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Abstract

A shape optimization problem subject to an elliptic equation in the presence of missing data on
the Dirichlet boundary condition is considered. It is formulated by optimizing the deformation field
that varies the spatial domain where the Poisson equation is posed. To take into consideration the
missing boundary data the problem is formulated as a no-regret problem and approximated by low-
regret problems. This approach allows to obtain deformation fields that are robust against the missing
information. The formulation of the regret problems was achieved by employing the Fenchel transform.
Convergence of the solutions of the low-regret to the no-regret problems is analysed, the gradient of
the cost is characterized and a first order numerical method is proposed. Numerical examples illustrate
the robustness of the low-regret deformation fields with respect to missing data. To the best of our
knowledge, this is the first time that a numerical investigation is reported on the level of effectiveness of
the low-regret approach in the presence of missing data in an optimal control problem.
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1 Introduction

In this work, we seek to advance the understanding of optimization problems involving incomplete or missing
data through the lens of low-regret and no-regret formulations. These approaches are grounded in optimiza-
tion and control theory. The no-regret formulation aims to find solutions that minimize the worst-case
discrepancy between the actual and the ideal outcomes, ensuring robustness against all admissible realiza-
tions of the missing data. However, this approach can lead to overly conservative solutions, particularly in
high-dimensional or ill-posed settings. To address this, the low-regret formulation is introduced as a regular-
ized variant of the no-regret problem. By incorporating a regularization term, it relaxes the strict worst-case
criterion, allowing for a controlled trade-off between robustness and performance, and often leading to more
stable and computationally tractable solutions.

A particular focus of our study lies in evaluating the numerical performance of these formulations, as, to
the best of our knowledge, there has been a lack of reported implementations or comprehensive computational
studies in the existing literature. To this end, we conduct a detailed investigation using a tracking-type
shape optimization problem characterized by incomplete boundary Dirichlet data. This setting provides a
meaningful and challenging testbed for assessing the practical effectiveness of the regret-based methodologies.
To deal with this problem we utilize the notion of the no-regret and low-regret control problems as proposed
in [31]. As remarked by J.L. Lions, the notion of regret was first introduced in [39]. We also mention that
regret problems can be seen as a way to increase robustness of the control with respect to perturbations of
certain data.

Concerning shape optimization problems there are different techniques to quantify domain variations,
including the use of level sets and/or considering an arbitrary class of domains satisfying specified properties.
In our case, we opt for considering deformation fields that vary a given fixed domain. We will start with a
domain 2 C R? and find a vector field ¢ : RY — R so that the new domain () = (I + ¢)(£2) minimizes
the functional of interest. This quantification is convenient for specifying a reference system which is vital in
the formulation of no and low-regret problems. After appropriate reformulations of the no- and low-regret



problems, the gradient of the associated cost-functional of the latter will be characterized and a gradient
descent algorithm, see e.g., [18, 33] and the references therein, with a Barzilai-Borwein line search will be
described.

The specific shape optimization problem that we shall consider is motivated by inverse problems from
electrical impedance tomography [38], where the unknown quantity is the shape. In our case also part of
the boundary condition depends on an unknown quantity. In a classical ‘inverse approach’, one might opt
for identifying both quantities, the shape and the missing boundary data simultaneously or alternatingly,
see e.g., [1,9, 11, 12, 13]. In the no-regret approach, one proceeds by formulating a saddle point problem,
in such a way that the classical inverse problem formulation for the unknown shape is still present. The
influence of the unknown boundary data is taken into consideration, but the boundary data themselves are
not determined.

To specify the shape optimization problem we introduce a bounded hold-all domain D C R¢, for d €
{2,3}, with boundary ¥ := 0D, a nontrivial simply connected subdomain S C D, with boundary " := 95
and the fixed annular subregion Q = D\S. The set of deformation fields is given by

O(Q) := {p € W3 (D;RY) : |[p|lws.~ < ¢, [[+¢](Q) C D, and ¢ =0 and Dy = 0 on X},

where I is the identity map on R%, 0 < ¢ < 1, and 0 is the d-dimensional matrix with entries equal to zero.
The condition Dy = 0 on X in the specification of O(€2) will be used in the sensitivity analysis of the cost
functional in Section 4.

Using the notations Q(¢) := (I + ¢)(Q) and T['(p) := (I + )(T'), we study the following optimization
problem

1 2
in J == — d 1
Jmin J(e.9s) = 5 /w |u —uq|” dz (1)
subject to
—Au=fin Q¢), u=0onT(p), u=g,+gson, (2)

where w C D is a domain satisfying w C Q(¢p) for each ¢ € O(Q?). Further f: D - R and ug: w — R is a
given target profile. Finally the source function on the boundary ¥ consists of a reference source g, : ¥ — R
and of gs : ¥ — R, which represents the missing part of the Dirichlet datum. See Figure 1 for an illustration
of the set up.

Figure 1: An illustration of the domain €2, the boundaries I' and ¥, and the subdomains w and S.

As the goal is to determine ¢ € O() that minimizes the objective functional J for a class of gs, in a
first step we consider the saddle point problem

min sup J(g,gs),
PEO(Q) gs5€0 (SD )



where Q := {g € H2() : go < g < gy a.e. on X} for some given gq, g, € H2 () with gq(z) < 0 < gy(2),
for a.e. x € X. Incorporating the goal of not wanting to deteriorate too much from a reference deformation
field @ € O(Q) suggests to replace the previous saddle point problem by:
@gggz)gs;é%[.](%g(;) J (&, 95)].

The problem above is analyzed in [22, 31]—from which the term no-regret problem was introduced—for the
treatment of linear optimal control problems with missing initial or boundary data. In the aforementioned
papers, the variable ¢ appears as an affine term on the right hand side of the state equation. However, in
our situation the state variable y depends on ¢ in a nonlinear fashion. In such a case, a linearisation of
the cost functional J at a reference value for g is carried out to arrive at a convenient problem formulation
for analysis and numerical treatment of low-regret problems, [30, 29]. Considering g, as an initial guess
for the unknown boundary datum suggests to carry out this expansion at 0 and to introduce Ji(p, gs) =

J(p,0) + %J(g@, 9) - gs. This leads to the no-regret formulation of the shape optimization problem with

missing boundary data as

i J 5 - J Oa ) 3
(i 2000 = ) X

as well as the low-regret formulation

3
i I, 95) = T1(2,95) = Slgsll3asy) 4
i su 1(#:95) = J1(2: 95) = 5ll9sll72(x,) (4)

where € > 0. The reformulation will allow a convenient decomposition of the cost functionals so that the
inner sup-operation can be easily solved. This will be demonstrated in the following subsection.

1.1 Reformulation via decomposition

Due to the min sup - operation problem (3) and (4) represent a significant challenge for numerical approaches.
We therefore present a reformulation which will be amenable for practical realizations. For this purpose it
is convenient to introduce the unknown data-to-state operator M, : Hz2 (%) — HY(Q(p)) which maps
gs € Hz () to the solution of the Poisson equation (2). Here and throughout it is assumed that ¢ € O(),
f € L%(D) and the reference boundary term satisfies g, € H2 (X). It can be easily shown (see e.g., [10, 42])
that for each ¢ € O(Q) the operator M, is Gateaux differentiable at any g € H 3(¥) in any direction
g € H=(X). The derivative, which is denoted by M, (g)dg = v(y), is the solution to the equation

—Av=0 in Q(p),
v=0 onI'(p),
v=4{4g on X.

By the chain rule, and using the above expression for M, with (g,dg) = (0, g5) and the definition of J; we
compute

I088) = i) = T(0:0) = TG0+ | 2T, 05 = | 5T 0r0)] o | 0

ZJ(<p7O)—J(Lop,0)+/

Q(p)

(M (0) = ug) XM, (0)gs dz — /Q(M;;(O) — ud)xw(%/\/l:%(o)g(; dz,

where for a given set A the function x4 : D — {0, 1} is the characteristic function of the set A defined as

lifx € A,
Xw(x):{

0 otherwise.



Introducing the adjoint variable w(yp) € H(Q(p)) N H%(Q(y)) which solves the equation

—Aw = (u(p) —ua)xo in Qp),
w=0 on 9Q(p),

where u(p) = M(0), the above computation can be continued as follows

Ji(p,95) — J1(@, 95) = J(9,0) — J(,0) + /Z[auw(s"o) — d,w(p)]gs ds.

The no-regret problem can thus be rewritten as

min, [J(<p,0) — 50+ [[[0w(?) Doy ds} , (6)

while the low-regret problem is recast in the form

, o . €
min  sup [J(%O) = J(9,0) + / [Oyw (@) — Oyw(ep)]gs ds — |96|%2(2)} -
pe0(2) gseQ b 2

This can be expressed as

min [7(p,0) - J(@,0) + Fr(d,w(@) — dyw(p))], (7)

where F¥ : L?(2) — R is the Fenchel transform of [gs — §||g(;H%2(E)] : L?(¥) — R defined by

" €

Fi(w) = sw [g0)s = Slasliecs)
gs€Q

Remark 1. Due to the constraints on the elements of Q and the concavity of the functional inside the

supremum in the definition of the Fenchel transform, one can easily establish the existence of g € Q such that

Fily) = (. 9)s—5 HEH%Q(E). We further infer from the Karush-Kuhn-Tucker conditions that § = Py, ,,1(1y),

where Py : L2(X) — L?(X) is the projection operator on [g4, gp].

9a»gb]

1.2 Related literature and novelty

Let us discuss related works that led to the formulation of our current problem. Aside from the already
mentioned seminal works of J.D. Savage [39] and J.L. Lions [31], we also refer to the work of D. Gabay and
J.L. Lions [22] extending the concept of regret problems to a system of multiple agents. Later O. Nakoulima
et al., [34] showed that the concept of Pareto controls and no-regret controls are synonymous. The authors
further provided necessary optimality conditions for both no-regret and low-regret optimal control problems,
where they first derived such optimality system for the latter and showed that the solution converges to the
solution of the optimality system for the former, which turns out to be a singular optimality system. The
approach they used —which we adopted in this exposition— for the decomposition is based on the first order
expansion of the state solution around the zero control.

Recent works dealing with regret control problems include systems modelling populations dynamics: B.
Jacob and A. Omrane [28] worked on an age-structured model with missing initial data; C. Kenne et al., [29]
investigated an age-structured model with missing birth rate leading to a system which depends nonlinearly
on the missing data. Systems involving fractional time derivatives, to capture appropriate description of
memory and hereditary effects, were also studied: D. Baleanu et al., [6] worked on a wave equation with
a Riemann-Liouville time derivative with unknown data in the initial condition. Meanwhile, G. Mophou
[32] considered perturbations on the boundary data in a heat equation. Lastly, we also mention works on
equations modelling physical phenomena such as a wave equation with unknown Dirichlet data and wave
speed [23], and a model for a thermoelastic body with missing initial condition [24].



In the mentioned papers, conditions on the set of admissible controls were imposed in such a manner that
the last term in (6) becomes zero. We do not use such a condition since the box constraints on the missing
data guarantees the existence of a maximizer for the said term. We also mention that imposing constraints
on the missing data has been mentioned in [30] , however, to best of our knowledge, the analysis with such
constraints has not been done and implemented numerically, regardless of shape optimization.

We also mention that apparently in the articles dealing with no-regret and low-regret problems for optimal
control their implementation and consequently their behavior in numerical practice, have not been addressed.
Numerically verifying that the low-regret and no-regret formulations are effective for problems with missing
data for shape optimization is therefore a main innovative step of this research, besides the fact that these
techniques were not analyzed for shape optimization before. Formulating the shape optimization problem
by means of minimizing with respect to deformation fields, is convenient for a function space analysis of
the problem and the numerical gradient method can be conveniently combined with a Barzilai-Borwein
line-search method.

Beyond the connections to optimal control and regret-based formulations, the present work is also closely
related to inverse problems, particularly those concerned with shape identification under partial or uncertain
observations. Indeed, reconstructing the shape of a domain subject to PDE constraints with missing bound-
ary data naturally falls within the scope of inverse problems. A classical inverse approach would attempt to
recover both the domain and the unknown boundary data, often leading to ill-posed formulations, see e.g.,
[11] and the references therein. In contrast, our no-regret and low-regret formulations offer an alternative by
optimizing deformation fields that are robust across all admissible realizations of the missing data, without
explicitly reconstructing it. The approach is relevant in settings such as electrical impedance tomography
(EIT), where the shape and boundary inputs are both sources of uncertainty. Our work thus serves as a
bridge between control theory and inverse problems, demonstrating that no-regret-based shape optimization
can serve as a viable and numerically effective framework for addressing PDE-constrained inverse problems
with partial data. To the best of our knowledge, this is the first implementation and numerical investigation
of low-regret methods in this context. We also comment on its close connection as a special case of conduc-
tivity reconstruction problems. Such inverse problems have been analyzed as shape optimization problem by
e.g,. [38], and were extensively studied also in e.g., [2, 3, 15, 21]. Of course, our current problem is a much
simplified version of the mentioned inverse problems. Nevertheless, we look at this article as a precursor into
further analysing such problems with the regret-based approach.

For shape optimization much research has also been directed to shape optimization under uncertainty
where the unknown quantity, in our case gs is treated as a stochastic random force with known probability
distribution. In this case the solution to the state equation becomes a stochastic variable as well. In [16, 17],
for example, the resulting optimization problems minimizing the expectation over the probability space of
appropriately defined cost-functionals were investigated. This is a different setting from the one followed
here, were we concentrate on a worst case scenario. Worst case parametric and shape optimization problems
for stationary elliptic systems were also investigated in e.g [4] but not in a (low)-regret type formulation and
not for setting represented by (1)-(2). Abstract calculus of variation techniques were used in [8] to investigate
worst case scenarios for cost functionals with specific structure, as for instance the Dirichlet energy.

The remainder of this article is structured as follows: in Section 2, we provide the existence of solutions
to the low-regret and no-regret problems. This encapsulates establishing the existence of solutions to the
governing state equations and provides the appropriate topology for the deformation fields. Section 3 is
dedicated to show convergence of solutions of the low-regret problem to a solution of the no-regret problem
using properties of the Fenchel transform. We show the Gateaux differentiability of the objective functional
of the low-regret problem in Section 4, where we also provide a first-order necessary condition for the optimal
deformation field. Numerical examples are provided in Section 5 where we observe the convergence of the
free optimal boundary I' as we take ¢ — 0, and compare the solutions of the low-regret problem to the
solutions we get when g5 is set to a specific value. Concluding remarks and possible future works are given
in Section 6.



2 Existence Analysis

In this section, we establish the existence of minimizing deformation fields for the low-regret and no-regret
problems. Also included in the analysis is showing the continuity of the deformation-to-state map under an
appropriate closed topology.

Before we proceed, we note that the reformulation of both problems gives rise to the adjoint variable w.
This implies that the regret problems have two governing equations, namely, given ¢ € O(Q2) we want to
find (u(p),w(p)) that solves

{ —Au(p) = fin Qp), u(e)=0o0nT(p), u(y)=g, on X.

~Aw(g) = (u() — ua)ye in ). w(p) = 0 on Op). ®)

We then write the no-regret problem as

min _ sup {j(go) — J(®) + / (Oyw(@) — Dyw(p))gsds| subject to (8), (9)
PeO(Q) g;€Q =

where the functional J : O(€2) — R is defined as

Jle) = / () — ual? da,

which also satisfies J(¢) = J(¢,0). On the other hand, the low-regret problem is written as

_min [7(0) = J(@) + FL(@w(@) - ()] subject to (3). (10)

2.1 Analysis on the governing equations

To help us in proving the existence of the solution to the governing equations we will rely on the following
assumptions:

Assumption 1. The domain 2, source function f, given boundary data g, and the desired profile uq satisfy
the following:

i. Q is of class C**;
ii. feL*D), g, € H3(Y), and ug € H'(w).

To establish the existence of minimizing deformation fields for the optimization problems (9) and (10)
we must first discuss the existence of weak solutions to the one-way coupled system

—Au = f+ Aug, in Q,
—Aw = (U + ug, —ug)Xw in €, (11)
u=w=0 on 012,

where Q@ C D is an arbitrary domain that is of class C*! and u,, € H?(D) is a function which satisfies
Ug, |5 = gr whose existence is guaranteed by the surjectivity of the trace operator and satisfies

It 20y < ellgrll 3 5,

for some constant ¢ > 0. To be specific, we choose ug, € H?(D) which solves

—Aug, =0in D, wug4. =g, on X. (12)



Remark 2. Given a strong solution u € H}(Q) N H?(Q) to (11), we see that
u=1u+u, € H*Q) (13)
solves the first equation in (8).

To aid us in the analysis, we also recall the following uniform Poicaré inequality, which is due to the
monotonicity of the eigenvalues of the Dirichlet problem with respect to domains and the minima of the
Rayleigh quotient, see Proposition 3.1.17 and Corollary 4.7.4 in [26] or Theorem 2.1 of [19, page 412].

Lemma 1. There exists a constant cp > 0 such that for each Q C D
[ullfe() < cplVullfaigye,  Yu € Hg(S). (14)

We say that (u,w) € HE(Q)? is a weak solution to (11) if it solves the variational problem

Vu-Viprde+ | Vw-Vipodr = | fip1de — / Vug, - Vi do + / (W + ug, — uq)2 dz, (15)
Q Q Q Q w
for all ¥y, 10 € HI ().

The following proposition gives us the existence of the unique weak solution of (11).

Proposition 1. Let Q C D, f, g, and ug satisfy Assumption 1. Then there exists a unique weak solution
(@, w) € HY(Q)? to (15) such that

IVall 2@ + IVwllz@ye < el fllczmy +llgell g g + ludllz2), (16)
for some constant ¢ > 0 independent of Q@ C D.

The independence of the constant ¢ > 0 in (16) is possible due to Lemma 1.

Remark 3. It can be easily shown that the assumptions on the data can be reduced, e.g. 2 C D is Lipschitz,
feHYQ), ge H2(X) and uq € L2(w), to establish the existence of the weak solution to (11). In fact, the
present assumption gives us more reqular solutions, i.e., uw € H3(Q)NH?(Q) and w € H}(Q)NH3(Q) by the
classical elliptic reqularity, whose norms — in their respective spaces — are bounded above by the right-hand
side of (16). We deemed it necessary to assume such properties now as they are needed for the subsequent
analyses (existence and sensitivity analysis) on the shape optimization.

Next, we address the issue of continuity of the deformation-to-solution map, i.e. given a sequence
(on) C O(Q) converging to p* € O(2), can we prove some convergence of (U(p,), w(pn)) € HE(Q(pn))?
to (u(e*),w(p*)) € HY(Q(¢*))?? Here we used the notation (u(p), w(p)) € Hi(Q(p)) to denote the weak
solution of (11) in the domain Q(¢p).

The question above highlights two different convergences that we should tackle: 1. with which topology
do we endow O(2); and 2. what notion of convergence is meant for the convergence of states. We first discuss
the issue on the convergence of the deformation fields. The compact embedding C%!(D;R?) — C?(D;R%)
implies that there exists p* € C?(D;R%) such that ¢, — ¢* in C?(D;R?). The uniform bound on the
elements of O(Q) implies that ¢* € O(Q). Having this in mind, when we talk about convergence of sequence
in O(£2), we refer to the topology induced by the space C%(D;R?) in which the set O(€) is closed.

Definition 1. Let (p,) C O(Q2) be a sequence and ¢ € O(2). We say that the sequence (pn) converges to ¢
in O(Q) — denoted as o, — ¢ in O() — if and only if the sequence converges with the C?(D;R%)~topology.

To address the second issue, we first notice that since each ¢, € O(Q) is a diffeomorphism of order C?!,
each Q,, := Q(p,,) C D is a domain of class C*! and satisfies the uniform cone property [26, Theorem 2.4.7].
This implies the existence of linear and continuous extension operators E,, : H}(£2,)? — H'(D)? such that

sup | Enll 2z ()21 (0y2) < K, (17)
ne



where K7 > 0 is independent on €2,,. The extension operator can also be defined such that

|1 En (s W) 2212 (200 H (20))2:52(D)2) < K2, (18)
with K5 independent of n, see e.g. [14, Theorem II.1]. Another implication of the uniform cone property is

the following compactness of the characteristic functions corresponding to the domains Q(¢) for ¢ € O(Q).

Lemma 2. Let (¢,) C O() be a sequence converging to o* € O(Q). Then a subsequence of the char-
acteristic functions (xq,) C L*(D) of Q, = Q(p,) converges strongly to xo- € L?(D), which is a.e. the
characteristic function corresponding to Q* := Q(¢*).

Proof. From the uniform cone property and [14, Theorem II1.1], there exists a subsequence of (yq, ) C L*(D),
which we denote in the same way, and an element yq- € L*(D) such that xq, — xao- in L*(D). From [14,
Proposition II1.5], xo+ is a.e. the characteristic function of

Q" = () Gm, where Gy, = | J Q.

meN n>m

One can easily show that Q(¢*) = Q*, which concludes the proof. O

Since [|xq, ||z (p)y < 1 the previous lemma also implies that xq, — xo- in LP(D), for any 1 < p < +oo0.
We are now in position to lay down the promised continuity of the deformation-to-state map.

Proposition 2. Suppose that (p,) C O(Q) is a sequence converging to ¢* € O(Q). Then there erists
(u*,w*) € HY(D)? such that E,(u(pn), w(en)) = (u*,w*) in HY(D)?. Furthermore, (u*,w*)|q(p+) =
(U(p*), w(p*)) € Ho(Qp")).

Proof. From Proposition 1 and (17), we see that
1En(u(en), wlen))lla oy < el fllzzoy +19:1 4 ) + luall2)); (19)

for some ¢ > 0 independent of n. We thus infer the existence of (u*, w*) € H'(D)?, such that a subsequence of
(En(u(pn),w(pn))) € HY(D)?, denoted in the same way, satisfies B, (t(¢y), w(p,)) = (u*,w*) in HY(D)2.

The compact embedding H'(D)? — L%(D)?, for ¢ € [1,6), further implies that E,(u(¢yn), w(p,)) —
(u*,w*) in LY(D)?. By Lemma 2 (1 — xq,) — (1 — xo+) in L?(D). From these facts, we get by virtue of
Fatou’s Lemma

n—-+4oo

/ (1 — xqo-)|u*]? dz < liminf/ (1 — xa,)|u*?dz
D D
< lim _ * = |2
< Eﬁlfc}f/[)(l X, )|u* —u,|* dz
< lim 11 = xa,llz2(p)llw” = Tnllpsp) = 0.
Here we used the notation (T, w,) = En(u(vn), w(ps)). Using the same argument for w*, we infer that
(u*,w*) = 0 almost everywhere in D\Q(¢*), whence (u*,w*) € Hg(Q*)2.
We now verify that (u*,w*) € Hg(Q*)? satisfies (15) with Q = Q*. Let (¢1,12) € C§°(2*)? be an
arbitrary test pair. Since Q* = ﬂ U Q,,, we see that there exists m € N such that for each n > m we get

meNn>m
(Y1,12) € C5°(Q2,,)2. For each n > m, we get

/ Vi, - Vi dz + / Vw, - Vi dz = / xa, fyrdr — / X, Vg, - Vo1 do + / (T, + ug, — uq)Y2 dz.
D D D D w

Passing to the limit with convergences we have in hand allows us to thus have

/ Vu* - Vi dz + / Vw* - Vipydr = / Yo+ f do — / xa- Vg, - Vipy dz + / (u* + ug, — uq)p2 de.
D D D D w



Because (u*,w*) = 0 almost everywhere in D\Q(p*) and (u*,w*) € H(Q*)?, we further infer that

Vu* - Vi doe + / Vw* - Vipgdz = fyr de — / Vug, - Vi dz + / (u* 4+ ug, —ug)p2dz. (20)
Q* Q* w

Q* *
By the density of C§°(Q*) in Hg(Q*), we therefore conclude that (u*, w*)jqe-) = (u(e*), w(e*)). O

Remark 4. From Remark 3 w(¢,) € H}(Qpn)) N H2(Q(py)), for any n € N. Furthermore, we observe
that O,w(py) = 0,W, on X, where Wy, is such that (Uy, W,) = Fn(u(pn), w(en)). According to trace theorem
and (18), we have

10w (en)ll 4 gy < NE(@len), wlen))llazmyz < ellfllezm) +19rll g () + Nuallz2e)-
As a consequence, we get the strong convergence
dw(pn) — O,w(p*) in L*(X) and a.e. on . (21)

Similarly, the convergence of the solutions u(ypy,) can be inherited by u(pyn) = U(pn) + ug, -

2.2 Existence of minimizing deformation fields

In this section, we will prove the existence of solutions to the no-regret and low-regret problems. We will

first establish the existence of a solution to the low-regret problem because, as we will see later, the lower

bound of the functional for the no-regret problem depends on the minimum value of the low-regret problem.
Let us use the notation

Je(p) = J(¢) — J() + F2(0w($) — d,w(p))

for the functional of the low-regret problem (10). The following theorem gives us the existence of the
minimizing deformation field for the low-regret problem.

Theorem 1. Suppose that Assumption 1 holds. There exists o. € O(?) that minimizes J.

Proof. For any ¢ € O(f2), we know that —J(¢) < J(¢) — J({). Furthermore, we claim that F*(8,w(p) —
d,w(p)) is uniformly bounded below by some constant.
Indeed, assuming without loss of regularity that the sets

S1(p) = {s € X: Ow(@)(s) — Dyw(p)(s) < ega},
Sa(p) ={s € X : ega < Dw($)(s) — Dyw(p)(s) < ego}, (22)
Y3(p) ={s € Z:egp < Qw(@)(s) — Oyw(¥)(s)},

are of positive measure, we can write F:(9,w(®) — d,w(p)) as follows

3
* o o — € —
FLOw(@) = dw(p) = D (0w(@) = Bw().9)s, (o) — 512,000

=1

where § = arg maxgecg (O, w (@) — dw(e), 9)s, — %||g||2L2(E), which —referring to Remark 1— is given by
— ]' o
9= Pyag) | Z(00w(@) = Bowlp)) ) -

Thus, by momentarily writing W (y) = d,w(p) — d,w(p), we have

« € 1 €
Fe(W(p)) =W(9), 9a)s, (o) — 5”9(1“%2(21(@) + %IIW(w)IIiz(gzw + (W(®), 9)sy(p) — §||gb||i2(zg(¢))

€ 1 €
> (W(p) —€9a), ga)s, (o) + §||ga||%2(zl(<p)) + EHW(@)HZLZ’@Q@)) + §||9b||2L2(23(¢))-



As the terms on the right-hand side of the expression are non-negative, we infer that J.(¢) is bounded from
below for any ¢ € O(€2). We thus find a sequence (¢,) C O(Q2) such that

Jm Je(pn) = ot Je(p) = JZ. (23)

From the Arzela-Ascoli theorem, we get the existence of p. € O(£2) such that — up to a subsequence — the
convergence ¢, — ¢. in C2(D;RY) holds true.
From Proposition 2, Remark 4 and the weak lower semicontinuity of the L? norm we get

J(pe) < liminf J(p,). (24)

n—-+oo

For the term involving the Fenchel transform, we claim that the fact that d,w(¢,) — d,w(p.) in L?(X) and
a.e. on Y implies

]::(W(Wn)) - ]::(W(()OE)) (25)

Indeed, we note that due to the constraints on the elements of Q we find cg > 0 such that |g||z2x) <
cg for any g € Q. Let G(¢n) = Py, 0 (2W(en)) and g(¢.) = Py, 4,](1W(p:)) be the maximizers of
(W(pn),9)s = 5ll9ll72(s) and (W(p:), g)s — 5ll9ll72 (s, respectively. This gives us

FLW () = FLW () = (W(en) 3lon))z = Sl l132c) — ((W(02) 30)m = 51300 I32(n))
<(Ow(pe) — Opw(pn), G(en))s < colldbw(p:) — auw(@ﬂ)”Lz(E)’

Similarly, we have

FLW (o) = FEWlpn)) = (W(p2), 30z = 519000 2y = (W (en) 3lon))s = 5113(0n) [F2x))
<A{(Qw(pe) — Ow(en), g(pn))s < colldLw(p:) — auw(@n)HLz(E)‘

The estimates above and (21) imply (25).
Combining (24) and (25) implies that p. € O(Q) is a minimizer of J. O

For the no-regret problem, we note that due to the linearity of the operator [g — (9, w(@)—d, w(¢), 9)x] :
Q — R and the constraints in Q, given ¢ € O(Q) we find g*(¢) € Q such that

g*((p) = arg ma}Q(<8uw(;0) - auw(@)v 96>E~

gs€

So the no-regret problem (9) is now translated into finding the minimizing deformation field for the
functional

T () == J(¢) = J(@) + (D, w(@) = Byw(p), 9" ()
The theorem below asserts the existence of a minimizing element.

Theorem 2. Suppose that Assumption 1 holds. Then there exists p* € O(Q) that minimizes J* and hence
the no-regret problem admits a solution.

Proof. We get the lower bound for J*(p) as follows: first by definition of g*(¢) € Q

T () 2 J(@) = T(@) + (0w(@) = 9u(p), g)s — Sllglliem Vo€ Q.

By choosing g = Py, 4,1 (2(0,w(®) — 8,w(p))) € Q and using the fact that ¢. is a minimizer for J. we get

(0) = J (@) + FLOw($) — Dyw(p))

~ (26)
(pe) = J(P) + FL(Ow(@) — hw(pe)) = Je(pe).
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Having been able to establish the boundedness of J* from below, we find an infimizing sequence (¢,) C
O(9) such that

1 = inf J* 2
B T lon) = Jglo,) T0) 27

Again, the Arzeld-Ascoli theorem implies that, up to a subsequence, ¢, — ¢* in C?(D;R?) for some
©* € O(2). The weak lower semicontinuity of the L? norm and Proposition 2 imply

J(p*) — j(cfb) < liminf J((pn) — j(goo)

n—+oo
Remark 4 implies <8yw(<fb) - 8,,w(<pn),g*(<pn)>z N <8V’u)(&)) _ 8,/(1)(90*),9*((,0*»2' Indeed, since g*(<,0n) =
arg rneag(@,,w(goa) — 0yw(pn), g)s, we get
g

(Ovw(®) = 0yw(®™), g7 (¢"))s — (uw(®) — Dyw(en), 9" (¢n))s < (Dvw(en) — Opw(¥™), g% (¢7))s
< CQ||8Vw(90n> - auw(@*)HL%Z)-

Similarly, because g*(¢*) = arg mag(&,w(goo) — dyw(y™), g)s, we have
ge

(B,w(P) — Byw(on), g (on))s — (B (@) — Oyw(9*), g* (™)) s < (Buw(p®) — Dyw(en), g* (on))s
< collOyw(pn) — Aw (0| L2(n)-

The computations above sum up to the following estimate

{Obw (@) — dyw(pn), g% (on))s — (Obw(P) — dyw(¥™), g"(¢")) x| < calldyw(pn) — dw(®”)||L2(s)-
The right-hand side goes to zero per Remark 4, which proves our claim. Therefore, ¢* is a minimizer for

J*. O

3 From low-regret to no-regret

In this section, we provide one of the main results of this paper. That is, we show that as € — 0, the sequence
(pe) € O(9) of minimizing deformations for the low-regret problem converges to a deformation field that
minimizes J*.

We begin by looking at the gap between the minimum values of J. and J*.

Lemma 3. Suppose that p. € O(Q) and * € O(Q) are minimizers for J. and J*, respectively. Then we
have the following estimate

7 (7) = Je(we)| < ce, (28)
for some ¢ > 0 not dependent on £ > 0.

Proof. Let us first underline the fact that, due to (26), J*(¢*) > J-(¢c). This implies that

|J*(¢*)_J€(¢€)|_J* *>_J( ) < J” ( ) Ja(@a)
= [lu(pe) = uall72w) + (Qw(@) = dw(pe), g (pe))x

= () = wallZae) + @uw(@) — Bowleo), Tlwelbs — SN

= 0, w() = dw(ee), 9" (9))s = ((w(@) = Dw(pe),G(e))s = SF(0) ) ) -

11



where
9" (pe) = arg max (9, w(p) — dyw(pe), gs)x. and
95€2
— _ oy _ E 2
9(p) = arg max ((D(®) ~ Dow(ee).g5)s — 5 laslliae) )

The desired estimate is obtained as follows:

7 (6) = Je(p)] < (@) = D2, g () — ((Bw(@) = Bw(ee). 3lee))s = 5900 oy )
02
< (Ow(E) = D), 9" (9)z = (Do) = dw(ee) g (p))s = 5llg" (0 [y ) < 2=

O

Due to the compactness of O(Q) with respect to the C2?(D;R?)-topology, we see that the sequence
(pe)es0 C O(Q) has a subsequence converging to some ¢y € O(Q), i.e. . = o in O(N) as e — 0. Our
main result shows that @9 € O(€2) minimizes J*.

Theorem 3. The deformation field o € O(Q) is a minimizer for the no-regret problem.

Proof. Knowing that ¢* is a minimizer for J*, we prove that (g is also a minimizer by showing that
J*(po) = J*(¢*). Let

g (o) = arg max (0, w(@) — dw(po), gs)s-
9s€Q

Hence, we have by Lemma 3

[75(@%) = T (po)l < [T(¢%) = Jelpe)| + [Je(pe) = T (wo)| < e + [ () = ™ (wo)l-

The following computations give us estimates for the second term on the right-hand side above: first, we
obtain

Je(pe) = I (o) = |lulee) — UdH%Q(w) + (O w(@) — dyw(pe), g(pe))s — §||§(506)||2L2(2)

= (Iulo) = wal3ae) + Ow(E) = Do), 6" (¢0))s)
< (ulpe) = ulo), ulpe) + ulo) = 2ua) + (o) = Dw(pe),5e)s
< ellulpe) = ul@o)ll 2y + colldw(po) = Drwlpo)llzacs):

where ¢ > 0 is a constant dependent only on the terms in the right hand side of (16) and is independent of
€. Similarly, we have

J* (o) = Je(pe) = luo) — udliz(w) + (Ouw($) — yw(wo), g™ (v0)) =

— (e = wallZae) + @uw(@) - Bw(eo), glwel)s — SN0
C2
< (u(p0) = ule), ulo) + ulpe) = 2aka + Brw(pe) — Do), 9" (v0))s + 22

C
< cflulpo) — u(pe) |l L2(w) + callOvw(pe) — duw(po)llL2(s) + 7957

where ¢ > 0, as in the previous case, is not dependent on €. Summing up the estimates imply

2
c
[T7(¢%) = T*(90)| < ellulpo) = ulee) L) + celldwlpe) — Dow(po)l2(m) + e

Taking ¢ — 0, from Proposition 2 and (21) the expression on the right-hand side tends to zero. O
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4 Optimality condition for the low-regret problem

For a fixed  C D we consider the functional j : O(Q) € CV!(D;R%) — R. We say that it has a Gateaux
derivative at ¢ € C11(D;R%) in the direction dp € C1!(D;RY) if the following limit exists:

.50 = lim jle + t&f) —ilp) (29)

The functional j is said to be Gateaux differentiable at ¢ € CU!(D;R?) if the derivative exists for any
direction dp € CT1(D;R?) and the map dp +— dy,j(p)d¢ is linear and bounded.

We note that the derivative defined above has been discussed in [19, Chapter 9 Section 3.3], and can be
related to the so-called shape derivatives—both in the context Eulerian and Hadamard semiderivatives—for
shape functionals, see [19, Theorem 9.3.4].

Let Q € Py := {Q € P(D) : Qis an annular domain with ¥ C 9Q and of class C*'}. With (11) in
mind, we define the operator E[Q] : H}(Q)? — H~1(Q)? by

(E[Q)(u, w), (Y1,%2)) 11 ()2 :/QVﬂ-ledaH- 2Vw~V¢2d33
¢
—/ fun dsc—|—/ Vug, - Vin dx—/(ﬂ%—ugr — uq)o dx.
Q Q w

We can thus define the design-to-state operator S : Py, — H(D)? by S(Q) = (u,w) € H}(Q)> C HY(D)? if
and only if E[Q](u,w) =0 in H~1(Q)%

Function space parametrization. Let ) C D be fixed. For any ¢ € C%!(D;R?) with [|p|c2n <c <1
we use the transformation 7, = I + ¢ and the notation Q(y) = 7,(), and define the function space
parametrizations (see c.f. [35, Section 2.3.1 Lemmata 3.1-3.2] and [35, Section 2.3.6 Corollary 3.1])

Hy(Q) = {dor,: ¢ € Hy(Up))}, L (Q) = {dom, : ¢ € L2(QAe))}
We now define the transformed operator Eq : O(Q) x H§(Q2)? — H=1(Q)? as

Eq[e, (i, w)] = (Elrp(Q)(do 7, wor ) o,

0 ®

We can express the action of Eq as follows:

(Bale. (@, 0), (b1 vy = | A@)Va- Verde+ [ A(p)Vu- Vi ds
*/ b() f(p)ihn dx+/ A(p)Vig, (p) - Vi */b(w)(ﬂ+ﬂgr(s0)*ucz)wz de,
Q Q w

~

for (¢1,12) € HY(Q)?, where A(p) = b((p)DTgl(ngl)T, b(p) = det(D1,), f(e) = fort, and Uy, (p) =
Ug, © Ty

To proceed we impose additional assumptions on the source function f, the given Dirichlet data g,., and
the desired profile ug.

s

Assumption 2. We assume that f € H'(D) and g, € H?(X), which implies that ug, is in H3(D).
Furthermore, we assume that (uq o 7,)|, = ua, for all ¢ € O(K2).

We now define the transformed deformation-to-state map Sq : O(2) — H} (2)? as Sa(¢) = S(Q(p))oT, €
H}(Q)?, which satisfies Eq[p, Sa(v)] =0 in H~1(2)2. Indeed, we have

Ealp, Sa(p)] = E[Q()|S(Q(p)) o7, = 0.

13



Taking into consideration (30) and the differentiability of A(p), b(e), f(¢) and Ug4(p) it can be shown
that the operator Egq is continuously Fréchet differentiable in both of its arguments. In fact, its derivative
with respect to the first argument at ¢ € O(Q) in direction dp € O() can be written as

<%%M@w%%@mwmmw=Aﬁme@V%M+AAWMNwV%M

- / b () flg)ir da + / A()Viy, (@) - Vi1 — / V' (@) (@ + g, (p) — ua)ihs dz
Q Q

w

- [ bF @i do+ [ AV, (050 Tir ~ [ )T, (2)gvada,
Q Q w

where f(¢)d¢ = (D, )TVf( )-0p € L*(D) and w, (¢)dp = (D7;") " Vi, (¢)-0p € Hi(Q). Its derivative
with respect to its second argument at (@, w) € H} (Q) in direction (du,dw) € H(Q)? is given by

<d(ﬁ,w)EQ [@7 (ﬂ” w)](5u, 6w)7 (¢17 w2)>H01(Q)2 (31)

= / A(p)Véu - Vi dz + / A(p)Vow - Vipp dz — / b(p)durpg d. (32)
Q Q w
Above, we have A'(¢)dp = D7 [=DépD7 ;' — (D7,") T (Dép) " + Itr(D7, ' Dég)|(D7; ') Tdet(Dr,) and
b (p )&p = tr(DT*1D5¢)det(DT¢) where we use Jacobl s formula.
From the discussion above, we now obtain the differentiability of the deformation-to-state operator.

Proposition 3. Suppose that Assumptions 1 and 2 hold. Then the map Sq : O(Q)? — H(Q)? is differen-
tiable. Its first derivative at ¢ € O(2) in the direction dp € O(Q) is given by (z,v) = Sg(¢)dp which solves
the system

— div(A(9)V(z + T, (9)dp)) = V' (0)dip f + b(0) F (0)dip + div(A(9)dpVu) in ©
—div(A(p) Vo) = xub(p) (2 + Uy, (9)dp) = b (9)dp(u — ua)Xw + div(A' () dpVw) in Q, (33)
z=0,v=0 on 082,

where u = @ + U, € H*(Q), and (@, w) = Sa(p).

Proof. Let ¢° € O(Q) and (u°,w") € H}(Q) be such that Eq[¢?, (u®,w®)] = 0. Since the operators A
and b are of class C™, we see that Eq € C’OO(O(Q) x H ()% H~1(Q)?). Following similar arguments as
in Proposition 1, d, ) Eal¢®, (u’,w?)] € L(Hg(Q)?* H'(Q)?) is an isomorphism. The implicit function
theorem (see e.g. [36]) thus 1mp1y that there exist neighborhoods Oy C O(Q2) and Vo C Hi(Q)? centered at
¢ and (1%, w"), and an operator Sy € C°°(Oy; Vp) such that Eq[p, So(p)] = 0 for all ¢ € Op. From the
definition of the deformation-to-state operator S = SO in Op. From the arbitrary nature of ¢ € O(Q2) and
(0, w®) € HE(Q)?, Sq is differentiable.

Using chain rule, we thus get S, (¢)dp = —(d(a,0)Eale, Sa(@)]) " dyEqle, Sa(p)]de which can be easily
shown, by integration by parts, solves (33). O

To aid us in solving the derivative of the objective functional, we consider the following adjoint system:

(d(aw) Eale, Sa(@)(¥1,¢2), (9. 4)) Hi(0)2

34
= (Xwb(9)(Sa,1(p) + Ty, (9) — ua), ¥1)a — (Alp) V2, V) + (b(9)Txw: Y1), 3

for all (11,v2) € HE(2), where (Sq.1(¢), Sa2(p)) = Sale), g € H' () is such that gr =0 and
v = Pl (H100502(8) ~ DSnae)]) € HE (D) (35)
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Note that — with similar arguments as in Remark 4 — Sg2(¢),0,Sa2(¢) € HE(2) N H3(Q) and thus
0,50,2(p) — 0, Saa(p) € H2(E).
Now, we write the objective functional J. as follows:

1 . 1 o ~ o o
Je(p) =3 /Q Xo|Sa,1(0) + Uy, (@) — ual*b(p) dz — = /Q XolSa,1(@) + Ug, ($) — ual*b() dz

2
+ ]::(61/8972(&) - 8,,89,2((,0)).

Before we proceed in the computation of the derivative of the functional J., let us discuss the Fréchet
differentiability of the Fenchel transform F.

Lemma 4. Fory € L?(X), the Fenchel transformation F: has a Fréchet derivative aty denoted as d FZ(y) :
L?(X) — R whose action is given by

. 1
dF:(y)oy = <P[qmqb} <€y> ,5y> Yoy € L*(%).
¥

Proof. Let us define g = P[gmgb](%y) and g5 = P[ga,gb](%(y + dy)) so that Fi(y) = (y,9)s — %||§||2L2(E) and
Fily+0y) = (y+0y,95)x — 5[s/l72(x)- This implies that

%k % 1
Fiy+dy) — Fi(y) — <P[ga,ng <€y> ,5y>

B €, _ . _
= (y+ 8y, 90 — S1Tsl3e) — (w92 = S713)) - @.00)s

P

_ [N _ g _ —
< {y+ 03,9005 — S sl — (955 = 105132, ) — (9,000
= (69,95 — 9 < 16yl z2(2)l195 — 9l r2(s)-

Since the projection operator is nonexpansive [27, Lemma 1.10], we further get

Fity+09) = 520~ (Pavan (20) 00)_ < Lhoule
2

Using similar arguments, we can get a lower bound for the term on the left-hand side in the form —1 ||(5y|\%2(2).
This implies

. " 1
e P2 ) = 200 = (R () 00) | 008 I8yl 0.
16yl 22(s) € >

Let us now present the differentiability of the objective functional J..

Theorem 4. Suppose that Assumption 1 holds, and let ¢ € O(). The functional J. is Gateaux differentiable
at @. The derivative in the direction dp € O(Q) is denoted and expressed as

1 ~ ~ . _
dyJe(9)dp = / |:2Xw|81(9(90)) + ug, — ugl® + [P+ Xu(S1 () + ug, — Ud)Q] div(dpor, ') dz
Q(p) (36)
+ / AVS(Q(p)) - VPdz + / AVS,(Q()) - V@da + Vf-(6por,pde,
Q(p) Q) Q)
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where (D, q) € HE(p)) x H(Q(p)) is the solution for the system

_Aﬁ_ Xwa: Xw(Sl(Q(QD)) + Ug, — ud) in Q((p)’
p=q=0 on T'(p), (37)

~ —~ 1 o
P=0.7= Py (L00S02lp) - 0,520 o0 %,

(S1(2(9)), S2(Qe))) = S(Qp)) € HI(Q?NH(Q)?, and A = [D (o, ') +(D(Spor; 1)) T —Idiv(spor; )],

Proof. The differentiability of the objective functional follows from the differentiability of the deformation-
to-state operator and the Fenchel tranform. By the chain rule we thus have

1

! / Xl + Ty, () — ua?¥ ()0 dz + / Nb(9) (@ + Ty, () — ua) (= + T, (0)5p) da
Q Q

dpJe(0)d =

1 o
+/ Plga,a0] (5[31/59,2(@) — auw]) d,vds
2
1 U u - -~ ~
=3 /Q Xolt + Uy, (p) — ual?b' (p)dp dz + /Q Xwb(@) (@ + Ty, (0) — ua)(z + Uy, (p)dp) dz
_/A(‘P)VU~V§dx—/div(A(ap)Vv)qd%
Q Q

where (@, w) = S(p), (z,v) = §'(p)dp. We note that to achieve the second equality, we used the fact that
D5, = 0, which implies that A(¢) = I on %, and thus from (35) we infer that

[ Pavon (21005022~ 0,01 ) 0,05 = [ atateve) v
- /Q A(p)Vo - Vgda — /Q div(A()Vo)g da.

From the adjoint system (34), we further get

1

dpJe(p)dp = 5 /Q Xeo| @+ Ty, (p) = ual V' (0)0p Az + (d(a.w) Eale, Sa(@)|(z + Uy, ()0, v), (0, 4)) 13 ()2

— | div(A(p)Vo)gde — [ b(e)(z + Uy, (2)0@)xw dz.
Q Q

(38)
From (31), integration by parts, and since (p,q) € H(2)? we see that
(d(a.w)Ealp, Sa(@)](z + 1y (9)dp,v), (0, 9)) 11 ()

_ / div(A(p)V (2 + T ()6))pda — / div(A(p)Vo)qdz - / b(o) (=2 + @, (9)50)gxe do.
Q Q Q
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Plugging this into equation (38) and using (33) will give us
1 . . ~
AT (@) = 5 [ Xelii+ T, (0) — waP¥ (@i do — [ div(A@)V(z +, ()6¢)pda

- / div(A() Vo) (q + ) dz — / b(o) (= + @, (£)59)(q + D da
Q Q

o~ —~

- % /Q Xuol@+ Ty, () = ual*V (9)0p dz + /Q V' (0)3pf (p)pda + /Q b(@) f (9)dpp da
+ / div(A'(9)dpV (it + Ty, (¢)))p da + / div(A'(9)5pVv)(q + q) dz
Q Q
+ [ Bs0(a+ 3y, (0) ~ ua)(a + D do.

Another integration by parts on the terms on the second line of the right-hand side above, together with the
fact p=q¢+g=0o0onT and Dép = 0 on X, lead to

~

A 12100 = 5 [ Xelii+ i, () —waP¥ (@i do+ [ V@sel(epds+ [ bo)F (e)benda
- [ A8 @+, () Ve - [ A(@)eVe- Vig+a)do (39)
Q Q
+ / ()66 (i + T, () — 1a)(g + T X da.

Lastly, for any uy,us € H*(£2), we use the following identities:
/ b (p)dpuy do = / (uq OT;l)diV((S(pOT(;l)dl‘; and
Q Q(ep)

A'(Q)5pVuy - Vuy dz = —/ AV(uyo;1) - V(upor; ') da,

@ @
Q Q(p)

to facilitate the change of the integrals from Q to Q(¢) in (39) which gives us (36), with (p, ) = (p, g+g)o7, "
By a change of variables we transform the integral from Q to Q(¢) in the adjoint system (34) and deduce
that (p, ) solves(37). O

Zolésio-Hadamard structure. We write the derivative of the objective function as a boundary integral
on the variable boundary I'(¢). In this way, we can get the expression for the shape gradient, which is often
referred to as the Zolésio-Hadamard structure [19, page 479].

Corollary 1. Suppose that the assumptions in Theorem j hold. Then the derivative of J. at p € O(Q) in
the direction 6 € O(2) can be expressed as

dd (@b = [

1 R - _
B [mu(w) —udl? + Vulg) - Vi + V() - Vq] (Gpors' - v)ds.  (40)
LN

2

where (u(), w()) = (S1(p)) + ug,., S2()))-
Proof. We note that for any u,v € H'(Q(p)) with u = v =0 on I'(p)

/ AVu - Vode = / (Vu - V)6 - v]ds — / Aulf - Vv] + Av[f - Vu] dz,
() L(e) ()

where we used the notation 6 := dyp o 7;1, and Au, Av € L?(R9) in the sense of distributions (see e.g. [19,
pages 487-488]). From the identity above and using the notation (u(y), w(y)) = (S1(Q2(p)) + ug,, S2(2(¢)))
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= 1 u(p) — ugl? D u(p) — uq)q| dive dz -0)pdx
dpti(@io = [ |5lue) = + 17+ xofole) = i divoda+ [ (95050
f/ AM@WVQ+MMWMWWM+/ (Vulp) - VO[O -]
Q(p) INC)
-—/ Aw@ﬂw-va+¢ww-wan¢w+/ (Vul(p) - V)6 - 1]
Q) ()
= [ |5l w5 xotute) —wa| o+ [ (9r-0)5r
d [ 58-9+ (l+ xulule) —u)l8- Val)l o+ [ (Tu(e)- VO]
Qp) INCS)

" /Q(sO) xolulp) Zual0- Vi e+ /m)(vw(w) -Va)[0 - v].

To simplify even further, we have by integration by parts:

. / Xeo|u(p) — ugl*dive dz = / Xeolu(p) = ual*(0 - v) - 2/ X (u(p) — ua)(0 - Vu(p)),
Q) 0Q() Q(ep)

° pdivldr = — Vf-0)pdr — 0-Vp),
l@@m Aw(f ) A@f( P)

. / Xow (u(p) — uq)gdive dz = —/ Xo (u(p) — ua)(0 - V) —/ Xwd(0 - Vu(p) ).
Q) Q(p) Q(p)

Therefore, we get (40) O

We end this subsection with the following classical first-order necessary condition.

Proposition 4 (First Order Necessary Condition). Let ¢* € O(Q) be a local minimizer of J.. Then
dp Je (") (= ") 2 0 for any p € O(2).

5 Numerical resolution

In this section, we discuss the numerical implementation of the low-regret problem (10). We are especially
interested in the effect of missing information of the Dirichlet data on the nature of the solutions, or at least
on the optimal values of the cost-functional. We also numerically investigate the effect of the parameter
€ > 0 in the low-regret formulation on the numerical solutions.

Let us recall from Corollary 1 that the derivative can be written in the form

dod(@be = [ Vilow- (Gpor;h)ds
L(e)
with VJ. () = 3xwlu(p) = ual® + Vu(p) - Vi + Vu(p) - V7.
The intuitive choice for a descent direction would then be dp = —(VJ.(¢)v) o 7, on I'(¢) so that
dyJ=(p)dp = _||VJ5(50)VH%2(F(¢))d < 0.

We employ the so-called traction method [5, 40, 41] that smoothly extends —V.J.(p)v over Q(p). For this
purpose, we compute the solution G(¢) : Q(¢) — R? of the system

aAG =0 in Q(y),
a0,G+ G =—-VJ.(p)v onTI(p), (41)
G=0 on X,
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where o > 0 is sufficiently small. We can then choose d¢p = GoTy, so that dp|r(,) = —(VJ-(p)v)oT,. Wenote
that if f € H'(D) and g, € H?() then G € W3 (D;R%) and consequently dp = G o 7, € W (D; R%),
as required by O(£2). In the numerical realisation we shall use Pl-elements so that this regularity will not
be supported. We expect that this does not have a qualitatively strong effect on the solution.

An advantage of having the shape parametrized by the deformation field is that it allows us to use
numerical methods that have been successfully utilized for optimal control problems. We look for minimizing
deformation field iteratively, beginning with ¢ = 0, and generate the minimizing sequence (¢*) by *+! =
©F +t85%, where 6p% = G(¢F) o 7. The step size t*71 is chosen by a modified Barzilai-Borwein method
[7], ie.,

fp((pk_l _ (Pk_2> . (6(‘0]6—1 _ 5(‘0k—2)
[oph—1 — 5901%2”%2(1‘)

[P <Pk72|‘%2(r)
ST =) o1~ 5 2)

where o € (0,1) is a fixed scaling parameter. The power in the scaling parameter is added so as to make sure
that the deformed domain Q(¢*) does note have a boundary I'(¢*) that crosses itself. Since the computation
of t* requires two previous steps, we need to also define ! before entering the iterative computation of the
solution.

Summarizing, we have the following algorithm:

if k£ is odd,
(42)

if k is even,

Algorithm 1 Gradient method with a weighted Barzilai-Borwein step size
Initialize: 0 < tol << 1l,test=1,0<0< 1
©? =0, 0¢" = G(¢°), p' + 9"+ 0.5 x §¢Y, 6p' + G(p') o7, and set k =2
while test > tol do
identify t* by (42)
PP F + th5pk and compute 5"« G(FT) 0 T ki
test e max{|J:(¢"1) — Jo(¢)] 60"+ 2oy
kE+—k+1
end while

5.1 [Initial set-up

To find the minimizing deformation field, we are tasked to solve three equations (the state equations (11),
adjoint equations (37), and the deformation field equations (41)). We use the finite element method —
through the open-source software FreeFem++ [25] — to approximate the solutions of these equations using
P! finite elements.

The initial domain Q C D is defined as the annular region that is bounded by ¥ = {(z1,72) € R? :
22 4+ 123 =4} and T = {(z1,22) € R? : 22 + 23 = (3/4)?}. The subdomain w C Q is defined as w =
{(z1,72) € R?: 1 < 22 + 2% < (7/4)%}.

Throughout the implementation, we shall use two profiles for the function ug : w — R. Namely, ug is the
restriction to w of the solution of the problem

—Av = fin Qg,
v=0on Ty, (43)

v =g, on X,

where f € L2(D) is the source function in (11), g, € Hz(X) is a given Dirichlet-data and Qg is an annular
domain whose exterior boundary is the same ¥ defined above, and its interior boundary I'; is one of the
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following cases:

1

16’

Ty = {(21,22) € R* : 2y = 0.4(cos(t) 4 0.4 cos(2t)), zo = 0.3sin(t),t € [0,27]},

I'y= (21)1,3?2) eR?: ($1 — 0.1)2 + {L‘g =

which we respectively will refer to as I'y (circle) and I'y (arrow head). Throughout the remaining part of
this manuscript, we use the functions f =1 and g, = 0.1 cos(2mx1) sin(27z). We refer to the target profile
derived from T'y (circle) and T'y (arrow head) as uq (circle) and ug (arrow head), respectively.

i >

S o Exterior boundary of w
-e-Interior boundary of w
—T(¢")

Ty

A Triangulation of 24,\Q(¢°)
A Triangulation of Q(¢°)\w
A Triangulation of w

%

N Es &5
ARRRSSSRY PSS
N VAR

LIRS

ANV

Figure 2: Initial set-up of the boundaries 3, I'(¢%) and I'y and the triangulation of the domains w, Q(¢?)
and Qg4 with 'y (circle) (A) and T'y (arrow head) (B).

The discretization of 'y is done by dividing the interval [0, 27r] by n = 80 points. The boundary I'(¢°) is
then discretized by dividing the interval [0, 27] with n = 100 points and use its parametrization. Similarly,
the interior and exterior boundaries of w, and ¥ are discretized using their polar coordinate parametrization
and dividing the interval [0, 2] respectively with n = 120, n = 140 and n = 160 points. Each region bounded
by two consecutive boundaries is then triangulated via Delaunay. See Figure 2 for visualization, where the
initial domain Q(°) is the region with the red and blue triangulations, while 24 is the domain consisting
of the the regions with red, blue and green triangulations. To visualize the behavior of the deformation
fields, we shall only show the plots of the deformation of the boundary T, i.e. if ¢ is a deformation that is
of interest we shall show the boundary I'(¢p).

For the box constraints on the missing data g5, we use g, = —0.2 and g, = 0.2.

5.2 The nominal deformation

In this section, we discuss the construction of the nominal deformation field ¢. Since the solutions of the
low-regret optimization problem that we are looking for are supposed to correspond to missing Dirichlet data
around the given Dirichlet profile g,., we deemed it reasonable to define ¢ in such a way that it corresponds
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to g,. To be specific, ¢ solves the optimization problem

~ 1 9
i J = — — d 44
Jin J(e) =3 /J“ ual” dx (44)

subject to
“Au=f Q)
u=0 onT(p), (45)

u =g, on .

The optimization problem (44)—(45) is well-known and numerical techniques have been well studied, see for
example [18, 19, 26, 33]. In our case, we use the the gradient method discussed above.

This minimization problem also serves as a test for the performance of the Barzilai-Borwein method:
since the state equation (45) has the same Dirichlet profile as the Poisson equation from which we derive
our target profile ug4, the gradient method should be able to give us a boundary T'(¢) that is close to Ty.
We observe from Figure 3 that this is indeed the case. In Figure 3, blocks (A) and (C) show the boundaries
Ta, T(¢), T'(¢?), and the interior boundary of w. Additionally, we plotted the points of discretization of the
boundaries T'(o*) that converge to I'(¢). Meanwhile, blocks (B) and (D) depict the close-up comparison
between I'y and T'(¢). We see in Figure 3 (B) that the boundary T'(¢) is close to I'y, where the difference
can be attributed to the limited access to the data and/or due to machine error. On the more nuanced I'y
(arrow head), we observe that our method is not able to identify the left side of the arrow which exhibits
non-convexity of the region inside I'y. This phenomena is not exclusive to our method. Indeed, there are
works dedicated to identifying shapes that have non-convexity, see for example [37].

5.3 Low-regret solutions

We now solve the low-regret problem at specific values of € > 0. Beginning with ¢ = 0.5, Figure 4 (A1) and
Figure 4 (B1) show the evolution of the initial boundary I'(¢") towards the solution I'(p.) with ug (circle)
and ug (arrow head) as target profiles, respectively. We see that the boundary I'(¢.) for both target profiles
is considerably farther from the boundary T'y than the boundary T'(p). This is due to the fact that the
low-regret problem takes into account the missing data gs which is compensated by the Fenchel transform.

Figure 4 (A2) and Figure 4 (B2) show the progression of the objective function values at each iteration.
As expected from the Barzilai-Borwein method, the iterations of J. tend to a neighborhood of zero in
a non-monotone fashion. We observe that the value of the tracking part of the cost become small as
k — oo, which behaves similarly as J.. This relates to the fact that [[g(¢e)|/r2(s) = 5.035 x 107® and
[9(0e)ll L2y = 3.419 x 1077 for the cases where the target profiles are uq (circle) and ug (arrow head),
respectively. As a consequence, this gives small value for the evaluation of the Fenchel transform.

To illustrate the effects of varying the value of € > 0 on the boundary I'(¢.), the values of the objective
functional, the tracking functional and the L?(¥)-norm of g(¢.) we have Figure 5. We observe that for higher
values of ¢, the boundaries T'(p.)—as shown in Figure 5 (A1) and (B1)— converge towards I'(). This is
due to the fact that higher values of ¢ > 0 allow only small values of ||G(¢c)|/z2(x). In fact, Figure 5 (A4)
and (B4) show that the norm of §(p.) tends to zero as € increases. On the other hand, we see from Figure 5
(A1) and (B1) that as ¢ decreases, the boundaries go farther from I'(¢). As expected from the result in
Section 3, we observe convergence of the boundaries I'(¢.) as € — 0. Specifically, the boundaries are visually
indistinguishable when ¢ < 0.125 for the target profile ug(circle) and when e < 0.0625 for uq(arrow head).
We also see that as € — 0, [|g(¢¢)|| £2(x) increases and eventually plateaus due to the box constraints imposed
on the missing data. The behaviour of g(¢.) is also reflected in the behaviour of the tracking functional:
as illustrated in Figure 5 (A3) and (B3) it decreases as ¢ increases, and increases up to a certain bound as
e — 0.

For ¢ — 0 the value of the tracking functional appears to plateau as a consequence of the fact that the
constraints become active, while the value of the cost functional can still increase as reflected by the term
on the right hand side of the above expression. According to (26) it is bounded by the optimal value of the
no-regret problem.
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=Ty

—I($)

—I(¢")

©Interior boundary of w

Figure 3: The evolution of the initial boundary I'(¢°) towards I'(¢) with target profile ug (circle) (A) and
ug (arrow head) (C), and the zoomed-in comparison of the boundaries I'y and T'(¢) with ug (circle) (B) and
uq (arrow head) (D).

5.4 Testing the regret

We now compare the low-regret solutions to the solutions of shape optimization problem (1)—(2) with specific
values of the data g5 € Q. In the examples that we shall show, we use the functions

T1T2

m + 0.02 cos(4mx1) cos(47rx2)>> ,

g5(21,29) = min (O.Q,max (—0.2,

fori =1,2,...,10, and z = (z1,22) € X, which is designed to converge to a bang-bang type data as we
increase the index 1.

We use the notation Ji(-) = J(-,gi), and denote by ¢% the minimizer of J}, and test the case where
the target profile is ug (bullet) since similar observations can be inferred from the other target profile. We
see from Figure 6 (A) that Ji(p5) < Ji(p.), as expected. We also notice that as the index 4 increases, the
evaluations J{(¢%) and Ji(p.) increase. This is attributed to the fact as the index gets higher the Dirichlet
data satisfied by the state equation gets farther from the reference Dirichlet profile g,..
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(A2)

Iterate number k

(B1) ) (B2)

—J-(¢")]|

(B3)

Figure 4: The evolution of the initial boundary T'(¢°) towards I'(¢.) with target profile uy (circle) (A1) and
ug (arrow head) (B1); the trend of the objective function value with respect to the iteratiosn with ug (circle)
(A2) and uy (arrow head) (B2); and the trend of the tracking functional with respect to the iteratiosn with
uq (circle) (A3) and ug (arrow head) (B3).

Tterate number k

Another inference we can get from Figure 6 (A) is that the evaluations Ji(¢.) do not depart too far from
the optimal value Jg(gofs). To see this clearly, and additionally to understand the effect of ¢, we plotted the
difference Ji(p:) — Ji(p%) against the parameter ¢ in Figure 6 (B). We notice first that the difference, for
any i and &, does not exceed 11 x 1072, We can thus agree that the solutions . are indeed of ‘low-regret’.

In the same figures, we can also reflect on behaviour of Ji(p.) — Ji(p5) as the regularizing parameter
¢ is varied. Decreasing this parameter from € = 8 towards 0, the value of the difference first gets smaller,
before it starts to increases again at about € = 0.225. As an attempt to explain this behavior we can expect
that for large values of ¢ the effect of the regularisation term 5| gg||%2(2) is dominating. The difference
decreases as € is decreased until an optimal balance between regularisation and the min — sup term in the
low regret formulation (4) is reached. Decreasing € even further the possible ill-posedness of the no-regret
formulation shows effect. In our case it is dampened as a consequence of the constraints on gs. This effect
of the parameter € on the regret formulations is quite comparable to the one of the regularisation parameter
in ill-posed inverse problems. This has led to a vast literature on optimal parameter-choice strategies in
the context of inverse problems, see e.g [20] and the literature cited there. It might also be of interest
to carry out investigations for the optimal choice of € for low-regret problems. We finally underline that
in our test problem the no-regret solution (obtained as ¢ — 0) provides a deformation field leading to a
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Figure 5: Comparison of the boundaries I'(p.) for varying values of € with target profile uq (circle) (A1) and
ug (arrow head) (B1); the optimal value of the objective function J.(p.) plotted against € with ug (circle)
(A2) and ug (arrow head) (B2); the value of the tracking functional at the optimal deformation plotted
against € with ug (circle) (A3) and uq (arrow head) (B3); and the value of ||g(¢.)||L2(s) against & with ug
(circle) (A4) and ug (arrow head) (B4).

respectable boundary T'(¢¢), as seen from the fact that the highest difference to the optimal cost does not
exceed 11 x 1073,

6 Conclusion and outlook

A tracking-type shape optimization problem with missing Dirichlet boundary data g, was investigated. To
address the challenge of missing data, the optimization problem was reformulated into low-regret and no-
regret problems. The low-regret problem is a regularized version of the no-regret problem. This reformulation
introduced a new governing state equation with a one-way coupling, which we proved to be well-posed.
Furthermore, we demonstrated that both the low-regret and no-regret problems admit solutions by employing
convexity arguments. While the solution to the no-regret problem is not necessarily unique, we established
that solutions to the low-regret problem converge to a solution of the no-regret problem as the regularization
parameter ¢ tends to zero.

Additionally, a sensitivity analysis is provided, deriving the Géteaux derivative of the objective function
for the low-regret problem. This allowed to design a gradient-based method to numerically solve the opti-
mization problem. In our numerical examples, we demonstrated the convergence of the low-regret solutions
as € — 0. Moreover, we showed convergence as € — 400, which corresponds to the case where the missing
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Figure 6: With target profile ug(arrow head): comparison of Ji(¢5) with the evaluations J;(¢.) with the
index i on the z-axis and color coded according to € > 0 (A); plot of the differences Ji(¢) — Ji(p5) with e
on the z-axis and color coded according to the index i (B).

data is zero.

We also explored how the solutions to the low-regret problem compare to those of the original optimization
problem for specific choices of the data gs. The results are promising, as the objective functional, evaluated
at the solutions of the low-regret problem, remains close to the optimal value. Furthermore, we observed a
threshold behavior: the difference between the objective values starts increasing when moving toward smaller
values from € ~ 0.225 on, and it also increases as € grows larger.

In future work it can be of interest to investigate the concept of low-regret problems in context of inverse
problems — which includes problems with measurements only on the surface — with missing data and to
analyze the asymptotics as the regret parameter ¢ and the noise level of the data tend to zero. Another line
of investigation could be the derivation of the optimality system for the no-regret problem. This includes
analyzing the derivative of the objective functional for the low-regret problem as € — 0.

We also note that if the non-convexity of the arrow head I'y becomes more pronounced the accuracy of
the low-regret approach will suffer. This can be considered to be a limitation of the method. It is thus a
challenge for future work to propose methods which simultaneously take into consideration missing data and
the reconstruction of objects with a complicated geometry.
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