for an optimization method based on
the boundary variation method for which we have to know the number of connected
objects we have to reconstruct (see [21]). We present here a combination of these
two approaches in order to find the number of objects, their locations and their
shapes.

As mentioned in the introduction, combinations of several shape optimization
methods was recently tested by several authors. The most of them used the level
set method (see [3, 32, 15]). We also mention the algorithm proposed by Pantz et
al. in [42] which uses boundary variations, topological derivatives and homoge-
nization methods. We here present an algorithm only based on the classical shape
gradient and the topological gradient, without using the level set method or some
homogenization methods.
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We first recall some theoretical results concerning the computation of the shape
derivative of the Kohn-Vogelius functional (see [21] for details). We precise that, in
this part, in order to simplify the notation, we will not use the index ¢: hence we
will use w = w,, up = up and upy = uy,.

7.1. Shape derivative of the Kohn-Vogelius functional. Let dy > 0 fixed
(small). We define Oy, the set of all open subsets w of Q with a C%! boundary
such that d(x,9Q) > dy for all x € w and such that Q\w is connected. The set Oy,
is referred as the set of admissible geometries. We also define (4, an open set with
a C* boundary such that

{z €Q; d(z,00) > do/2} C Qqg, C {z € Q; d(z,00) > do/3}.

To define the shape derivatives, we will use the velocity method introduced by
Murat and Simon in [39]. To this end, we need to introduce the space of admissible
deformations
U = {0 € W2 (RN); Supp 0 C %} )

For details concerning the differentiation with respect to the domain, we refer to the
papers of Simon [45, 46] and the books of Henrot and Pierre [33] and of Sokolowski
and Zolésio [48].

We consider a domain w € Ogy,. Then, we have the following proposition (see [21,
Proposition 2]):

Proposition 2 (First order shape derivative of the functional). For V € U, the
Kohn-Vogelius cost functional Jiv is differentiable at w in the direction V' with

(31) DIy (@8)-V = = | (otw.q))-dpup(V-n)+ 5 [ D) (V).

where (w, q) is defined by
w=UuUp — UM and q:=DpPp —pPM-

Moreover, Proposition 4 in [21] explains the difficulties encountered to solve
numerically this problem. Indeed, the gradient has not a uniform sensitivity with
respect to the deformation direction. Hence, since the problem is severely ill-posed,
we need some regularization methods to solve it numerically, for example by adding
to the functional a penalization in terms of the perimeter (see [14] or [24]). Here
we choose to make a parametric regularization using a parametric model of shape
variations.

7.2. Numerical simulations.

7.2.1. Framework for the numerical simulations. We follow the same strategy than
in [21] that we recall for readers convenience. We restrict ourselves to star-shaped
domains and use polar coordinates for parametrization: the boundary Ow of the
object can be then parametrized by

aw{( " >+r(9)< ot ) 96[0,27r)},

where zg,79 € R and where 7 is a C1'! function, 27-periodic and without double
point. Taking into account of the ill-posedness of the problem, we approximate the
polar radius 7 by its truncated Fourier series
N
ra(0) == al + > ay cos(k6) + by sin(k6),
k=1
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for the numerical simulations. Indeed this regularization by projection permits to
remove high frequencies generated by cos(kf) and sin(k6) for k >> 1, for which the
functional is degenerated.

Then, the unknown shape is entirely defined by the coefficients (a;,b;). Hence,
for k=1,..., N, the corresponding deformation directions are respectively,

1 0 cos
Vl = Vwo = ( 0 > y V2 = Vyo = ( 1 ) ) V3(9> = VO“O(H) = < sin @ ) ’

cos

sin 0 sin 0

Vakial0):= V. 0)i=cos(50) (g )W asa(®) = Vi 0)i=sinio) ( g ).

0 € [0,27). The gradient is then computed component by component using its
characterization (see Proposition 2, formula (31)):

(VJKV(Q\@)k —DJrv(ON\©)- Vi, k=1,....2N+3.

This equality is simply that

lim Jrv (T+tV)(Q\w)) = Jrv (Q\©)
t—0 t

= DJKv(w> . Vk.

7.2.2. Algorithm. The first step is the use of the previous topological gradient algo-
rithm described in Section 6.1. It permits to obtain the number of objects and their
qualitative location which represents an initial shape wy for a reconstruction using
a boundary variation method. Then, the geometrical optimization method used for
the numerical simulation is here the classical gradient algorithm with a line search
(using the Wolfe conditions: see for example [40, eq. (3.6) page 34]):

Algorithm

1. fix a number of iterations M and take the initial shape wy (which can have
several connected components) given by the previous topological algorithm,

2. solve problems (5) and (6) with w, = w;,

3. extract Vup, Vun, pp and pps on Ow; and compute VJgy (Q \ @;) using
formula (31),

4. use the Wolfe conditions to compute a satisfying step length «;,

5. move the coefficients associated to the shape: w; 1 = w; — ;VJgv (w;),

6. get back to the step 2. while ¢ < M.

We precise that we here use the adaptive method described in [21, Section 4.3]. Tt
consists in increasing gradually the number of parameters during the algorithm to
a fixed final number of parameters. For example, if we want to work with nineteen
parameters (which will be the case here), we begin by working with two parameters
during five iterations, then with three parameters (we add the radius) during five
more iterations, and then we add two search parameters every fifteen iterations.
The algorithm is then the same than the one described above only replacing step 5
by

wi+1(1 : m) = wi(l : m) — OziVJKv(OJi)(l : m),
where w; (1 : m) represents the m first coefficients parametrizing the shape w; (the
same notation holds for VJgy (2 \ @;)(1 : m)). The number m grows to the fixed
final number of parameters following the procedure described previously.

To finish, we precise that we use the finite elements library MELINA (see [35]) to
make this geometrical shape optimization part.
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7.2.3. Numerical simulations. The framework is the following: we assume the kine-
matic viscosity v is equal to 1, the exterior boundary is assumed to be the unit circle
centered at the origin and we consider the exterior Dirichlet boundary condition

AEIR(E AR

where n = (nj,ng) is the exterior unit normal. Notice that f is such that the
compatibility condition (2) is satisfied. We assume that we make the measurement
on the whole disk 02 except the lower right quadrant. Here, we want to detect
two squares wj, and wis centered respectively at (—0.6, 0.3) and (0.6, 0.3) with a
distance between the center and the vertices equal to 0.2.

The first step, which is the topological approach, leads to two circles of radius 0.15
centered respectively at (—0.573, 0.328) and (0.533, 0.328) (see the ‘initial shape’
in Figure 10). Since the real objects are “big”, we impose here ryi, = 0.15 in the
topological algorithm (see (30)). This means that, practically, we assume that we
know the characteristic size of the objects, i.e. if the objects are small or big.

Then, the shape optimization algorithm leads to a good approximation of the
shapes, at least for one of the obstacle (see Figure 10). We also underline the fact

FIGURE 10. Detection of wi, and w5 with the combined approach
(the initial shape is the one obtained after the “topological step”)
and zoom on the improvement with the geometrical step for wi,

that, after the topological step, the cost of the functional is here about 1.26 and
that, after the geometrical step, we obtain a cost about 2- 1072 which qualitatively
means that we improved the detection.

In conclusion, this blending method which combines the topological and the
geometrical shape methods leads to good result in the identification of obstacle
immersed in a fluid: we detect both the number of obstacles, their locations and
their shapes.

8. Conclusion. Using a Kohn-Vogelius approach, we have detected the number of
potential objects immersed in a two dimensional fluid and their qualitative location.
To do this, we have computed the topological gradient of the considered Kohn-
Vogelius functional using an asymptotic expansion of the solution of the Stokes
equations in the whole domain when we add small obstacles inside: we adapted
the usual 3D techniques to the two dimensional setting case, in which the classical
asymptotic expansion of the solution of the Stokes equations are no longer valid.
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We obtain a formula valid for any geometry of small obstacles, which is a particular
characteristic of the two dimensional setting of the problem. We have made some
numerical attempts which have shown that ‘not too big’ obstacles close to the part
of the boundary where we make the measurements can be detected. Once these
restrictions are satisfied, the detection is quite efficient, even for objects with corners
or non convex shapes. Finally, we have proposed and implemented an algorithm
which combines the topological sensitive analysis approach with the classical shape
derivative approach. This blending method led us to detect the number of objects
using a topological step and, if this first step actually gives the total number of
obstacles, a geometrical shape optimization step detects their approximate location
and approximate shape from only the boundary measurements. This method gives
interesting results in the simulations.

Appendix A. A result concerning the space of traces. Here we recall a result
used in the paper concerning the boundary values of functions, in particular when
domains depend on a parameter (see [38, Chapter 4]):

Theorem A.1 ([38] Section 4.1.3. page 214). Let Q and w be two bounded simply
connected domains of RN (N > 2) of class C%'. Let p € (1,40), € € (0,1/2)
and we = cw. Let us assume that w;, C Q and that there exists a constant ¢ > 0
depending only of N, p, w and Q such that d(w.,0Q) > ce. Then

Opowe ~ @) Hlrow.) + [y 0.

where
<f>P73ws = lnf {HUHWIP(Q\@) , U € Wl’p(Q\@),u‘awe = f} ,
1-N . N_q
e » min(l,e» "), forp< N
1—N 1—p
a(6) = e p min(1,|1og5| P )’ fOT’p:N
51;N7 forp> N,
and

Phow, = 0w / /6 1f@) = 1)l ds(a)ds(y)

1/p
._ @) = FOI” 1 ds - -~
pow. = <//angawg Lo ds(z)d (y)) for p € (1,+00).

Appendix B. Some results on the exterior Stokes problem.

B.1. Definition of the weighted Sobolev spaces. First, we recall the defini-
tion of the weighted Sobolev spaces. We introduce the weight function p given by
p(z) == (24 |z|*)/2 and the following Sobolev spaces (for more details, see [4]):

Definition B.1. Let 1 < p < oco. For each real number a and each open set
O C R?, we set

L2(0) = {u e D'(0), p*u € LP(O)},
ueD(0),uell (0), Vuell(O if 4401,
W) :_{{ © [(0) ()} d

{ueD(0), (In(p)'uell_1(0), Vu e LE(O)} if ¢ +a=1.

a—1
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o Lip —|-
Consider now the space W, (0) := D(O)H lwir©) 1t is standard to check that
o Lp
Wea (0) = {U S Wé’p(O), Voo = O} .
o Lp ’
The dual space of W, () is denoted by W~L? (), where p/ is such that %—&—% =1
(it is a subspace of D’(0)).

Notice that these spaces are reflexive Banach spaces with respect to the norms:

||“HL3(0) = ||PaUHLp(o),
» p 1/p e d
(llZs 0 + 195 o) it 44a#1,
lulwire) = 1 .
u P . _
( In(p) L7 .(0) + ||V“||Lg(o)> if pTa= 1.

B.2. The exterior Stokes problem in two dimensions. The following results
are presented in [44], we present them here for reader’s convenience. We first recall
the following lemma concerning the Stokes problem in the whole space R?:

Lemma B.2. Let (u,p) be a solution of

—vAu+Vp = 0 inR?
(32) { dive = 0 inR2
Then every solution which is a tempered distribution should be a polynomial.

Proof. Applying Fourier transform to (32) we immediately notice that the support
of @ and p is contained in {0}. Therefore, those distributions should be a finite sum
of Dirac deltas, which implies that « and p are polynomials. O

B.2.1. Decomposition of the solution of the exterior Stokes problem. Let w be a
Lipschitz open set of R? and let us define W(w®) := {'u e Wii(@e); dive = O}
where ©° := R? \@. W(@°) is a closed subspace of W*(@®) when we consider the

induced norm. Notice that the bilinear form a(u,v) = / D(u) : D(v) is coercive

we

in W(@°) (as well as in Wé’Q(w)). Therefore, for a given ¢ € H'?(dw) such that
@ -n = 0, the problem:

ow
—vAu+Vp = 0 inw°
(33) dive = 0 in @°
u = ¢ ondw,

is well-posed and has a unique solution in W5?(@®) (and also in W§?(w)). We
present here an explicit representation of w and p.
In such case, we have:
—vAu+ Vp = [D(u)n]ds, = T in D'(R?).
Now, let us define:
v=FExT, q:=P=xT,
where (E, P) is the fundamental solution of the Stokes system given by (8) and x*
denotes the convolution product. Then,

—vAv + Vg =T in D'(R?).
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Now notice that the pair (u — v, p — q) solves (32), then by the previous lemma
this solution should be a polynomial. Then:

u:E*T+U1:/ t(x)E(y — x)ds(x) + Uy,
dw

p=PxT+ P = / t(z)P(y — x)ds(z) + P,
ow
where U; and P; are polynomials and ¢ = D(u)n.

Using a Taylor development for u we get a logarithmical term, due to:
E(y—z) = E(y) - VE(0(y,z))z,
where 0(y,z) = y — ax with « € (0, 1), then:

wly) = B() [ ta)dsto)~ [ @) VBO(.)ads(@) + U
But log ¢ Wé’z(GCL which implies:
/ t(x)ds(z) = (¢, 1) = 0.
Ow

Also, due to U; € Wé’Q(wC), we must have U; = A, where X is a constant.
Therefore, we have:

u = O(1) at infinity.
A similar reasoning gives p(y) = O(1/r), where r = ||y||, and P, = 0. Therefore we
have:

(34) w) = A= [ @) VO ds(a) = A+ W),

(35) p(y) = — /a Hx)VP(B(y, 2)) ds(z),

and u,p are bounded at infinity. Moreover, we have (see for example [44, Sec-
tion 2.5.1]) W (y) = O(1/r) which implies, due to the well-posedness of the problem
the existence of ¢ > 0 such that:

(36) Al < cllell1/2,00-
The study of the function W in (34) will be useful for important results: we

study a priori estimates for this function, in a similar way as Guillaume in [28].

B.2.2. Some notations and preliminaries. For a given function u € H(2), we define
the function @ on Q := Q/e by u(y) = u(z), y = x/e. Since Vyu(z) = (Vyu(y))/e,
we obtain

uf? o = /Q Vau(e) de = /Q V()| dy.

Hence,

(37) luly o = W|1,ﬁ'
Similarly, we obtain

(38) [ullo.o =€ llullyg -

By changing the origin, for z € 2, the same equalities hold with the change of
variables y = (z — 2)/e.
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Finally, let us introduce some other domains. Let R > 0 be such that the closed
ball B(z, R) is included in  and w, . C B(z, R). We define the domains

% = Q\B(z7 R) and D? = B(z’R)\m

(see Figure 11). Thus, in particular, Q% := Q\B(0, R) and DY := B(0, R)\zw.

0Q

FIGURE 11. The truncated domain

B.2.3. Estimates for W. We have the following estimates for W':

Lemma B.3. Let ¢ € HY/?(0w) such that / @-n=0 and z € Q. We consider
ow

(u,p) € Wy (R2\@) x L2(R2\@) the solution of the Stokes exterior problem

—-vAu+Vp = 0 in R?\w
divu = 0 in R2\@
u = on Ow.

Recall that in this case u = X+ W (see (34)). Then there exists a constant ¢ > 0
(independent of € and @) and 1 > 0 such that for all0 < e < &;

Whopse < c(-1oge)lelmons  1Wloase < ¢ lelao:
|W|1,D;/5 < C||‘P||1/2,aw and |W|1,Qﬁ/g < ‘352”‘PH1/27[—)W~

T —z
€
Proof. For sake of simplicity we will prove this result for z = 0, the general case
comes from linear change of coordinates.

This implies:

<cleliyzom-
1,9 ¢

By the formula given in (34) we notice that: |W(y)| < —HC” llll1/2,60- Therefore:
Y
€
(W (z/e)] < CmH‘PHl/z,aw

2
€
Analogously: [VW (z/e)| < CWHS@Hl/Q’aw.
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Using these estimates we can bound the following quantities:
) 1/2
Wi o = | W/ Sda
0,B(0,R/)\B(0,M) 0.7\ BT -2

1/2
el | [ Lo
0w TINTE)
Yz B(0,R)\B(0,e M) (1

cllell1 /2,6, (log R — log 5M)1/2
cllell1 /2,60 (—loge) /2.

IN

IA

and

1/2
64
Ivw| < / = ol? 2 o
0,B(0,R/e)\B(0,M) B(0,R\B(OZ) ||.1‘||4 1/2,0

cellelli/2,00-
Now, noticing that, in B(0, M) \ @, we have classic a priori bounds for W:

IN

W11, Bo.mne < cllelli/2,0;

we get:

Wllo,Bomne < cllelli/2.00 and [Wy go.ans < cllelli /2,00,
and then:

IWllo,pose < IWllo 50.r/enB030 T W llo,500,M0\5 < c(—loge)~1/? el /2,00

Wli.pose < IWlo po.r/ens030 T W los0.ama < ¢ 1€ll1/2.00 -
The other estimates can be computed directly:

1/2
[ e el e
Q\B(0,R) (|2 1/2:0w g2

CHSD||1/2,aw

W oo /e = IWllo 0050779

IN

1/2
54
Wl on o = W] < / eIl o
O,Q%/s 0,Q2/e\B(0,R/¢€) Q\W ||$||4 1/2,0

C€2||<P||1/2,aw~

From the previous inequalities we can estimate the size of the function W (%)
in Q,, indeed, by change of variables (recall the equalities given by (37), (38)), we
get that, for small e:

1 /1~
(W
€

then:

IN

oo 1T ) = 19 e Wl < (108 il g

0,99,

W W _ —1/2
HWHO,Dg + HWHOQ% <ce(=loge)” el /2,00 -

But, by equivalence of norms, we know there exists a constant M which doesn’t
depend of ¢ such that:

M7, <[], 0 + 7]
0,9,

0,D? 0,99

where we conclude

W/H < ce(—loge)~Y/2 _
H 0,0. ce(—loge) H‘PHl/z’aw
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Analogously we get:
W[, <clel o

and therefore:
T

H e I,QE ¢ H H /

Appendix C. Proof of Lemma 4.1. The following results are based in the ones
presented in [44, Chapter 3]. We will use the notations introduced in section B.2.2.
The statements will be presented for general domain €2, ., but for sake of simplicity
we will work in the proofs in the case z = 0, the general case comes from a linear
change of coordinates. The proof of Lemma 4.1 is decomposed in the following three
lemmas.

Lemma C.1. Let e > 0. For ® € H'/2(8Q), let (v.,q.) € H (Q..) x L2(2. ) be
the solution of the Stokes problem

—vAv.+Vg. = 0 in Qz,a

dive, = 0 in Q.

(39) v, = P on 0f)
ve = 0 on Ow, .

Then there exists a constant ¢ > 0 (independent of € and ®) and €1 > 0 such that
forall0<e<eg

(40) ||U€||1,Qz,E <c Hq)||1/2,aﬂ :

Proof. Let g9 > 0. Consider v,, solution of (39) for e = g(. It satisfies:

el 0, = / Ve, 2 < e(e0)|B]]1 2,00

€0
Now consider v, the extension by 0 of v., to all 2, and consider v the solution of
the system

—-vAv+Vqg = 0 in Q
divve = 0 in Q
v = & on 0f2,

i.e. when we consider ¢ = 0 in (39). Notice that, by minimization of energy, we
have:

lvl0 < [vle = v 0., -

Also, the well-posedness of the problem gives the existence of ¢ > 0 (¢ = ¢(92)) such
that:

[v]o,0 < cl|®ll1/2,00-

Now, notice that if £; < g9 we have e;w C gow and then Q., C €,, so, for all
e € (0,e1), we have:

[vel1,0. < |vgl,0. = [ve|1,0., < c(€0)||®ll1/2,00-

Noticing that v, — v € H(l)(Q) and thanks to Poincaré inequality, we have:

CH [ve — vlo,0 + [v]o,0 < clve —v]1,0 + | @]l1/2,00

clvelia. + clvli,a + cl|®l1/2,00 < c(eo, Q) |P|l1/2,00-

0,0 = |velo,o. <
<
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Also, denoting by v,, the extension by zero of v, to Q, we get, by minimization
of energy that:

[vel10. < o]0, = [vel1a., < cleo)||®li/2,00-

g —
Combining the last two inequalities we get the desired result. O

From the previous Lemma, we get the following one:

Lemma C.2. Let ¢ > 0. For ¢ € H'(Q) such that dive = 0 in Q, let (v.,q.) €
H'(..) x L3(Q...) be the solution of the Stokes problem

—vAv.+Vg. = 0 in Q.

divv, = 0 in Q.

(41) ve. = 0 on 0f)
ve = @ on 0w, .

If there exists ¢ € LE(Q) such that —vAp+Vq = 0 in Q, then there exists a constant
¢ > 0 (independent of € and @) and €1 > 0 such that for all 0 < e < &1

(42) [vellq.. < cllellyzon-

Proof. We consider the pair (w. := v. — ¢, l. := g- — q). This satisfies:

—vAw.+VI, = 0 in Q.
divw, = 0 in Q.
w, = —@ on 02

w, = 0 on 0w, .

By the previous lemma, we have for all € < £1:

|wellie... < cllelli/zo0
Noticing that ¥ is defined in the whole domain and is the solution of the Stokes
system, we have:
[ellie.. < llelhie < clellyzon-
Therefore, we finally get:

[vell10.,. < lwe]

z,e —

1’9215 + Il‘P lan,e S C||(P||1/2,0Q.

O

Lemma C.3. Let ¢ > 0. For A € R?, let (v.,q.) € H' (Q..) x LZ(..) be the
solution of the Stokes problem

—vAv.+Vg. = 0 in Q.

dive, = 0 in Q.

(43) ve. = 0 on OS2
v, = A on Ow, ..

There exists a constant ¢ > 0 (independent of €) such that:
Al
44 v < ec—F——.
( ) ” EHLQZ’E — \/Tgs
Proof. Consider the following sets:

I, :={ze R?: |z|| = r} and C(ry,r2) = {z € R?: 7y < ||z < ra}.
Also, consider the following quantity:

r*:=sup{r>0: B(0,r) CQ\w}.
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Let us now consider the pair (we,[.), the unique solution of the system:

—vAw.+VIl. = 0 in C(1,r*/¢)
divw, = 0 in C(1,r*/¢)
w, = 0 on I'w /o
we = A on I'y.

Also, consider the functions v.(y) = v.(z) and ¢.(y) = Lq.(x) with y = £. The
pair (U, §.) satisfies:

Q
—vAv.+Vg = 0 in —
6
divo, = 0 in;
Q
v. = 0 on 8()
€
Ve = A on Jw.

Notice that we have: @ C B(0,1) C B (O, %) C % Now consider w, the extension

of w. to — \ @, by zero in the outer part (respect to the original domain) of the

extended domain and by A in the inner part of the extended domain. Therefore,
by the principle of minimization of energy we have:

(45) lvel1,0. = |1’As‘1,%\w < |{5;|1,%\w = |ws|1,0(1,%)'
Let @) := >\+47TVEW and q := 4WVP'W where (F, P) is the fundamental
solution of Stokes equations in R? given by (8). We have:
-vAYp+Vqg = 0 in C(1,r*/e)
divyp = 0 in C(1,r*/¢)
¥o= on I're /e
o= Agpn ol

and a computation provides:

[|1,c01,m ) < C¢~
OO = g e
Now, notice that the pair (w. —,l. — q) is solution of the Stokes equations with
erferd

boundary condition — Toa(r7e) in both borders of the domain. Therefore, using the
previous lemmas we get that:

c|A|
—loge’

[we —Y|1,001,00/e) = [We — Y1000+ < llerterAll1 2, <

¢
—loge
So, we get by (45):

Vel < |U’a|17c(1,§) <lwe =4l o ey + |1/"1,c(1,§)

B o I . B
- —loge V—=Tloge = /—loge’

Finally, consider v the extension of v. to Q by A (notice that this extension is
in Hy(Q), therefore we can use Poincaré inequality). We have:

[|ve

L. < vellog. + [velia. < cllvzlloq + |velia.

V—=loge’

< cuclig + [velie. = (e+ Dfvelio. < e



ON THE DETECTION OF SEVERAL OBSTACLES 35

O

Proof of Lemma /.1. If ¢ is constant on Jw, and ® = 0, the previous lemma gives
the desired result. If ® # 0 another previous lemma gives the desired estimate. So,
let’s focus on the case where ¢ is not constant. Let V' the bounded solution of

VAV +VP, = 0 in R2\ @
divvV = 0 in R?\ @
V = pex) on Jw.

We have by (34) V.= A+ W with A € R? and W = O(1/r). Notice that this
implies W (%) = O(g). We define z. := v. — W (%) and p,. = ¢- — 1Pw (%),
where Py is defined by (35) with y = x/e. Notice that z. satisfies:

—vAz.+Vp,., = 0 in Q.
divz, = 0 in Q.
ze = ®-W (%) on 0f)

zZ. = A on Ows.

Using the previous lemmas we can bound the terms of this function, and A can be
bounded thanks to (36). Finally we have that W (f) satisfies the desired estimate
by Lemma B.3 and we conclude by triangle inequality. O

Appendix D. Proof of Lemma 4.2. First, we have the following lemma:

Lemma D.1. Let e > 0. For ¢ € H/(0), ® € H/?(00\0) and X € R?, let
(ve,qe) € HY(Q,0) x L2(Q. ) be the solution of the Stokes problem

—vAv. +Vg. = 0 in Q.
divv, = 0 in Q.
(46) o(ve,ge)n = ¥ on O
v. = ® on IN\O
Ve = A on 0w, .

Then there exists a constant ¢ > 0 (independent of €) and €1 > 0 such that for all
O<e<e

loclg.. < e (Il-100+ 1210 0mp + 1)

Proof. Let ¢ >0 and (v, q.) € H' (92, ) x L2(€2, .) be the solution of Problem (46).
Let (V.,Q.) € H'(Q..) x L*(Q...) be the solution of

VAV, +VQ. = 0  in Q..
divV, = 0 in Q.
(47) o(Ve,Qen = 0 on O
V. = @ on IN\O
Ve = A on Ow, .

Let v, and ‘7; the respective extensions of v. and V. to Q by A. Then, we have
for all @ € {@ € H'(Q..), div® =0, ®[p,, . =0, ¥y 5=0]

1
3, PV = @, %,

and then taking ¥ =v. — V.

1 _ —~ 112
§V HD('UE — VE)

0.0 = <"pa vE_VE>O-
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Thus, there exists a constant (independent of €) such that

Pz - v v - V.

2
< .
v SCl¥lo] i

)

Moreover, since v. — V. = 0 on 9Q\O, Korn’s inequality (see for example [41,
eq. (2.14) page 19]) leads

|

(with a constant ¢ independent of ¢). Hence,

'vaefve

<c ID('UNef VE)

0,0

s

—~ 12 —~
v = Ve Lo <cl¥ll_i 20 HD('UE -Vo)

2
|ve — VEHl,Qz,a = ‘

0,0

) )

i)\;_va

<cllyz0|

L0 < C||'¢||71/2,o |ve — VEHLQZTE :

Thus,
[ve = Vel <cl¥ll1ys0-
Now, let us prove that |[V.[l, o _ <¢ <||'I>H1/2 o\0 T |A|) For a fixed g9 > 0,

Problem (47) is well-posed and admits a unique solution (V,,Q.,) € H (Q..,) x
L2(€2,.,) and there exists a constant ¢ > 0 such that

Valie.., < e (1201006 + 1M 2.0..., ) -
Notice that, by (A.1) we get that:

1
H>\||1/2,8w2,50 ~ (80(— 10g80))1/2 ”)\HL2(6‘*’2,50) + [)\]p,awz{o .

The later term is zero, because A is constant, so we get, by a change of variables
that:

1 1
1M 2,60 ., ™ (eo(—Togzo))' /2 ML (o) = (Cloge)i 2 A2 (00
= c(gg, Ow)|A|.

Let 0 < &1 < g9 such that Q, ., C Q.. for all 0 < e < e7. Let ‘7; the extension
of V., to Q by A. The solution V. of (47) can be considered as the solution of the

following minimization problem: min { v |V where
veu L&e [

U:={VeH (Q,.),divV=0in Q.., V=X on dw.., V==& on 02\0}.
Hence, for all 0 < ¢ < g1, we have

‘VEILQZ,E <c ‘VEO

=clValia, <clValio,, c(I1®lys0ma+ M)

z,e
1, z,€ 0

Notice that [|[Voll; o < ¢[|®]]; /2 90\5- Hence, using Poincaré inequality,

IVelog,. = |V

va S [Ve=10l|  H IVollon < e[Ve 10|+ IVollog

)

SC’VE

relVolig <elVelig +ellVollig < e (1210 0mp + 1A -

Hence, we have the announced result. O
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Proof of Lemma /4.2. The proof is similar to the one presented in the previous sec-
tion for the Dirichlet system. If ¢ is constant on Ow., the previous lemma gives
the desired result. So, let’s focus on the case where ¢ is not constant. Let V' the
bounded solution of

VAV +VP, = 0 in R2\ @
divV = 0 in R2\ @
V = pex) on Jw.

We have by (34) V = A+ W with A € R? and W = O(1/r), notice that this implies
W (%) = O(g). We define z. :=v. — W (£) and p,_ :=q. — 2Py (£), where Py

is defined by (35) with y = x/e. Notice that the couple (z.,p._) satisfies:

—vAz,+Vp,. = 0 in Q.
divz, = 0 in Q.
Hzepin = 1o (W(2).Pu ()0 on O
ze = @-W (< on 90\ O
zZ. = A on Ow,.

The previous lemma gives the existence of ¢ > 0 independent of € such that:

Iz, < e(lle =10 (W (2).Pw ()]0
+ H‘ﬁ -W (%) !’1/2,89\5 + W)

¢ (”WLI/ZO +1le(W(2),Pw (%)) nH71/2,o + 1@y 2,000
+0(e) + lle(ex)ll1/2,00) -

Notice that we have, using the same argument as in (20):

v ()t (D)ol <o 2],
But:

%) g, =l 7 ED) ], = 9Pl < el s

where the last inequality comes from Lemma B.3. Notice that A can be bounded
thanks to (36), so we have:

IN

Izell 0. < ¢ <||¢||_1/2,o 12l j2,00\6 + O) + € llo(ex)lly 2,00
Hle(e)ll/2.00) -

So, finally, for ¢ small enough, we get:

[|ve 1,0, < ||Z€||1,QE + HW (%)Hmze
< (It 00 + 190 jp000 + l@ED) 1 /200) + el 12,00
< ceUbliyz0 + 12l 20000 + le() 12,00 )
and we conclude. O
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