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Abstract

Multi-material design optimization problems can, after discretization, be solved by
the iterative solution of simpler sub-problems which approximate the original prob-
lem at an expansion point to first order. In particular, models constructed from convex
separable first order approximations have a long and successful tradition in the design
optimization community and have led to powerful optimization tools like the promi-
nently used method of moving asymptotes (MMA). In this paper, we introduce several
new separable approximations to a model problem and examine them in terms of accu-
racy and fast evaluation. The models can, in general, be nonconvex and are based on
the Sherman—Morrison—Woodbury matrix identity on the one hand, and on the math-
ematical concept of topological derivatives on the other hand. We show a surprising
relation between two models originating from these two—at a first sight—very dif-
ferent concepts. Numerical experiments show a high level of accuracy for two of our
proposed models while also their evaluation can be performed efficiently once enough
data has been precomputed in an offline stage. Additionally it is demonstrated that
suboptimal decisions can be avoided using our most accurate models.
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1 Introduction

The goal of computational design optimization is to find an optimal arrangement
of possibly multiple materials inside a design region of a computational domain.
Here, optimality is considered with respect to a given cost function, which most often
depends on the solution of a constraining partial differential equation (PDE). Thus, a
general PDE-constrained design optimization problem reads

Q* = argmin J(2,u) subjectto e(2;u) =0 (1
Q

where e(+; -) represents the PDE constraint and €2 can also be understood as a set
of subdomains corresponding to different materials. There exist different classes of
approaches to solving problems of this type. While shape optimization methods [1]
can only modify existing boundaries or interfaces between subdomains in a smooth
way, topology optimization approaches [2] can also alter the topology of a design
and can thus admit more general solutions. In topology optimization, the design is
most often represented by either a level set function [3, 4] or by means of a density
function [5] that interpolates between different material properties. Note that both
kinds of approaches can be extended to the case of multiple materials, see, e.g., [6,
7] or [8]. Typically, the constraining PDE is solved by a numerical method, most
often by the finite element method. When approaching a design optimization problem
of the type (1) by a gradient-based approach, one first has to decide whether the
differentiation with respect to the design variable should be carried out before or
after discretization of the problem. It should be noted that, depending on the chosen
discretization and parametrization of the design, these two ways need not yield the
same discrete sensitivities [9]. We mention that, of course, the numerical analysis in
finite dimensions is only a part of the solution of shape and topology optimization
problems. Such an analysis should be completemented by the results on the infinite
dimensional model including the existence of an optimal shape and the convergence
of derivative based optimization methods. Such results are obtained usually by using
appropriate regularization techniques. We refer the reader, e.g., to [10].

In this paper we are interested in a (multi-material) topology optimization problem
which we parametrize by a density function. Here, we focus on the approach where we
first discretize the problem and then aim to solve the discretized, finite-dimensional
problem. Given a computational domain D C R? which is discretized using a fixed
structured mesh consisting of m triangular elements with n vertices, we aim at finding
the optimal material distribution .* € R minimizing the heat compliance,

A* = arg min J () 2)
AE[LA]"

with J(A) := f TEKM™! f-Here, K(L) € R"" and f € R" represent, respectively,
the (invertible) stiffness matrix and the load vector corresponding to a discretization
by means of piecewise linear, globally continuous finite elements where the material
coefficient in the £-th element Ty is given by Ay, £ € {1, ..., m}. The problem may be
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subject to additional constraints, e.g., on the volume of given materials, or enriched
by terms that penalize the appearance of intermediate materials or that regularize the
obtained designs by filtering [11].

The idea of sequential global programming (SGP) [12] is the following: Instead of
solving an optimization problem like (2) over R directly, one solves a sequence of
simpler optimization problems with cost function J®]) which approximate the
original problem with cost function 7 (1) at an expansion point A¥) to first order. The
solution of the simpler optimization problem at iteration k is subsequently used as an
expansion point A**1 in iteration k + 1, i.e.,

A®HD = arg min J[AP ().
VWAL

A class of approximate models that is of particular interest is the class of separable
models. The use of convex, separable approximations has a long tradition in design
optimization, see, e.g., [13—15] and have lead to powerful software realizations like
CONLIN [16] or the method of moving asymptotes [17]. Such models allow to solve
the approximate optimization problem that is posed over R” by solving merely m one-
dimensional optimization problems. These one-dimensional sub-problems can often
be solved to global optimality. This observation holds true trivially for the more tradi-
tional convex separable approximations, used, e.g., in MMA. However, for separable
approximations, convexity is not a strict requirement. It is clear that the convergence
speed of an SGP algorithm strongly depends on the quality of the approximating model
JIA®1]. In this paper, we propose different first order separable models 7[A%)] and
numerically examine them in terms of accuracy and efficiency of evaluation. But it is
not only the efficiency, which is of interest. This becomes particularly evident, when
topology optimization or discrete material optimization problems are studied. The
usual way to deal with such problems is to use a combined relaxation and penalization
scheme, see, e.g., [5] for an introduction to that topic. While such approaches are very
successful in practice, in extreme cases it can happen that any feasible integer solution
satisfies first order optimality conditions for the continuous relaxations. Thus, there
is a certain risk that rather poor local minimizers are obtained. While in literature
so-called continuation strategies provide a viable concept to cope with that situation,
in this paper we demonstrate that it is in particular the approximation quality in the
sub-problem, which can help to avoid 'wrong’ decisions taken in the course of the
iterations.

We will investigate models J that exploit the Sherman—Morrison—Woodbury matrix
identity on the discrete level and are thus purely algebraic. On the other hand, we will
consider the mathematical concept of topological derivatives [18] which is a notion
defined on a purely continuous setting. We will draw some, at a first glance, surprising
connections between these two types of approaches and present some models that
are at the same time accurate approximations of the original problem and cheap to
evaluate.

The rest of this paper is organized as follows: In Sect.2, we introduce the con-
tinuous model problem and its finite element discretization and recall the notions
of topological derivatives, separable approximations of optimization problems and
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also the Sherman—Morrison—Woodbury formula. Next, we introduce a first efficient
model based on this formula that is based on a diagonal approximation of the stiffness
matrix in Sect. 3. Subsequently, we introduce a different model that is motivated by the
concept of topological derivatives in Sect.4. In Sect.5, inspired by the procedure of
the previous section, we introduce another accurate and efficient to evaluate approx-
imation to the exact Sherman—Morrison—Woodbury model. A relation between these
latter two models is established in Sect. 6. Finally, we examine all introduced models
numerically in Sect. 7.

2 Preliminaries

In this section, we will introduce the model problem and collect some mathematical
preliminaries, which we will make use of in later sections. In particular, we introduce
the mathematical concept of topological derivatives, the concept of separable first
order approximations of a continuously differentiable function f : RY — R and
recall the Sherman—Morrison—Woodbury matrix identity.

Notation. Vector quantities and matrices will be denoted by bold-face symbols and
we will denote the j-th component of a vector v € RV by a sub-index v j- We will
denote the i-th Cartesian unit vector in RY by e("). The identity matrix of dimension
N will be denoted by the symbol Iy and for a square matrix A € RV*" we denote
by diagA € RV*N the diagonal matrix corresponding to A, i.e., (diagA); ; = A;
and (diagA); j = Ofori # j,i, j € {1,... N}. We denote by B, (x) the ball of radius
r centered at the point x. Moreover, given a set A C RY, we denote the characteristic
function of the set A by x4(x), i.e., xa(x) = 1if x € A and xa(x) = O otherwise.
The space of square integrable functions over a domain D is denoted by L?(D) and the
subspace of L?(D) functions whose weak gradient is also a L?(D) function is denoted
by H'(D). Finally, given a function f defined on a domain D and a subdomain Q C D,
we will denote the restriction of f to Q2 by f|q.

2.1 Model Problem

As a model problem, we consider a stationary heat equation on a bounded Lipschitz
domain D C R?. We are interested in finding the optimal material distribution within
D such that the heat compliance is minimized. We first state the model problem in its
continuous version before introducing the discretized problem, which we are actually
interested in. In this paper, we restrict ourselves to space dimensionsd = 1 andd = 2,
but remark that most concepts treated here can be extended (with some effort) also to
three space dimensions.

2.1.1 Continuous Model Problem for Two Materials
For the spatial dimension d € {1, 2}, we consider the bounded Lipschitz domain

D = (0, D¢ c R and a given heat source f € L*(D). Given a polygonal set @ C D,
let the piecewise constant heat conductivity A be defined by
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A x e Q,

for two positive constants A", 1°U¢ > 0. We assume the boundary of the computational
domain to be composed of a Dirichlet and a Neumann boundary, 0D = I'p UT"y with
I'p NT'y = @, where inhomogeneous Dirichlet data gp and Neumann data gy are
prescribed, respectively. We are interested in minimizing the heat compliance,

J(u) ::/Df(x)u(x) dX+/F gn () u(x) dsy “

subject to a stationary heat equation. The weak formulation of the problem at hand
reads

ir;)f J (u) (52)
stueVg: / Ao () Vu(x) - Vu(x) dx = / f(x)v(x) dx
D D

+/ gn()v(x) dsy Yve W (5b)
Iy

with the ansatz and test spaces
Vei={ve H'(D) :vlr, = gp). Vo= H} (D) :={ve H'(D):v|r, = 0}.

For a given subdomain €2 and assuming that |[I'p| > 0, due to the Lemma of Lax-
Milgram, problem (5b) admits a unique solution which we denote by ug. Thus, we
introduce the reduced cost function 7(2) := J(ug). We assume that the solution
ug is sufficiently regular such that a point evaluation of its gradient Vugq(z) is well-
defined for all points z € D \ 92. When the set 2 is clear from the context, we
will drop the index 2 and just write u instead of ug. For simplicity and without loss
of generality, we assume gp = 0 and thus have V, = Vj. The general case can be
obtained by homogenization of the Dirichlet data. Note that, in the case d = 1, the
boundary of D consists of two points, 0D = {0, 1}. Thus, integrals over 'y C dD
have to be understood as point evaluations.

The adjoint state corresponding to optimization problem (5) is the unique solution
p € Vpof

/ ro(x)Vu(x) - Vp(x) dx = —/ f(x)v(x) dx —/ gn(v(x) dsy Yv e V.
D D Iy
(6)

Thus, it can be seen that p = —u.
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2.1.2 Discrete Model Problem

Next, we introduce the discretization of (5) by means of piecewise linear, globally
continuous finite elements. For that purpose, let 7 = {77, ..., T,,} denote a set of open
simplicial elements (i.e., intervals in 1D or triangles in 2D) which form a subdivision
of the computational domain D, i.e.,

m
_=Uﬂ, T,NT;=Wfori # j.

Moreover, we assume that the subdomain €2 is resolved by the mesh 7 ,i.e., 0QNTy =
¢ for all £ € {1,...,m}. Let n € N denote the number of vertices in the mesh,
{o1, ..., ¢n} the nodal basis and Vj, := span{pq, ..., @,} N HllD (D).

Let a vector of conductivity values A € R be given. Note that we will sometimes
identify a vector A € R of material values with a piecewise constant material function
A(x) := Y5, x1,(x)A¢. For given A € R™, the discrete version of the boundary value
problem (5b) reads

KMu=f (7

where the stiffness matrix K(A) € R"*" and the load vector f € R” can be written
as

m m
KM= ABKOB,,  f=> BefY ®)
=1

with the local stiffness matrix K ,((Q e RE@+DxE+D apnd local load vector fl(fc) e RItL,

(Kz(fg>lj=/ Vg,j - Vog,i dx, i,je{l,...,d+1},

“’ /fw,dx+/ Cgneeidsy, ie{l,....d+1),
'nNTy

and the local-to-global operator B, € R™*@+D gatisfying (B[),"j = 1 ifi is the
global index of the j-th vertex of element 7y, and (E@)i, j = 0 else. Here, ¢y ;,
i =1,...,d+ 1, denotes the i-th basis functions that has non-zero support on Tp.
Since we are dealing with piecewise linear and globally continuous finite elements,
the local stiffness matrix can be written as
(9]

K,,. = Dy D} ¢ )

with some constant matrices D, € R@+Dxd dependmg solely on the coordinates of

the vertices of element 7. Thus, defining B, := = B,D; € R"*_the stiffness matrix
can also be written as
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KQ}) = ZMBZBZT. (10
=1

Remark 1 In dimension d = 1, the matrix D, € R>*! corresponding to an element
Ty = (x¢—1, x¢) is given by

1 _
Vxe—xi \ 1

For d = 2 and a triangular element 7, with vertices X, 1, X¢ 2, X¢,3 in counter-
clockwise enumeration, the matrix Dy € R3*2 reads

. —1-1
Dy=,/=detd¢ | 1 0 |J;!
2 0

1

with J, = (xLz —X¢1X¢3 —xg’l) € szz.

Finally, the Dirichlet boundary conditions on nodes v on T p are incorporated by
setting (K (L)) ; = land (K(1));,j = (K(A));,i =0 fori # jand f; = gp(v;).
Note that, for A € [A, A]" with L > 0, the stiffness matrix after incorporation of the
Dirichlet boundary conditions is invertible. Thus, we can define the solution vector

u(d) =K f (11)

and the corresponding discrete solution Up (x) = Z?:l u;;(x), and we introduce
the discrete compliance function 7 : [A, A]" — R,

TN = fTKMf. (12)

Remark 2 In order to obtain practically interesting multi-material designs, the dis-
cretized problem should additionally include a mechanism to penalize intermediate
material. This can be done by adding a term of the form Jgpay(X) = Zz [ Tel(Ag —
AT (A% — Ay) (or an extension of this to multiple materials) to the cost function.
On the other hand, it is well-known that topology optimization problems of the type
(2) often lack a solution which can be observed numerically in the form of mesh-
dependent optimized designs. In order to obtain a well-defined problem, one typically
introduces a length scale in the form of a filter radius. This can be realized by adding
a term of the form Jieg(A) = [|[FrA — l||% to the cost function. Here, F is a filtering
operator with a given length scale R. Thus, one typically is interested in minimizing an
enriched cost function J(A) = J(A) + V1 Jgray(A) + ¥2Jreg (A). Since the functionals
Joray(A) and Jreg(A) are often separable and can be evaluated efficiently by default,
we will ignore these terms for the rest of this paper. For a more detailed discussion on
this aspect for multi-material topology optimization, see [19, Sec. 2.2].

Later on, we will make use of the following relation.
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Fig. 1 Example of structured
mesh as used in this paper
consisting of only two different

types of elements type 2

Lemma 1 Let uy a piecewise linear and globally continuous finite element function
on a given simplicial mesh in RY, d € {1, 2} with vector of basis coefficients u € R"
and let By = By Dy defined as above. Then it holds for any € € {1, ..., m}

By u = /|T¢| Vuplz,. (13)

Proof First note thatu ' By = uTBg Dy and that uTEg is the vector of local degrees
of freedom on element 7;. Thus, for d = 1, we get u' B, = [we 1, ue 21Dy =
V1Tel(we 2 — ue1)/|Te|. The assertion follows by recalling that |Ty| is the length of
the interval Ty and that uy, is linear on 7.

In order to see the relation in the case d = 2, let ®, denote the affine transformation
with Jacobian matrix J, that maps the reference triangle with vertices (0, O)T, (1, O)T,
(0, 1) T to the given physical triangle T;. Recall that, by the chain rule (Vuy,) o ®; =
JZTVIQ with # = uy, o ®; and thus VﬁTle = ((Vuy) o ®¢)T. Now we have

1
T -1
u By=[ugi,uer u3lDg = EdetJe[ue,z —ug,ues—ugald,

and noting that [u, 2> —ue 1, up3—ue 1] = Vi anddetJ, = 2|Ty| finishes the proof.
[m}

Chosen meshes.

Given a refinement level nr € {4, 5, 6}, we use a structured mesh with 2"rf + 1
many uniformly distributed points per dimension. For d = 1 this corresponds to a
uniform grid with n = 2"f + 1 points and m = 2™f elements. For d = 2, we have
n = (2™ + 1)? and m = 2%"=+! triangular elements. The triangles are obtained by
dividing each square in the Cartesian grid created by the vertices into two triangles with
a diagonal connecting the bottom left and top right vertex of a square, see Fig. 1. Asa
result, our triangular mesh contains only two types of triangles (both being isosceles
right triangles): Element type 1 having the right angle on the bottom right, and element
type 2 having the right angle on the top left, see Fig. 1.

2.2 Topological Derivative

The topological derivative of a shape function J = [J(£2) represents the sensitivity
of J with respect to a local topological perturbation of the domain €2 around an inner

@ Springer



Efficient and Accurate Separable Models... Page9of45 206

point z. Consider the setting introduced in Sect. 2.1.1 where 2 denotes a subdomain of
adomainD. Letw C R? with 0 € w represent the shape of the considered perturbation,
e.g., w = B1(0) the unit ball for circular inclusion shapes, and let z € QU (D\ﬁ). For
& > 0, we define the perturbation of shape w and size ¢ as w.(z) := z + cw.

Definition 1 (topological derivative) The topological derivative of a shape function
J at the point z € Q U (D \ 2) with respect to the inclusion shape w is defined by
hm |(j(§2\wg) -JQ), zeqQ,

|605
WG 0= 15 @Olwslu(sz Voo —J@), zepr @ )

Remark 3 Note that Definition 1 is equivalent to stating that d. 7 (2)(z, w) is the first
term in a topological asymptotic expansion of the form (here for z € D\ 2)

T QUwe) = T(Q) + |wg[dT (22)(z, ) + o(|we]). (15)

In general, the topological derivative of PDE-constrained topology optimization
problems with elliptic PDE constraints where the principal part of the PDE operator
is perturbed involves the solution to an exterior corrector equation, which we define
in the following. We refer the reader to [20] for a comprehensive introduction to the
numerical computation of topological derivatives for arbitrary inclusion shapes.

Definition 2 Let v C R? open with 0 € w and let
My () = X (M + xpaym (X)L (16)

fori, j € {in, out}, i # j. Furthermore, for z € QU (D \ Q), let Vu(z) denote the
point evaluation of the gradient of the solution u to (5b) at z. For any given ¢ € RY,
we define the corrector function K, [A/, A/; ¢] € BL(R?) for switching from material
AMtoAd, i, j e {in, out},i # j, as the unique solution to

/ MZIVEK LA, A5 2] (x) - Vo(x) de = —(A/ —,v‘)/ - -Vux)dx  (17)
R4 15

for all v € BL(RY).

Here, BL(R?) := {v € loc(Rd) Vv € L2(R9)4} denotes the so-called Beppo-
Levi space of locally square integrable functions whose gradient is square integrable
over the whole unbounded domain and BL(R?) := BL(R?) /R is the space of equiv-
alence classes where the constants are factored out, see also [21, 22].

Remark 4 Note that, for i, j € {in, out}, i # j, the mapping ¢ — K, [\, 0 Z]is
linear and we have for d = 2

L 9 L 9 L
Kolii 371 V()] = —— () KoM, 175 eD] + = () Ko[A], 175 @],
0x1 0x2
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Proposition 2 Let w € R open with 0 € w. Let further p be the adjoint state defined
in (6) and K,[A™M, A°U; -], K,[A°U, A1"; -] according to Definition 2. The topological
derivative of problem (5) with respect to w for 7 € D\2 reads

dJ, AM(Q) (2, ®)

=" - /\O‘")ﬁ [ (Vu(2) + VK, [ 0™ Vu(2)](x)) - Vp(z) dx. (18)

Likewise, for z € Q, the topological derivative is given by

dJA, 2°(R)(z, )

1 .
= (?»O”t—km)m/(Vu(z)+VKw[?»‘“,k°”‘; Vu(2)1(x)) - Vp(z) dx.  (19)

Proof For a detailed proof, see, e.g., [22]. Moreover, the idea of the proof is outlined
in Sect. 4.1 where the focus is on triangular inclusion shapes. O

Definition 3 (weak polarization matrix) For w € R4 open with 0 € w, ¢ € R? and
i,j € {in,out},i # j,let K,[A', A/; ¢] be as defined in Definition 2. We introduce
the weak polarization matrix

. . 1 . . 1 . .
PyIM, A = [ﬁ/ VKA, A eM]dx ﬁ/ VKw[A’,AJ;e(z)]dx:| e R¥*4,
w w @ w
(20)

Using (20) and Remark 4, in the case z € D \ , we can also write (18) as
AT ARz, ) = W = 2" Vu(2) T (T2 + PulA™, A"DVp(z),  (21)

and an analogous formula is obtained for the case z € Q. For a detailed introduction
to the concept of polarization tensors, we refer the reader to the book [23].

It can be seen that the evaluation of the topological derivative at a single point z
involves the solution of problem (17) with ¢ = Vu(z). In the special cases where w
is an interval (d = 1), a disk or ellipse (d = 2) or a ball or ellipsoid (d = 3), the
solution to problem (17) can be written explicitly in a closed form. For d € {2, 3} and
o = B1(0) we have VK, [A, A/ V(D)o = —(A — A /(AW + (d — DA Vu(z)
and thus P, (A1, A/ ] = —(A/ — A1) /(A + (d — 1)A)) I 4 and [24]

A=A

iy _ i
dJ M€z, Bi(0) = dn - Td_ D

Vu(z) - Vp(z). (22)
Ford = 1 and w = (—1, 1) we have P, [A}, A/] = —(AJ — A7)/A/ € R and thus [25]

. A .
dJ\, M 1(Q)(z, B1(0)) = ﬁ()»] — ' (2)p'(2).
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Remark 5 For a general inclusion shape w, (17) cannot be solved analytically. The same
holds true for the case of quasilinear PDE constraints where the problem corresponding
to (17) is quasilinear as well. In these cases, however, it is still possible to get a
good approximation to the topological derivative values (18), (19) by computing a
numerical approximation of the solution of (17) on a comparably large, but bounded
domain Bg(0) D w (e.g. R = 30) with homogeneous Dirichlet boundary conditions
at 9B (0). This procedure is motivated by the fact that the solution K., ’ to (17)
often can be shown to decay as |x| — oo. We refer the reader to [20] for a detailed
discussion of this aspect. We will also follow this approach in Sect.4 for triangular
shaped inclusions w.

Note that, when no closed form solution is available, in the case of linear PDE
constraints with only two different materials Adn - a0ut j¢ is sufficient to have access
to (an approximation of) K, [A!", 2°%; ¢®] and K, [A%, A" e® ) fork = 1,...,d
in order to (approximately) evaluate the topological derivative in the full domain in
an efficient way. Thus, problem (17) has to be solved numerically only 2d many
times in a pre-computation stage. For the case of quasilinear PDE constraints this
precomputation stage is more involved, see [26, 27].

2.3 Separable Approximations

Problem (2) can be solved efficiently by the idea of sequential global programming
(SGP) [12] where the original optimization problem is replaced by a sequence of
simpler sub-problems. For these sub-problems it is beneficial to have approximations
of the original objective functions, which are separable, since then solving the sub-
problem reduces to the solution of several univariate optimization problems. The
following definitions can also be found in [19].

Definition 4 (separable function) Let N € N. A function g : RY — R is called
separable if there exist functions g1,..., gy : R — R and a constant gy € R such
that for all x € RV

N
g(x) =go+ Zgi(xi)-

i=1
We call a model g exact if it still coincides with the original function f when only
one component is perturbed.
Definition 5 (separable exact model)Let N € N, X € RY and f : RV — R be given.
A separable function g : RN — R is called a separable exact model of f at X if

g@+xe?) = f(x+oxe?) (23)

foralli € {1,... N}andall §x € R.

Definition 6 (separable first order approximation) Let N € N, T ¢ RN, ¥ € T and
f € CY(Z,R) be given. A function g € C'(Z, R) is called a separable first order
approximation of f at X if g is separable and
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@) =¢g(x) and Vf(x) =VeQX). (24)

Note that if a function g is a separable exact model of a function f it is also a
separable first order approximation. In the following lemma we show how, for any
given function f, a separable exact model can be constructed.

Lemma3 Let N € N, X € RY and f : RN — R be given. For j € {1, ..., N} define
gF ) R>R, gi®s)=fEF+6-xpeV) - f@®. (25

Then, g defined by

N
g:RV SR gx)=f@+ ) g*x)) (26)
j=1
is a separable exact model of f at x.

Proof 1Itis obvious from (26) that g is separable. In order to see (23),leti € {1, ..., N}
be fixed. Noting that

(f+5xe(l))j= fl+3x, J:l’
X;, je{l,...,N}\{i},
we have
N

gx+oxe) =f@® + ) g;® X +xe)))
j=1
=f@) +&E X +6x)+ Y g X))
J#L
=f@ + fE+6xe?)— f@) = f(x+5xe?),

where we used g;(x; X ;) = 0. This finishes the proof. o

While Lemma 3 defines a separable exact model g for any function f, it should be
noted that the evaluation of g involves N + 1 function evaluations of f, which can in
practice be prohibitively expensive (in particular when a function evaluation involves
the solution of a PDE). Thus, considering the problem at hand (2), our goal in this
paper is to find close approximations of the separable exact model defined by (26)
which are cheap to evaluate.

2.4 The Sherman-Morrison-Woodbury Formula in a Finite Element Context
The following linear algebra result will prove useful for defining exact models in the

context of discretized PDE-constrained material optimization. It gives a formula for
the inverse of a perturbed matrix only in terms of the inverse of the unperturbed matrix.
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Lemma 4 (Sherman—Morrison—Woodbury formula [28]) Let N, k € N and matrices
A € RV*N invertible, U € RN*k vV e RF*N pe given. It holds

A+UV) ' '=Aa""—A'Uay+vA ')y 'va. (27)

Lemma 4 gives rise to a separable exact model of the discrete compliance functional
J = J(A) defined in (12). For that purpose, let the material distribution A € [A, A" e
R™ be given and fix an element 7y, £ € {1, ..., m}. We consider a perturbation of A in
this element and define the perturbed vector 5 := A+ (11 — A¢)e'® for some 5 € [A, A].
Note that  coincides with A in all components except for component £ where it has
value 7 rather than A¢. Recall the definition of the matrices By, £ € {1, ..., m} from
Sect.2.1.2.

Proposition 5 Let A € R™, ¢ € {1,...,m)} fixedand n := A + (1 — A¢)e'©). Then

T =T —Tel(n — M) (Vunl,) " (g + (0 —Ae)Be " KA "' Bo) ™' Vuy|z,.
(28)

Proof The stiffness matrices according to A and # read
m m
KM =) MBB{ and K@) =) mBiB =KW +0—i)BeB .
k=1 k=1

(29)

Thus, the inverse of K () can be obtained by means of Lemma 4 by setting A =
KX eR™ U=n—-A)By e R and V = B, € R¥*" a5

K '=KQ) ™' ——2) KX ' Be(Lg+(—2)B, "KM 'B) !B, "KW
(30)

Thus, defining # = K()~' f and using that u = K(A)~!f and KA) = KA) T, it
holds

fli=fTu—m—2pu"Beg+n—r)B, KM 'B) "B u. (31

Noting that 7 () = f i, J(A) = f u and, by Lemma 1, B, u = /[T;[Vuy|z,
finishes the proof. O

Remark 6 We remark that this procedure can also be followed for non-selfadjoint
problems. Using the adjoint state p;, € Vj, whose basis vector p is obtained as the
solution of K(A) T p = —J'(u), in the case of a linear cost function J we obtain

T =J@) = J@)+J @@ —u)
=J@) +J @Emp " -KMN S
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=J@) —J @0 —r)KQ)'Be(Iy+ 0 —r)B, KA 'B)'B,TKMW f
=T +1Te|(n — 2)(Vpulr) "(Ta+ (= 2) B KWD) ' By) ™' Vuylz,

If J is not linear the above identity only holds up to a remainder of second order.
From Lemma 3, we get the following result:

Proposition 6 Let A, n € R™. The function Fsmw defined by

Tsmw(m) =T X) = Y Tel(ne = *e) (Vun|z,) T

=1
(Ia+ e —2e)Be " KA ™'By) ™' Vuyg, (32)

is a separable exact model of J at .

Proof From Lemma 3 we know that
Joww(m) = T0) + Y (T0+ (= ke = T ) (33)
=1

is a separable exact model of 7 at A. Plugging in the result of Proposition 5 yields the
assertion. O

Compared to the general separable exact model according to Lemma 3, which can
be defined for any function, using the Sherman—Morrison—Woodbury formula we have
found a closed form for a separable exact model for our given cost function in (32). Of
course, it can be seen that model (32) still involves the inverse of the stiffness matrix
for the material distribution given by A which one typically does not have access to.
Even when the stiffness matrix has been factorized for computing the state u, the
evaluation of (32) involves m many forward/backward substitutions which amounts
to a total effort in the order of @ (mn?) and is thus prohibitive for many real-world
applications. In the subsequent section, we will introduce an approximation of (32)
which can be evaluated efficiently.

3 An Efficient Separable Model Based on the
Sherman-Morrison-Woodbury Formula

Recall the separable exact first order model (32) which reads

. - -1
Fsww(m) = TX) = 3 ITelng = 2 (Vunlr) T (L = (g = 20T ) Vsl
=1
(34)

with the definition T'® := —B,TK(A)"'B, € R4 forall £ € {1, ..., m}. Since
the evaluation of the model involves the solution of a linear system with the system
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matrix K (L) for every element index ¢, we introduce an approximation which can be
evaluated more efficiently. For that purpose, we simply approximate the inverse of the
stiffness matrix by the inverse of the diagonal approximation of the stiffness matrix to
obtain the model

. i -1
Jsnwaiag ) = TX) = Y |Telnp = A) (Vanlg) ™ (Lo = (e = 2oT,)  Vaulr, (33)
=1

with

rg;;’;g .= —B, " (diagk(A))"' B, € R™*4. (36)
This model is a separable first order model, but it is no longer exact. Note that this
idea was already proposed in [19] in the context of a discrete dipole approximation
method in an application from optics and is transferred to a finite element setting here.

In the following, we investigate model (35) in the one-dimensional case, where
connections to the mathematical concepts of topological and shape derivatives can be
established. In spatial dimension d = 1, we can compute the matrix I'ff;;g explicitly.

Lemma?7 Letd = 1andlet auniformmesh{T\, ..., Ty} of the computational domain
be given. Assume that element Ty is occupied by material \°* and also its two neigh-
bors Ty_1, Ty11 are occupied by the same material, i.e., hg—1 = Ag = Aoy = A
Then it holds

1
© _
rdtag - _)\'()u[ (37)

and, for n = A + (A" — 10U,

out

Ain

Tsmwaiag(m) = T A) — |Te| —— (™ = 2% (u)|7,)%. (38)
Proof Using the definition of By from Sect.2.1.2, we have

i
B, (diagK (1) B =i <—11> (Bo)" (diagK (1)~ B, <_11>

where / denotes the uniform mesh size. Using that (diagK()»))l._l.1 = m with
a(gi, ¢i) = Jp»(0)|Veil* dx and
N . —L__ 0
(B)" (diagKk ()~ By = (““""5“’“) i ) (39)
alpe,2,9¢,2)
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where @, 1 and @y 7 are the basis functions corresponding to the left and right node of
element Ty, respectively, we get

r® =—BgT(diagK(x))_lBg=—h_l< ! + ! ) (40)
diag a(pe1,9e1)  al@e2, Pe2)

The first result follows by noting that a(¢g. 1, ¢e.1) = a(@e.2, e2) = ZATOM . The second
identity follows by plugging in and noting that 5, = A", 1, = A°%. O

Remark 7 (Relation to topological derivative in 1D) As pointed out in Sect.2.2, the
topological derivative of our optimization problem (5) at a point z € D\€2 (i.e., where
ra(z) = A°") with respect to w = (—1, 1) the one-dimensional unit ball reads

out

. A .
dj[kout’ )\,ln](Q)(Z, 0)) — _)\T()\m _ )\out)(u/(z))Z’ (41)

where we used that p = —u for our particular problem at hand. This means that, in
one space dimension, the model Jsmwdiag introduced in (35) actually coincides with
the finite element discretization of the model that is naturally defined by the definition
of the topological derivative

TJ(QUawe) = JT() + |wg|dT () (z, w), (42)

see also (15).

We mention that this direct correspondence of the discrete model jSMWdiag and
the closed-form formula of the topological derivative only works since the elements
Ty in a 1D mesh are scaled versions of the 1D unit ball w = B1(0) = (—1, 1). This
is no longer the case in two or three dimensions, where elements are polygonal or
polyhedral.

We remark that we also observed numerically that the finite element discretization
of (42) and the model (35) coincide in elements 7y in homogeneous regions (i.e.,
where Ag—_; = Ay = Ag41). In elements 7, that are adjacent to the material interface
d€2, however, Lemma 7 and thus formula (38) are no longer valid. We observed that
the topological derivative model (42), however, still yielded very good results. This
can be explained by the following discussion on the relation between the topological
and shape derivative in 1D.

Remark 8 (Relation to shape derivative in 1D) The shape derivative for moving the
interface I' := QN (D\) in the direction given by a vector field V € C'(R?, R?) can,
by the structure theorem of Hadamard-Zolesio [1], always (under suitable smoothness
assumptions) be written in the form

AT V) = / L(V - n) dsy,
r
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A A
0 i

Fig. 2 a Unperturbed configuration. b Perturbed configuration where the domain is perturbed in triangle
Ty whose centroid is the point z

for some scalar function L. Here @ C D is the domain where A = A" and D\ is
where A = A°", and n denotes the outer unit normal vector to §2. For our problem (5),
L is given by the formula

, 1 1
L=0G"=2""Vu-1)(Vp-1)— (F ~ o

) (Aa@Vu -n)(AgVp -n)
with the tangential vector t (see, e.g., [29]). In the case where d = 1 the tangential
derivative of u and thus the first term of L vanishes. Using that n is a scalar with
n? = 1 and again that p = —u, we get

1 1 out / 2 Aot in out / 2
L = )\7 — )\‘Out ()\ M0u1|r) :—)LT()\ — A )(uouth‘) s
where ul, | denotes the limit at I" of the discontinuous quantity «” when coming from
D\ Q.

Note that this formula for the 1D shape derivative resembles the topological deriva-
tive formula (41), which explains why (42) is a very good model in 1D.

4 A Separable Model Based on the Topological Derivative

In this section, we propose a separable model that is based on the notion of the topo-
logical derivative. We fix the space dimension d = 2. The topological derivative of a
shape function J = J(£2) with respect to a perturbation of shape w around a spatial
point z was introduced in Sect.2.2. We emphasize that, while closed-form formulas
for the topological derivative only exist in the case of circular or elliptic inclusion
shapes [24, 30, 31], a numerical approximation of the weak polarization matrix (20)
and thus of the topological derivative formulas (18) and (19) is possible for arbitrary
inclusion shapes @ with 0 € w, see also [20]. We will follow this idea for the case of
triangular inclusion shapes.
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Let @ C D be given and consider an element 7y € 7 of type 1 (cf. Figure 1)
with 7, C D\ € with vertices x¢ 1, X2, X¢,3 (in counter-clockwise enumeration)
and centroid z, := (x¢,1 + x¢2 + x¢.3)/3, see Fig.2. Let 7 denote the reference
triangle defined by its three vertices %(—2, DT, %(l, DT, %(1, 2)T and T the
reference triangle with vertices 3(2, DT, 1(—=1,-2)T, (=1, ). For the rest of

this section we restrict ourselves to elements of type 1. We set T:=7W and define
Dy T — Ty, x — z¢ + hx as the affine transformation satisfying @, [(T) =Ty.
We remark that the procedure is completely analogous for elements of type 2 using
reference triangle 7@.

4.1 Derivation of Topological Derivatives for Triangular Inclusion Shapes

Given a domain 2, recall the notation Aq (x) = xq(x)A" + Xo\a (x)A°", For the fixed

triangular domain perturbation 7}, let the perturbed solution u‘© € V, be defined as
the unique solution satisfying

f,\gzun(x)w(@ -Vvdx = f fvdx +f gnv ds, (43)
D D 'y

forallv € Vj. We rewrite the difference of the perturbed and unperturbed cost function
by adding the equations (43) and (5b) defining «‘© and u, respectively. Using the
adjoint state p defined by (6) as test function, we obtain

TJQUT)-T Q) = Ju®) — J ()

=J<u<f>>+/mun(x>w<f>-Vpdx—/fpdx—/ gy p dsy
D D I'n
—J(u)—/kg(x)Vu~Vpdx+/fpdx+/ gnp dsy
D D I'n
:/ f(u(l) —u) dx +/ gN(u(E) —u) dsy
D I'n

+ / oV —u) - Vp dr + " =22 [ vu® . Vp dx
D i

=" =2 [ Vu® —uw) - Vpdx + A" =2 | Vu-Vpdx
Ty Ty

where we used the adjoint equation (6) in the last step. Making a change of variables

x > @y ¢(x) and defining K, , #[2°%, AI"] := %(u“) —u) o Dy ¢, we get

J(QUTy) =T (Q) + h*(A™ — 1°") / VK, , #[A°" A" (Vp) o p ¢ dx
Ve,

(44)
+h2 0" — XOUt)ﬁ(VM) o ®p - (Vp) oy dyx,
f
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Fig.3 Rescaled perturbed domain

where we used that, according to the chain rule, (Vv) o @, = %V(v o @y ) and
det(ddy. ) = h>.

Subtracting the unperturbed state equation (5b) from the perturbed equation (43),
we see that u'© — u € V, satisfies

/ rour, Vu'® —u) - Vo de = =" — 2% | V. Vo dx
D Ty

for all v € V. Making the same change of variables, this amounts to

t
/_,(D))‘fuq‘Z(Q)VK/ ZT[)”(M M- VY dx
h,t
—dn — AO“t)[(vu) o @ - Vi dx (45)
T

for all ¢ € HO1 (CID}:;(D)). The domain and material distribution of problem (45) is
depicted in Fig. 3.

Obviously, if K e, T[k"‘" A" was known exactly then (44) would give rise to an
exact model for J (SZ U T;). However, of course, this would require the solution of
a linear problem for every element ¢ and is therefore computationally not tractable.
Instead, we now aim at obtaining an approximation of the quantity K, K.f[)»"“t, A
that is independent of the particular element index €. As itis often used in the derivation
of topological derivatives, we consider the limit of problem (45) as & — 0. This leads
to the problem to find K #[A°", A1"; Viu(z¢)] € X satisfying [22]
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(a) (b)

Fig.4 a Rescaled perturbed domain after limit # — 0. b Truncation of (a) at radius R

/ )\fVKf[)LO“t, A Vu(ze)] - Vi dx = —(A" — AOUI)/A Vu(ze) - Vi dx (46)
R2 T

for all test functions ¥ € X where X is a Beppo-Levi space, see Sect.2.2. For an
illustration of the corresponding material distribution, see Fig. 4a. Note that, if we had
access to the exact solution K [ACUC, A1 Vi (ze)] of (46), the topological derivative

at the centroid z, of triangle 7, € D\ with respect to f-shaped inclusion shapes
would follow from (44) as

dT A AN () (ze, T)

. JQUT) —J(Q)
= lim
h—0 |Ty|

. 1 .
=" - XO“‘)E [(Vu(zz) + VKA [A%, A" Vu(zo)1(x)) - Vp(ze) dx - (47)
7

which coincides with the statement of Proposition 2. Here we used |T;| = h2|f"|.

4.2 Our Proposed Topological Derivative Model

Unlike in the case of circular or elliptic inclusions, no closed-form solution to the
exterior problem (46) for triangular inclusion shapes w = T is known in the literature.
Thus, formula (47) cannot be evaluated exactly. However, as it was shown in [20],
it is feasible to numerically approximate the exterior problem (46) by truncating the
domain at a moderately large radius R (e.g., R = 30) and using a finite element
discretization with homogeneous Dirichlet boundary conditions on the boundary of
the truncated domain (see Fig.4b). We remark that this truncation is justified, since it
is known that the solution to (46) exhibits a certain decay as |x| — oo [20].
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4.2.1 Topological Derivative Model in Homogeneous Regions

We restrict ourselves to elements 7y in the interior of D\ such that also all neighboring
elements of 7y (i.e., elements that share at least one vertex with 7y) are in D \ Q. Of
course, all results and statements follow analogously for elements 7} in the interior of
Q2. For this setting, we propose the model that is based on the following procedure:

1. Compute a finite element approximation of (46) using a finite element discretization
of a truncated domain. More precisely, given a truncation radius R and a mesh
{71, ..., Tx} of the truncated domain B (0) that resolves the inclusion 7', we aim
to find K ,[2°", 4™ e®] € VI := (v € COBR(0)) : vlspro) = 0,0l €
Pli=1,..., M} such that

/ 2 VKGO, Aln: e®] . Vg, dx = — (A" — 10U / e® . vy, dx
BR(0) T
(48)

for all ¥, € VhR for k = 1 and k = 2. Here, recall that A;(x) = Xi(x)kin +
XRZ\f‘(x))\()ut~
2. Compute the approximate weak polarization matrix

Pf | [)Lout’ )Lin]

1 , 1 :
= [mﬁVth[AOUt,A‘“;e(l)]m E/ZVth[AOUl,A‘“;e(z)]dx] e R¥2. (49)
T ' T '

3. Evaluate d J,[A°", A" (z¢, T) = —(A™ — 2% (Vuy|7,) " (12 + Pj ,[A0", xin])
Vuylr,.

With this, for a given material distribution A € R™ and n = A + (17— Lo)e® where
Ty is in the interior of D \ €2, we obtain the approximation

T 2T ) +ITeld Tulhe, mze T)
=T ) = [Tel (0 = A Vunlr) " (12 + Py, [hes 1) Vanr,.

Remark 9 Concerning the numerical solution of (48), we make one important remark.
It is essential that the mesh {t1, ..., Tps} is chosen in such a way that the triangle T is
discretized by exactly one element ; and that, thus, the solution is linear inside the
whole of 7. While a finer discretization of 7" would yield a better approximation to
the true solution of limit problem (46), the term K P [aout, Aln: ¢(®)] should actually

©
h

make up for the error u;, ” — uj, inside element 7, which is a linear function inside

Ty due to the chosen discretization. Figure5 shows the solution to (48) when T is
resolved by exactly one element and when the whole mesh is twice uniformly refined.
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(b)

Fig. 5 Comparison of numerical solution K 7 h[l’ 1000; e(l)] to (48) on a mesh where T is resolved by

exactly one element (a) and on a twice uniformly refined mesh. The mesh in (a) should be used for solving
(48)

4.2.2 Topological Derivative Model in Inhomogeneous Regions

Even if one is interested in binary designs without intermediate materials, in the
course of a density-based topology or material optimization procedure, one will of
course always encounter regions of intermediate materials. For elements 7y in these
regions, the assumptions taken at the beginning of Sect.4.2.1 are not satisfied and the
corresponding proposed model will not be very accurate in these regions. In order
to improve the quality of the approximation also in these regions, we recall the idea
behind the topological derivative model: The quantity K; should approximate the
local variation of the (discretized) state with respect to a material perturbation in some

element 7, i.e., it should approximate uzz) — uy,. In other words, problem (46) can be

interpreted as considering u,(f) — uy, and zooming in around the fixed triangle 7, and
neglecting everything that is beyond a certain (small) distance from that triangle, see
also the illustrations in Figs. 3 and 4.

We follow this idea also in the case of inhomogeneous material around a fixed
triangle, i.e., we want to approximate the local material distribution in a truncated
rescaled domain B (0) similar to Fig. 4b. For obtaining an approximation of the inho-
mogeneous material distribution within the computational domain D, we divide the
domain Br(0) into three sectors. The sectors are separated by three lines which are
chosen such as to halve the three interior angles of the triangle 7. Thus, we end up
with a domain Bg(0) similar to the one depicted in Fig. 4b which is occupied by four
different materials (one inside the triangle T and one in each of the three sectors), see
Fig. 6b. For the computation of average values within one of the sectors, we take a
weighted Holder average of the values in the neighboring elements with parameter c,
i.e., the averaged value in Sector j, j = 1, 2, 3, is chosen as

1

S4
A = Z ws; TA)* | . (50)
TeN(Ty)

@ Springer



Efficient and Accurate Separable Models... Page 23 0f45 206

4

(a)

Fig. 6 a Element inside inhomogeneous material distribution in computational domain D. Neighborhood
for averaging into sector values is marked. b Averaged material distribution in three sectors of truncated
unbounded domain Bg(0). The average values per sector are obtained by a weighted Holder mean of the
material values in the neighboring elements

Here, N'(Ty) denotes the set of triangles that have at least one common vertex with
triangle 7y, see Fig.6a, and ws;, T = T NS;1/IT| € [0, 1] is the volume fraction of
triangle 7" in Sector S;. Moreover, A7 denotes the entry of the vector A corresponding
to the triangle 7. In our experiments, we chose the Holder parameter as « = —0.5.
This choice will be motivated later in Remark 13 of Sect. 7.

Our proposed model in the case of inhomogeneous material around an element 7}
with material coefficient A, and averaged sector values A% , )\% )\%f according to (50)
follows the same three steps outlined for the homogeneous setting in Sect.4.2.1: We
numerically compute the corresponding correctors K7 , [(aout, )»‘;; , )L% , )L‘;z ), Al ek
for k = 1, 2 as the finite element solutions to (48) where A ; is replaced by the new
three-sector material distribution

3
2 (@) = xR 3 s, (O (51)
j=1

Subsequently, the corresponding weak polarization matrix Pf’ b [(xout, )ﬁ% , A%, )L%),

A"] and the quantity d 7, [ (A°", )‘% , A‘;ﬁ , A‘;Z ), AlM)(z¢, T') can be computed according
to steps 2 and 3 of Sect.4.2.1.
Summarizing, we define the model

JDnum (@) =T M) = Y |Tel(ng = Ae)(Vunlz,) "

=1
(12 + Py [0 23232 250, 1)) Val,. (52)

Note that the homogeneous setting of Sect.4.2.1 is actually also covered by the more
general inhomogeneous setting treated here.

We next make an important remark concerning the efficient evaluation of the model
jTDnum-
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Remark 10 In the general inhomogeneous setting, the procedure described in this
section states that, in order to evaluate model (52), a problem of type (48) has to be
solved for each element 7;. Of course, this is computationally expensive and therefore
not recommended by the authors. Instead, the approach followed here is to divide the
numerical computations into an offline and an online stage. In the offline stage, which
has to be performed only once for the particular type of PDE operator, we compute
the quantities

Kf‘ h[()\'OUt5 )"Sl ’ )"SZa )"SS)v )"ln; e(k)]

for k = 1, 2 and for a large number of combinations of relevant values (A°%, )\% , k% ,

A‘;; , AI") and store the corresponding weak polarization matrices. This, initially, results
in a five-dimensional array of 2 x 2 matrices. Moreover, these precomputations should
be done for each type of reference triangle, i.e., in our case for T=7TDand7 =T? s
see Fig. 1.

In the online stage, for each element Ty the corresponding average sector values are
computed according to (50) and the weak polarization matrix Pj , [(A¢, A S‘ ASZ Asg)
1,] is approximately obtained by piecewise linear 1nterp01at10n of the precomputed
values.

We finally remark that the precomputation can be reduced from five to four dimen-
sions by exploiting that problem (48) with A; according to (51) depends on the
parameter A° only via the scaling of the right hand side by (A" — A°Ut).

5 An Improved Separable Model Based on the
Sherman-Morrison-Woodbury Formula

In this section, we revisit the separable exact model defined in (32) and have a closer
look at the matrix

r¥=—_p,"Ka)"'B, e R

Recall that, in order to employ model (32), this matrix would have to be evaluated for
each element index ¢, which amounts to solving m many systems of linear equations
and is thus computationally prohibitive. Motivated by the procedure of Sect.4, our
goal here is to find a good approximation of T'®) that is independent of the element
index £ and can thus be precomputed in an offline stage.

We begin by making the following observation. We assume the finite element setting
introduced in Sect.2.1.2 with the mesh 7 and the finite element space V;, C HIlD (D)
of piecewise linear and globally continuous functions.

Lemma8 Let Ty € T and, for k = 1,2, define wyj, € Vi the unique numerical
solution to the variational problem

f AX)Vwgp - Vop dx = —/ e® .V, dx (53)
D Ty
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forall vy, € Vy. Then it holds
'Y = [Vwy plz, Vwanlz,. (54)

Proof We use the notation and symbols introduced in Sect.2.1.2. The discretization
of (53) reads

K(X)w(k) — f(Z’k)

where K (1) is the invertible stiffness matrix, w*) denotes the coefficient vector of the
finite element function wy , = 37, w0 ¢, k € {1,2}, and FEP € R” with

(f(l’k))i — _/ e(k) -Veidx, i=1,...n.
Ty

Since the global load vector f (&5 has contributions only from one element, it holds
fEO =B, f leolcc with the element load vector

-1 -1
fok=—1m0 | 1 0 | J;"e® = /1T [Dee®.
0 1
Thus, it holds

B, w® =B, "KM fEP = B, TKMT By fk = /1T B K(W) 7 Bre®.

loc

(55)

On the other hand, we know from (13) that
By "w® = /1T Vuy 7, (56)
Comparing (55) and (56) for k = 1 and k = 2 yields the result. O

Lemma 8 gives an interpretation of the matrix I'), which appears in the Sherman—
Morrison—Woodbury model (32) and is costly to evaluate, in terms of a boundary value
problem. In order to find an approximation of T'®) that is independent of the element
index ¢, we proceed similarly to Sect.4. In boundary value problem (53), we zoom
in around the element Ty, i.e., we apply the transformation (D;}z that transforms 7 to

the reference element 7', see Fig.7 for an illustration in a homogeneous setting. Note
that, as opposed to the procedure in Sect.4, here an unperturbed material distribution
is transformed.

Passing to the limit 7 — 0 yields an exterior problem on the unbounded domain,
see Fig.8(a) and again truncating this domain leads to the boundary value problem
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Fig.7 Rescaled unperturbed domain

on the truncated domain Bg(0) to find W [aout: e®)] e HO1 (Br(0)), k = 1,2, as the
unique solution to

/ AT WL B vy de = — / e® . VY de (57)
Br(0) T

for all ¥ € HO1 (Bgr(0)), see Fig.8(b). Note that this problem differs from problem
(48) only by a different scaling factor on the right hand side and by a homogeneous
material distribution A°U,

In the case when 7 is in an inhomogeneous region of the computational domain
D (i.e., not all neighbors of 7, have the same material coefficient), we can follow the
same averaging procedure with three sectors as in Sect.4.2.2 and obtain the problem
to find W4 [(A¢, A7, S‘ ASZ AS3) e®] e H (Bg(0)), k = 1, 2, as the unique solution to

/ MpVWal(he, A3 232, 29): e vy dx:—/ e® . vy dr  (58)
Br(0) T

where 1.7 (x) = X7 (X))\.(—i-z —1 XS; (x)AT , cf. also the material distribution in Fig. 6.
Remark 9 concerning the numencal approximation of (57) and (58) with a mesh where
the subdomain 7 of B r(0) is discretized by exactly one element remains valid. We
define the 2 x 2 matrix

T, =T A3 A7, A)]

1 \ 1 (59)
= [?/fVWf[().g,kTi,kT;,)\%);e(])]dx ¥/fvwf[(xe A AR ) <2>]dx],
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(a) (b)

Fig.8 a Unbounded domain with reference triangle T. b Truncated domain B g (0) with reference triangle
a

and remark that, in the same way as pointed out in Remark 10, we can also precom-
pute the matrices FT , for a four-dimensional array of values in an offline stage and
interpolate them efﬁmently in the online stage. This way, we get the separable model

m

Tsstwapprox (1) i= T W) = Y Tel (0 = Ae)(Vunlr) T (T2 = (e =A0T,) YVl

(=1
(60)

as an approximation to the separable exact model (32).

6 Relationships

We investigate the relationship between the model (52) of Sect. 4 that is motivated by
the continuous concept of topological derivatives and the model (60) of Sect. 5 which is
meant to approximate the Sherman—Morrison—Woodbury matrix identity model (32).
We restrict our presentation to the case of homogeneous material distribution around
the fixed element 7, € 7.

We start by recalling the definitions of the discretized weak polarization matrix
Pf’ " [A°Ut, A1n] (49) and the discretization of the matrix T 7 (59) in the homogeneous
setting,

. 1 . 1 )
Pf h[)\out’ Ain] = |: _ f VKf h[)L()ul7 Al e(l)]dx VKT [}Lout’ Adn. e(Z)]dx]
‘ g 17
(61)
1 1
T, = [ / VW; 12" e dx 7f VW; [ e<2>]dx] (62)
T Ji ' TJ1 '
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where K7, [\, A"; ¢®)] € VR is the solution to (48) and Wy , [A°"; e®)] € VR is
the finite element approximation to (57), i.e.,

/ VG [ A0 e 0] Vi de = — 0 = 2% / e® vy dx (63)
Br(0) ’ T

/ AUV W, 20" e®] - Vi, dx = — / e® . vy dx (64)
Br(0) ’ T
for all y, € V. Here, recall that 2.3 (x) = x7 (A" + xp, g7 (DA™

We show the following relation between Py , [A°", A™] and T'; , [A°""]:

Theorem 9 It holds that
. . . —1
Pf’h[)\out, )\’11’1] — ()\‘m _ kout)rf’h[kout] <12 _ ()\m _ )\'Out)rf’h[)\’out]) (65)
and further
12 + Pf’h[)\'out’ )\m] — (12 _ ()\m _ )\’Out)rf"h[)\’ou[])—l. (66)

Proof Recall that we use piecewise linear and globally continuous finite elements on a
triangular mesh of M elements of Bg (0) where, according to Remark 9, the subdomain
T is resolved by exactly one triangle of the mesh. Let now the finite element stiffness
matrix of (63) be denoted by A and the one of (64) by A where we use the same mesh
and finite element space for both equations. Let ie {1,..., M} be the element index
corresponding to the triangle 7. Note that the material distribution in (63) differs from
that in (64) only in element { and we have A = Z,iwzl AU, B,;r and

A — A + ()\’ln _ Aout)BngT,
thus, an application of the Sherman—-Morrison—Woodbury formula of Lemma 4 yields
~— . . -1
A 1 _ A—l _ ()\'ln _ Aout)A_lBé (12 + (}Lm _ Aout)BZTA_lBZ) BéTA_l.

(67)

On the other hand, we know from Lemma 8 that for the chosen piecewise linear
finite elements where T is resolved by only one triangle (i.e. VWi h[AO”t; e(k)](x),

VK [A° A" e®](x) are constant on T), we have

(kin _ )\’Out)rf’h[)\’ou[] — _()\in _ )\'OU[)BZTAleZ

. . ~—1
and  P; [ A" = —"—2")B;TA B
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Thus, denoting l’; L= (M — 09T 2, [A°"] and plugging in (67) yields

. out ,iny _yA A R n RS B a
Pr ™ A =13 + T3 (I —T% )77

7
_TA okl
—Ff’h(lz-i-(lz I‘M) rf)h)
A A -l

_rf,h(lz rf,h)

where we used the identity (I — By '=I1+U—-B)"'Bfor any matrix B such that
I — B is invertible in the last step. This proves (65). In order to see (66) note that,
by (65), it holds I + P; , [A°", A"] = I, + r; UL r; h)—l = (I, — r; .+

A IR a7 NS R S Y N |
rf,h)(l I‘f’h) = rf,h) . O
Corollary 10 From Theorem 9 it follows immediately that the two models jTD,mm
defined in (52) and Jspywapprox defined in (60) coincide.

Remark 11 We remark that the same proof can be conducted in the case of inhomo-
geneous material around the element of interest and the statements of Theorem 9 and
Corollary 10 remain valid also in that case.

At the first glance, Theorem 9 and Corollary 10 seem very surprising since they
state that the model that is based on the continuous concept of topological derivatives
brought to a discrete setting coincides with a model that is based on a certain approx-
imation of a term generated by the purely algebraic Sherman—Morrison—Woodbury
matrix identity. This resemblance, however, has been identified in [32] on the purely
continuous setting for the case of elliptic inclusions.

Lemma 11 ([32]) Assume that w is an ellipse. Then
. . . -1
sz[)Lout’ )\m] — _()\'ln _ )Lout) (12 + ()\m _ )Lout)‘l,[kout]) \II[)\,OUt] (68)
where W[1°"] € R?*2 is given by

WA = — (/8 n(x) Ve @A (x) T dsx> = —/a n;i0y; PIA"] (x) ds

ij
(69)

with the fundamental solution ®[A°"] of the operator u > —div(A°"'Vu), i.e.,
P[] (x) = —1/Qm A" In(|x]).

Proof This follows straightforwardly from [32, Sec. 8] by restricting the (vector-
valued) elasticity problem treated there to the scalar Laplace-type problem considered
here. O

From Lemma 11, it follows in the same way as in the proof of Theorem 9 that
I+ P22, 2™ = (T2 + 0™ — 22w~ (70)
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and thus, from (21), we get the alternative representation of the topological derivative
for elliptic inclusion shapes w

AT AM(Q)(z, ) = AWM — A" Vu(z) T (I + " = 2] IV p(2).
(71)

Thus, the matrix T h[)\o‘“] used in jSMWappmx can also be seen as an approxima-
tion to the negative fundamental matrix —W([A°"]. Finally, note that the proof of
Lemma 11 in [32] is not valid for triangular inclusion shapes, however, at the dis-
crete level, relation (65) still holds. Furthermore, note that the matrix W[A°"] is
symmetric such that the right hand side of (68) can also be written as —(Ain —

AU WA (I, + (A" — Aout) [)\"“‘])_1 which coincides with the structure of (65).

7 Numerical Experiments

In this section, we examine the models introduced in Sects. 4 and 5 and compare them
to the exact solution as well as the diagonal approximation model introduced in Sect. 3.
Since we noted in Sect. 6 that model (52) of Sect. 4 and model (60) of Sect. 5 coincide,
we will here only consider the latter model. We remark that coincidence of the two
models was observed also in all numerical examples.

All numerical results are illustrated for the model problem introduced in Sect. 2.1
with the two-dimensional computational domain D = (0, 1)2 with Dirichlet and Neu-
mann boundaries I'p = {(0,y),y € (0, )} U {(x,0),x € (0,1)}, 'y = aD\I'y
with corresponding data gp = 0, gy (x1, x2) = x1x2 and the constant source term
f(x1, x2) = 1. The material coefficient A(x) will vary between the values A = 1 and
* = 1000.

We begin by considering a homogeneous setting.

7.1 Homogeneous Material Distribution

Here, we consider a constant material distribution, i.e., Aq(x) = A°" for all x € D,
which corresponds to setting = # for some value A°" in the setting of Sect.2.1.1.
See also Fig. 9 for plots of the material distribution and the finite element solution on
a mesh with n = 1089 nodes and m = 2048 elements.

7.1.1 Numerical Comparison of Different Models for Fixed Element

We fix the interior element 7, € 7 as that element of type 1 (cf. Fig. 1) that has
the point (0.5, 0.25) as its bottom right vertex and compare the different models we
introduced in the previous sections for the case where the homogeneous material dis-
tribution is perturbed only in that one element Ty, i.e., 7 = A + (7 — A¢)e'©). Figure 10
shows the different models as functions of the perturbed value n € [A, 2] =1[1, 1000]
for three different background material values A% = 1, A°" & 145.834, A°" = 1000
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(a) (b)

Fig.9 a Material coefficient A(x) for homogeneous setting. b Finite element solution u, of problem (5b)
with data specified in Sect.7 for homogeneous material distribution

(cf. Remark 12). In Fig.10 we can see the exact solution 7(») (where the per-
turbed stiffness matrix is inverted) for certain values of 7 along with the exact
Sherman—Morrison—Woodbury model Jsmw (32) which shows, as expected, perfect
coincidence. Moreover, we can see the diagonal approximation of the Sherman—
Morrison—Woodbury model jSMWdiag (35) which shows a certain error, but can be

evaluated more efficiently. The models jTDnum (52) and jSMWappmx (60) can be seen
to match exactly, as was predicted by Theorem 9 and Corollary 10. Moreover, it can be
seen from Fig. 10 that these two models approximate the exact solution extraordinarily
well while being cheap to evaluate during the online stage (after precomputations have
been done in an offline stage, cf. Remark 10). For comparison, we also included the
linearization J () ~ JA) — |T¢|(n — Ae)[Vuplz, |2 and the topological derivative
model when the analytical formula for the topological derivative of circular inclusions
(22) is used. It can be seen that the linearization model is far away from the true solu-
tion. But also the latter model shows a significant error which confirms the necessity
to account for the triangular inclusion shape as it was done in Sect. 4.

In order to quantify these errors, let us define the relative error measure of a model
j in an element 7} for a given material distribution A by

ST i= 5o max | (h+ 0 =20e?) =7 (4 1 =20e)| 72

where AJ[T;] = max,;, 7J A + (1 — ro)e®) — min eI+ (@t — ro)e®)
is the difference of maximal and minimal values of the exact model in 7. Thus,
) j [T;] measures the maximum relative error of a model j in element 7y relative to
the variation of the exact cost function 7. The relative errors according to (72) for
the three expansion points A(x) = A°“ investigated in Fig. 10 are as follows: For the
linearization model the errors are as high as (20 954%, 85.61%, 25.21%), for the model
JsMWdiag they are (16.65%, 3.41%, 0.99%), for Jrpcire We have (57.93%, 27.23%,
49.43%) and for the coinciding models jTDnum and jSMWappmx we have the values
(1.18%, 0.74%, 1.46%).
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Fig. 10 Comparison of different models for homogeneous setting with background material a A°"* = 1, b
A0U &2 145,834, ¢ A°" = 1000 as functions of the perturbed material coefficient in a fixed element T,

Table 1 Values n(k), k=1,...,16, used for visualization and precomputation
1 1.252 1.590 2.050 2.688 3.596 4.921 6.917
10.035 15.127 23.901 40.072 72.563 145.834 340.187 1000

Remark 12 InFig. 10, the models as well as the exact solution were evaluated at certain
perturbation values n(k) € [1,1000], k = 1, ..., 16. These values have been chosen
in the following way: It was observed numerically that the exact solution in Fig. 10
behaves similarly to a + bn‘o‘s for some constants a, b. Based on this observation,
the points n® were chosen in such a way that, using these points as interpolation
nodes, a piecewise linear interpolation of a + by~ yields an equilibrated error, see
Fig. 11. This was achieved by solving a system of nonlinear equations ensuring that
the maximum interpolation error between any two neighboring nodes is equal. The
values for N = 16 points are given in Table 1. While these points here are used
solely for visualization purposes, their role will become more important in Sect.7.2
to decide for which values of the material coefficient the (computationally expensive)
precomputation should be carried out.

Remark 13 Also the choice of the Holder parameter « = —0.5 in (50) was motivated
by the observation that the exact solution in Fig. 10a behaves roughly like a+bn 0 =:
f (). Thus, an effective value for A can be obtained by the relation f (1) = Y w; f(;)
for given values A; with corresponding weights w; such that > w; = 1, which, by
inverting f, results in the chosen average value (50).

7.1.2 Numerical Comparison of Different Models on Whole Domain

In Fig. 10, we compared several different models for a fixed triangle in the mesh when
the material perturbation parameter is varied between A = 1 and A = 1000. Next,
we investigate the maximum relative error Sj as defined in (72) of a model j as a
function of the position in space.

Given the findings of Fig. 10, we will focus on the two approximate Sherman—
Morrison—Woodbury models jSMWdiag and jSMWappmx (recall that jTDnum coincides
with jSMwappmx). In Fig. 12, we plot the maximum relative errors (72) for these two
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Interpolation of x~(-0.5) for N=16 Interpolation error

— x~(-0.5)
~#~ interpolation

T
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Fig. 11 The interpolation nodes n® k=1,..., 16 are chosen in such a way that the maximum interpo-
lation error between the function x93 and its piecewise linear interpolant attains the same value in each
interval (n(k), r](kH))

models for all interior elements of the computational domain for the homogeneous
material distribution A(x) = A°" = 1, i.e., we are in the setting of Fig. 10a. Elements
touching the boundary are discussed separately in Sect.7.3.1. Here, we can see that
the maximum relative error of the model Jsymwdiag is around 47% whereas it is around
17% for jSMwapprox. The four different rows of Fig. 12 show different threshold values
for the relative errors in the color bars. Moreover, it can be seen from the right column
in Fig. 12 that the model jSMWapme behaves particularly well in the center of the
homogeneous domain and that the error increases slightly the closer one gets to a
boundary. This was to be expected since the idea of the model Jsmwapprox in Sect. 5
(and equivalently model jTDnum of Sect.2.2) was to zoom in locally around the fixed
element 7; and assume that all boundaries are sufficiently far away, cf. Figs.7 and 8.
Nevertheless, the maximum error attained by Jsmwapprox 18 still significantly smaller

than that of the model jSMWdiag.

7.1.3 Towards Topology Optimization Using Approximate Models

We want to illustrate the potential of the introduced models jSMWdiag and jSMWapprox
(which coincides with jTDnum) in the course of a binary topology optimization algo-
rithm. Here, we simply decide for each element Ty if it should be occupied by A% = 1
or A" = 1000 based on the values of a model j(k + (n—Ap)e®) at n = A% and
n= Al ., we do not allow for intermediate material values. Here, we again start
out from the homogeneous design where A € R™ is the constant one vector. As a
reference, we consider the separable exact model jSMW (32). Due to this model’s
properties, the material distribution obtained by the mentioned procedure is a local
minimum, which cannot be improved by switching the state of only one element.
Note that this is a stronger notion of optimality than a design being solely a stationary
point of the relaxed optimization problem. From a theoretical point of view it is not
entirely clear that using approximations of exact separable models such as jSMWdiag
the same effect can be achieved. However, already jn [19] it was reported that the SGP
concept combined with an approximation of the Jsmwdiag type lead to a much better
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Fig. 12 Comparison of relative errors § J [T,] according to (72) for models jSMWdiag (35) in left column

and jSMWapprox (60) (= jTDnum (52)) in right column for all interior elements 7y in homogeneous
setting. First line shows color plot according to their respective maximum errors. Second to fourth line show
threshold for maximum relative error at 100%, 50% and 10%, respectively. Errors in elements touching the
boundary are not computed
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local minimizer for a binary topology optimization problem than the MMA method
utilizing convex separable approximations. Here, we investigate this effect in more
detail using a selection of the previously suggested models. In addition, we also make
a comparison with an MMA model

R - —x, \ 7!
Fwma(m) = JX) = |Tel (g — ko) (Vunlz) " (12 - ”L@_ l;12) Vuplz,
=1
= (g —Ao)(he — L)
=J0) — ||V 2 73
TR ;' ellVunln, P === (73)

Here L plays the role of a vertical asymptote, which is chosen individually for each
element by a heuristic update scheme in the original MMA method, see [17]. As we
consider only a single update step here, the heuristic for the choice of L can not be
applied. Instead we test three different constant choices of the asymptote, L = O,
L = —5, L = —10. Note that (73) can be obtained from (34) by replacing I'®’ by

Since, as it is well-known, the optimum material design for compliance minimiza-
tion without limitation on the volume is the full design, we here include a simple
volume penalization in the cost function and use the augmented cost function

L) =T A) + wVol()) (74)

with a fixed weight @ = 7.5 and the volume of the strong material Vol(A) =
S 1 Tel (kg — A% /(AIM — A%, Note that Vol(X) itself is a separable function
which can be dealt with without approximation error. Figure 13 shows the designs
obtained after one step of the procedure mentioned above when using (a) the exact
(but expenswe) model jSMw, (b) the diagonal approximation JSMWdlag, (c) the pro-
posed model jSMwappmx and (d)—(f) the MMA model with L = 0, L = —5 and
L = —10. Comparing pictures (b) and (c) to (a), we see that the error in the design
produced by the model in (c) is almost zero, whereas it is a bit larger for the diagonal
approximation model in (b). The performance of the MMA model here depends heav-
ily on the choice of the parameter L. For illustration of the method, we also plotted
the curves corresponding to the exact and the two mentioned approximate models in
three fixed elements. Figure 13g shows that, in the leftmost of the three highlighted
elements in (a)—(f), the value of all six considered models at A = 1000 is higher than
at A°" = 1, thus making a switching of the material from A°" to A" unattractive. In
the same way, in the rightmost of the three marked elements, all models except for
MMA with L = 0 show smaller values at A" than at A%, thus suggesting switch-
ing the material to decrease the cost function, see Fig. 13i. In the central one out of
these three elements, however, the diagonal approximation model jSMWdiag suggests
to switch the material since its value is smaller at A'™ than at A°%, whereas the exact
model as well as the proposed approximation jSMWappmx suggest not to switch it, see
Fig. 13h. The MMA model shows good behavior for the choice L = —35, but large
errors for the choices L = 0 and L = —10. Finally, we remark that, when comparing
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(b)

Model comparison, w=T.5, =, ~(0.365, 0.354) Model comparison, w=T.5, 2 ~(0.552.0.542) Model comparison, w=T.5, = ~(0.740.0.730)
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Fig. 13 Top and central row: Material distribution after one step of binary topology optimization for
(74) with @ = 7.5 starting out from homogeneous material A(x) = 1 (see Fig.9a) when using a exact
compliance model Jsmw, b diagonal approximation to Sherman-Morrison—Woodbury model Jsmwdiag

¢ approximate compliance model jSMWapproXa d MMA model with L = 0, e MMA model with L = —5,
f MMA model with L = —10. Bottom row: Illustration of local models in three triangles marked in top
row from bottom left (g) to top right (i)

with the exact model jSMw, for jSMWdiag the wrong decision was taken for 280 out
of 1800 interior elements whereas this was the case only for 19 elements in the case
of jSMWappmx. For the MMA model with L =0, L = —5, L = —10, the numbers of
wrongly switched elements were 930, 102 and 586 elements, respectively.

7.2 Inhomogeneous Material Distribution

Next we consider a numerical example with an inhomogeneous material distribution
as it may appear in the course of a density-based topology optimization algorithm,
which is the motivation for this work. We consider a material coefficient A(x) that
continuously varies between A = 1 and A = 1000 as
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Fig. 14 a Material coefficient A for inhomogeneous setting. b Finite element solution u, of problem (5b)
with data specified in Sect. 7 for inhomogeneous material distribution

A, lx —m| =2,
A = qa+ B G 0, x—ml € (1. r),
)\., |x_m| Sr]5

with ri = 0.15, r, = 0.35 and m = (0.5, O.S)T. The material distribution and the
corresponding finite element solution of (5b) with the data defined in the beginning
of Sect. 7 are depicted in Fig. 14.

7.2.1 Numerical Evaluation of jSMWappmx in Inhomogeneous Setting

In order to evaluate jSMWapprox in inhomogeneous regions of the computational
domain, recall that model (60) involves the matrix I ; ¢ = L a[(Ae, k% 52 )]

defined in (59) where AS ! ASZ AS3 are averaged material coefficients accordmg to
(50), see also Fig. 6. The matnx FT e in turn, is based on the solution to the truncated
transmission problem (58) for the given averaged material values. Thus, in order to
evaluate jSMWapprox, that exterior problem would have to be solved for the averaged
material values of every single element, which would make the model computationally
intractable.

For that reason, We introduce another approximation step: We precompute
the matrix [ il(Ae, A, S )»%, )»‘;Z)] for a large discrete set of combinations of
material coefficients m an offline stage. More precisely, we precompute the
matrix T#[(A¢, A Sl A )\S’)] for all combinations of tuples (Ag, A Sl )»% A%) €

{Ar;(l), ceva n(N)}‘f WherAeA =7 < ... < »p™ =X and for the two types of elements

T =TV and T = TP, cf. Fig. 1. Since (58) has to be solved for k = 1, 2, this

yields a total of 4N finite element solutions of truncated transmission problems. In

the online stage, given averaged values (A, )»%, )»%, A‘;Z) ¢ (D, ..., n™M)4 the

S1 S
, A

matrix Tz[(A¢, A7, A%)] is approximated by piecewise linear interpolation of

the precomputed data.
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In our experiments, in order to numerically approximate (58), we used the moder-
ately large value R = 30 for the radius of the computational domain and discretized
it by a mesh consisting of about 4400 triangular elements and about 2300 vertices.
We chose N = 16 material points between A = 1 and A = 1000 which were chosen
as stated in Table 1. Since increasing the number of material points N will drastically
increase the precomputation time, the concrete choice of these points is of big impor-
tance. Thus, the points were chosen such that the interpolation error that is made in the
online stage is as small as possible, see Remark 12. The total precomputation time for
this setting was about two hours on a single core. Note that, for given PDE constraint,
discretization method and material catalogue {n", ..., )}, this precomputation
step has to be performed only once and can henceforth be used in all optimization
runs.

7.2.2 Numerical Comparison of Models on Computational Domain

We make the same comparison of the two most promising models jSMWdiag (35) and
jSMWappmx (60) as it was done for the homogeneous setting in Sect.7.1.2. Again,
recall that jTDnum coincides with jSMWapme and is thus not examined separately.

Figure 15 again shows the maximum relative error 87 of these two models over the
computational domain. Again, different thresholds of the color bar are shown. As it
was already observed in Sect.7.1.2, the model Jsmwapprox behaves particularly well
in regions of homogeneous material. For both models, the largest errors occur at the
transition from homogeneous material A(x) = A to inhomogeneous material.

From Fig. 15 it can also be seen that the largest error of jSMWapprox is around 315%
compared to only about 100% for jSMWdiag. However, we mention that this effect
disappears when a finer mesh is chosen as it is illustrated in Fig. 16. There, it can
be seen that the maximum error of Jsmwapprox in the refined mesh is only around
86% which is in the same range as for jSMWdiag. The reason for this improvement of
jSMWappmx is that, for a given function A (x), as the mesh size decreases, the range of
values to be averaged in the direct neighborhood of an element becomes smaller which
results in a smaller error when computing the average values )\%‘ 50), k =1,2,3.
In general, the model jSMwapprox behaves well if material variations around a fixed
element are small and makes larger approximation errors when large ranges of material
values have to be averaged.

7.3 Further Improvements

Finally, we point out several directions in which this research could be extended to
further improve the models jSMWappmx, jTDnum

7.3.1 Boundary Regions

So far, we restricted our numerical results to regions away from the boundary and
did not treat elements that touch the boundary. The reason for this is that, in the
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Fig. 15 Comparison of relative errors § J [T,] according to (72) for models jSMWdiag (35) in left column
and jSMWapprox (60) (= jTDnum (52)) in right column for all interior elements 7, in inhomogeneous
setting. First line shows color plot according to their respective maximum errors. Second to fourth line show
threshold for maximum relative error at 100%, 50% and 10%, respectively. Errors in elements touching the
boundary are not computed
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Flg 16 Comparison of relative errors in inhomogeneous setting for different mesh sizes for models

JSMWdlag (top row) and JSMWapprox = JTDnum (bottom row). Errors in elements touching the boundary
are not computed

derivation of the models (52) and (60), the truncated exterior problems (48) and (58)
are obtained by zooming in around the fixed element 7, and rescaling. Thus, in the
case where T, touches the boundary, the truncated domains depicted in Figs.4 and
8 do not mimic the neighborhood of 7;. Instead, it would be more appropriate to
perform precomputations on truncated half spaces as depicted in Fig. 17. The figure
shows the setting of problem (57) in the case of a homogeneous material distribution
corresponding to elements touching the top boundary. Also, here, inhomogeneous
material can be treated by precomputing a range of combinations of material values
in an offline stage and interpolating averaged sector values in the online stage. Here,
the precomputation becomes a bit more involved since, in addition to accounting for
different materials and different element types and k = 1,2 in (57), one also has to
distinguish between a left, bottom, right or top boundary as well as between Dirichlet
or Neumann conditions imposed on that boundary. Thus, in order to also treat boundary
regions of a rectangular domain D, an additional 32N* truncated half space problems
have to be solved in the offline stage. Here, N is the number of used material values,
e.g., N = 16.

In Fig. 18, we illustrate the improvement when elements touching the top boundary
are given a special treatment by precomputing the matrix I' 7 [(A¢, A S‘ ASZ ‘;;)] also

for the reference elements 7 depicted in Fig. 17. In addition to the data presented in
Fig. 15, we also computed the maximum relative errors in all elements touching the top
boundary (of Neumann type). If the same data as in the interior is used, the maximum
relative error is attained in the elements at the boundary and is as high as 77.89%.
When the mentioned treatment of the boundary elements is used, the maximum error
is still attained at an interior element and is only 16.6%.
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(a) (b)

Fig. 17 Setting for exterior problem (48) corresponding to elements a of type 1 or b of type 2 that touch a
top boundary. On the circular part of the boundary of Bg, homogeneous Dirichlet conditions are set. The
boundary conditions at top can be either of Dirichlet or Neumann type, depending on the physical problem

N
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Fig. 18 Comparison of model JAS]\/[\;vappmX in Neumann boundary region a without and b with special
precomputation using truncated half spaces as depicted in Fig. 17. For comparison, the same color scale
that is cut off at 16.6% is used in (a) and (b). The maximum relative error in (a) is 77.89% whereas it is
only 16.6% in (b)

7.3.2 Averaging of Inhomogeneous Material Distribution

We mention that we observed that the way material values are averaged over sectors has
a strong impact on the obtained relative error. Figure 19 shows the same experiments
as discussed in Sect.7.2 for different values of « in the averaging process (50). For
a = 1, the weighted Holder mean (50) reduces to the weighted arithmetic mean which
yields a large maximum error of about 1300%, see Fig. 19(a). Recall that our choice
o = —0.5 yielded the result in the right column of Fig.15 with maximal value of
8J = 315%. Further numerical studies for « = —0.2 and « = —0.1 are depicted
in Fig. 19b,c showing that for « = —0.2 the maximal error in the mesh is actually
smaller than for the model jSMWdiag.

Moreover, one might want to think of decomposing the domain Bg(0) into more
than three sectors in order to reduce the error made by the averaging of inhomoge-
neous material parameters. However, here one should keep in mind that the number of
truncated exterior problems to be solved in the precomputation stage with nge. sectors
and N material points is of the order N”s<*! and thus grows very fast with 7.

Finally, taking the average of material values on more than one layer of elements (cf.
Fig.6) together with suitable distance-dependent weights could lead to a better rep-
resentation of the local material configuration and thus to potentially higher accuracy
of the models jSMWdlag and JTDnum in an inhomogeneous setting.
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(a) a=1 (¢) a=—-0.1

Fig. 19 Maximum relative error 5jSMWapprox over computational domain for different averaging param-
eters « in (50)

Conclusion and Outlook

In this paper, we introduced and examined different separable approximations to a dis-
cretized topology/material optimization problem. The Sherman—Morrison—Woodbury
formula applied to the perturbed finite element stiffness matrix yielded a first sepa-
rable exact model which, however, is prohibitively expensive to evaluate. A diagonal
approximation of the stiffness matrix yielded a first tractable model. We introduced
a model that is motivated by the continuous concept of topological derivatives for
triangular inclusion shapes. Moreover, we also introduced a model that approximates
the Sherman—Morrison—Woodbury model with high accuracy by performing similar
rescaling steps as in the topological derivative model. Subsequently, we showed the
somewhat surprising result that these latter two models coincide. Finally, we com-
pared the performances of all models numerically. While the diagonal approximation
of the Sherman—Morrison—Woodbury model can be evaluated very efficiently without
any problems, the new models need data to be precomputed in an offline stage. In our
model problem, however, we saw that the newly introduced models show significantly
higher accuracy in most regions of the domain.
This work presented here can be extended and continued in several directions.

e We illustrated our methods for the case of the compliance functional in a sta-
tionary heat equation. We emphasize that this model was chosen for compactness
of presentation and that extensions to other cost functions and other linear PDE
constraints (e.g., linear elasticity) can be obtained in a rather straight-forward
way (possibly yielding slightly more technical formulas). An extension to non-
selfadjoint problems (including also nonlinear cost functions) could be realized
taking into account Remark 6. An extension of models based on the Sherman—
Morrison—Woodbury formula to other linear PDE constraints is straightforward
since the structure of the discretized problem is the same as for our model prob-
lem. The topological derivative model can be extended to other PDE constraints
following the general systematic procedure presented in [20].

o In this paper, we always assumed a structured mesh of a certain mesh topology to be
given. While this is a common assumption made in many publications on topology
optimization, an extension to general meshes with arbitrary element shapes and
sizes would be an interesting topic of future research. In this setting, one might want
to parametrize the shape of triangles. Then one could perform the precomputation
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for a (small) number of sample triangle shapes and interpolate their data in order
to treat a family of element shapes.

e The extension of the proposed approaches to nonlinear PDE constraints such as
nonlinear elasticity or nonlinear magnetostatics is another interesting yet challeng-
ing task. Also, here, the general procedure for obtaining topological derivatives
[20] could be used to establish a model similar to jTDnum.

e Finally, the ultimate goal of this research is to obtain good approximate sub-
problems in an iterative optimization algorithm. While solving the actual optimiza-
tion problem was beyond the scope of this paper and subject of future research,
we mention that this can be carried out in a similar way to [19]. In particular, in
[19] it was shown that a sequential global programming approach with a diago-
nal approximation of a Sherman—Morrison—Woodbury model was superior to the
well-established method of moving asymptotes (MMA) [17] in terms of both num-
ber of optimization iterations and quality of obtained solutions. A similar or even
better behavior is expected when replacing the diagonal approximation model to
our model JsMwapprox -
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