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A Shape Optimization Method in Viscous Flow
Using Acoustic Velocity
and Four-step Explicit Scheme

Yoichi Hikino and Mutsuto Kawahara

Abstract—The purpose of this study is to derive optimal shapes of
a body located in viscous flows by the finite element method using the
acoustic velocity and the four-step explicit scheme. The formulation
is based on an optimal control theory in which a performance function
of the fluid force is introduced. The performance function should be
minimized satisfying the state equation. This problem can be trans-
formed into the minimization problem without constraint conditions
by using the adjoint equation with adjoint variables corresponding to
the state equation. The performance function is defined by the drag
and lift forces acting on the body. The weighted gradient method
is applied as a minimization technique, the Galerkin finite element
method is used as a spatial discretization and the four-step explicit
scheme is used as a temporal discretization to solve the state equation
and the adjoint equation. As the interpolation, the orthogonal basis
bubble function for velocity and the linear function for pressure
are employed. In case that the orthogonal basis bubble function is
used, the mass matrix can be diagonalized without any artificial
centralization. The shape optimization is performed by the presented
method.

Keywords—Shape Optimization, Optimal Control Theory, Finite
Element Method, Weighted Gradient Method, Fluid Force, Orthog-
onal Basis Bubble Function, Four-step Explicit Scheme, Acoustic
\elocity.

I. INTRODUCTION

Shape design of a body which minimizes the subjected

fluid forces has been one of the main theme in the
fluid dynamics. Recently, the computational fluid dynamics
(CFD) has been developed by the improvement of computer.
Until recent years, most of the shape design in engineering
field is obtained by experiments and experiences. However,
experiments need expensive cost, experiments of large scale
and long experimental time. Numerical analysis of the fluid
forces by CFD technique makes it possible to reduce the costs
and time of experiments.

Most of fluid flows in engineering field are considered
as incompressible. However, the fluid existing in the natural
world has compressibility at any case. That is to say, the
acoustic velocity which passes through the fluid is finite.
Considering the acoustic velocity which would be a large
number but limited quantity, it is possible to transform the
basic equation considering slight compressibility. The equation
including the term of time derivative of pressure is obtained by
the formulation based on the conservation equations of mass
and momentum. In case that the acoustic velocity comes to be

Y. Hikino and M. Kawahara are with the Department of Civil Engineering,
Chuo University, 1-13-27, kasuga, Bunkyo-ku, Tokyo 112-8551, Japan

infinite, the resulted equation becomes the conventional con-
tinuity equation of the incompressible flow. The equation of
continuity, which is more realistic in the actual phenomenon,
is obtained because the acoustic velocity can be measured
accurately. In this study, the derived equation is used as the
continuity equation.

The purpose of this study is to obtain an optimal shape of a
body located in the viscous flow based on an optimal control
theory. The momentum equation is expressed considering the
acoustic velocity in the non-dimensional form. The fluid forces
can be derived by integrating the traction acting on the body
surface. In this study, the optimal shape is defined to minimize
both drag and lift forces. Therefore, the fluid forces are applied
as a judgment index of the optimal shape. The performance
function is defined by the square sum of the fluid forces and
should be minimized satisfying the state equation. Considering
that the volume of a body should be kept constant, the volume
constraint condition is also introduced.

This problem can be transformed into the minimization
problem without constraint by the Lagrange multiplier method.
The finite element method is used to solve the state and adjoint
equations because this method is suitable for the analysis of
arbitrary shapes and computing the fluid forces. As the spatial
discretization, the finite element method using the mixed
interpolation is applied. As the temporal discretization, the
four-step explicit scheme is employed. The orthogonal basis
bubble function for the interpolation of the velocity and the
linear interpolation for the pressure are used. The orthogonal
basis bubble function makes it possible to diagonalize the mass
matrix without artificial centralization. Because the orthogonal
basis bubble function is used, the mass matrix only includes
the diagonal components. Therefore it is possible to solve the
state and adjoint equations by the explicit scheme.

Il. STATE EQUATION
In this study, the indecial notation and the summation
convention are used. Non-dimensional form of the equation
of viscous flow is expressed as follows:
0, (1)
0, (2)

u; + UjUsj, 5 + cp; — )\uk,ki — I/(ui_’j + Uj,i),j
prup;+cuii =
where u;, p, ¢, A and v are the velocity, pressure, acoustic
velocity, coefficient of bulk viscosity (A = —%u) and kine-

matic viscosity coefficient, respectively. Here, v is expressed
as the inverse of the Reynolds number. A typical problem is
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described in Figure 1, in which a solid body B with a boundary
T'p is laid in an external flow. Suppose that the boundary and
initial conditions for the problem are given as follows:

u; = (U,0) on Ty, ()

t;, = 0 on I'p, (4)

t1 =0, wuy = 0 on I's, (5)

u; = 0 on TI'p, (6)

u;i(to) = o, p(to) = Po n Q  (7)
where

ti = {=pdi; + Mg i +v(ui; +uj)ing.  (8)

Fig. 1. Computational domain and boundary condition

Here, U, t;, 0;; and n; are the constant inflow, traction on
the boundary T", Kronecker delta and unit outward normal to
I', respectively. The fluid forces acting on the body B are
denoted by F;, where F3y and F; are the drag and lift forces,
respectively. The fluid forces F; are obtained by integrating
the traction ¢; on the boundary I'g as follows:

- /F ;. ©)

I11. FORMULATION

F =

A. Performance function

In this study, a minimum fluid force problem is treated. The
performance function J is defined by the square sum of the
fluid forces as follows:

1
J = =

2 f{fh(Fl — F1)’ + q2(Fy — F3)?}dt, (10)

to

where ¢, and ¢, are the weighting parameters, £, and F} are
the target drag and lift forces, respectively. In this study, F}
and F2 are set to zero. In the minimum fluid force theory
presented in this paper, at the state that the performance
function of the fluid force is minimum, the optimal state is
regarded to be obtained. The performance function should be
minimized satisfying the constraint conditions which are the
state equations (1) and (2). The Lagrange multiplier method is
suitable for the minimization problem with constraint condi-
tions. The Lagrange multipliers for the state equations (1) and
(2) are defined as the adjoint velocity «; and pressure p*. The
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performance function is extended by adding the inner product
between adjoint variables and state equations. The extended
performance function J* is described as follows:

I
Jr = 5/ (1 FT + qoF3)dt
to

ty
+/ / wi {1 + ujug i+ epi — Ak ki
to Q
—I/(ui_’j + iji)ﬁj}dgdt

ty
+/ / D+ u;p ; + cu;; }dQde. (1)
to Q

B. Sationary condition

The minimization problem with a constraint condition re-
sults in solving a stationary condition of the extended per-
formance function J* instead of the performance function J.
Adjoint equations and a gradient used to update the shape of
a body can be derived by the fact that the first variation of the
extended performance function equals to zero. The stationary
condition is expressed as follows:

oJ* = 0. (12)

The first variation of the extended performance function can
be calculated as follows:

iy
oJF = / / dui {d; + uju; j + cpi — Mg ki
to Jo
—v(ug; + uj;) 5 HdQdt

ty
+/ / 5p*{p + Ujsp,j + cum}det
to JQ

ty
. * * *
+/ / Sui{ =i — uju; j + wjiuj +cph
to JO

=g i — v(ugj + uj ;) 5 dQdt
ty
+/ / op{—p — u;p’; + cu;,; }dQdt
to Q
ty ty
+/ 6U181drdt+/ 6u151dth
to I'p to s
ty
<.
to I'p
ty ty
+ / otiu;dldt + / / Otousdl'dt
to I'uy Jtg I's
ty
+/ / 5tz(uf - q]F](s“)dth
to I's
+/ uf(tf)éul(tf)dﬁ - / U;(to)éui(to)dﬂ
Q Q

+ /Q P (t7)6p(t) S — /Q P (t0)op(t)dQ,  (13)

5ui deI‘dt

where
si = {ujui —p*oi; — Auy 1, 0i5 + v(ug; + uj ;) Ingl4)

Considering 6J* = 0, each term of eq.(13) must be equal
to zero. Therefore, the adjoint equations, the boundary and
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terminal conditions are obtained as in the following form.

. % * * *
U T U UG UGy D

= g — V(Ui +uj,) 0 in €, (15)
—p*—up+eu;; = 0 in Q, (16)
uj = 0 on I'y,(17)
si = 0 on I'p,(18)
s1=0, w5 = 0 on Ig, (19)
uf—qF1 =0, uj—qgF, = 0 on Ip,(20)
ui(ty) =0, p*(ty) = 0 in Q (21)

The relation:
ou; = ’U/i’jan, (22)

is used, where X; means the surface coordinates of the body.
Eq.(13) is transformed into the following equation.

tf
oJr = —/ / Siui7j(5deth.
to JI'p

Therefore, the gradient to update the shape of the body,
grad(J*);, can be derived by eq.(23) as follows:

grad(J*), =

(23)

(24)

—SjUji-

C. Volume constraint

The shape of a body is optimized keeping a volume of the
initial shape constant at each iteration. The constant volume
condition is expressed as follows:

m

D (ac(Xi)W =4 = 0 in Q.
e=1
where X is the surface coordinates of a body, a.(X;) is the
volume of each element, m is the number of elements and A,
is the volume of the initial domain.

(25)

1V. APPOROXIMATION
A. Discretization

As for the discretization, the orthogonal basis bubble func-
tion interpolation for the velocity and the linear interpolation
for pressure presented by Matsumoto [7] are applied and
expressed as follows.

The orthogonal basis bubble function interpolation can be
expressed as:

u; = Prug; + Poug; + Pauz; + Pyury,, (26)
By = Uy — tp By— Uy g
1 - 1 3 B 2 = 2 3 B
1
O3 = V3 §¢B, by = ¢p (27)
b5 = a1 + aapp + ¢B’ (28)

041+042+1

where «; and a- are unknown variables, and ¢ 5, ¢ and ¢ 5

are the bubble functions, which are defined as follows:

o5 =0%, op=0dy op=0p
where ¢>5B is the ¢th-power bubble function, which is shown
in Figure 2, and expressed as follows:

(29)

3¢LS
o= L
3¢L§

in wy

(30)

in w2
in ws

W2

WZ

Fig. 2. The &th-power bubble function

The number of ¢ can be taken arbitrary. Here ®,(a =
1,2, 3,4) is the bubble function interpolation for velocity. The
bubble function element is shown in Figure 3. The bubble
function can be considered as Cj continuous.

Eq.(26) can be transformed into the following equation.

u; = Viuy; + Woug; + Yaus; + dpup,, (31)
, 1
uBi = U4 — g(uli + U2; + U3i). (32)
The linear interpolation can be expressed as:
p=Vip1 + Yaps + U3ps, (33)
Uy =1y, Us=Ly Y3=Lg, (34)
Li+Ly+Ls=1 (35)

where ¥, (\ = 1,2, 3) is the linear interpolation for pressure
and L,, L, and L3 are the area coordinates. The linear
element is shown in Figure 4. The criteria for the steady

1

2 2

Fig. 4.
lation

Fig. 3. Element for the interpolation Element for linear interpo-

of orthogonal basis bubble function

problem is used, in which the discretized form of the bubble
function element is equivalent to those of SUPG (Streamline-
Upwind/Petrov-Galerkin) method. Therefore, in the bubble
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function element for the steady problem, the stabilized pa-
rameter 7.z Which determines the magnitude of the streamline
stabilized term. The stabilized parameter 7.5 is expressed as

where

follows:

Mag:/ O, P dS, Kam-:/ O, D50, ;dQ,
QE

e

(6B, 1),
TeB = / 7 1 7 A
(V +v )<¢B,j“3i + §¢B,iqua ¢B,j>Qe e
where €. is an element domain and

(u,v)q, :/ uvd§),
Qe

HUH%G :/ uudS,
Qe

H)\ai :/ \II)\(I)oz,idQ7 F(m = / (Datidr7
6ijujgi, (36) Qe T

Saiﬁj = )\‘/Q (I’ayi‘i)gyde—Fl// @a7j¢5,1d9+

e e

I// (I)a)kq)gykéijdg,
QE

/ a0 NMA:/ \I/p\I/AdQ, BuﬁAj:/ \I’u@ﬂ\I’)\’de,

The integral of bubble function is expressed as follows:

e e

C. Finite element method in time

3 . o -
(o5, Yo, = ||¢>B||S226 = ZA 37) As the temporal discretization, the four-step explicit scheme
o7 is applied. The state equation is transformed as follows:
(0B, 9B,5)0. = T AVn Un ;. (38) "
Mupupy, * = Mypgul, — S(Kopyjulul;
From the criteria for the stabilized parameter in SUPG _;HXZPA +S‘jﬁju’gl }{m,):} i
method, an parameter 7. can be given as follows: 1 hi Ao
) N/}.)\p)\ ,u)\p)\ e (B/Jﬂ)\juﬁjp)\
2| 2 aN2] 72 +0Hﬂgzuﬁl),
R = — 39
wo= () ()| 0 e
where h, is an element size. Gener_ally, the stabilized param- M"‘Buﬁj = M apUp; — %t (Kaawugﬁu:ﬁ
eter eq.(36) is not equal to the optimal parameter eq.(39). In I g n+l n+4
this study,the bubble function which gives an optimal viscosity —¢ *O‘Z?A + aifjlgj — — ) el
is assumed to satisfy the following equation. N,LApA T=Nuopy — 4t (B,Lm]ugj Py °
+l
CHuBiuﬁi ),
TeR = TeB- (40) (46)
From eq.(40), stabilized viscosity v’ can be determined using n+d At n+2 nt2
the following equation. Mapupi * = Mapus; = ?(Kw”jum Tuai
n n
1 _CH)\O/’Lp)\ + Sai[)’juﬁ] = 4)
3 +2
(V+V/)<¢7B,jU§3i‘|‘ ~¢B iu/Bj7¢B,j>Q Ny i Vuaph — 5t (Buﬁz\auﬁ] p’i
<¢B’ > - +cH, muﬁ:rz;)’
i TR iU, (41)
e
Based on ¢/, the stable computation can be carried out. o ntd gl
n
Mopug™ = Maﬂ“m - ft(Kaﬁwuﬁ] Tt
n n
B. Finite element equation —cHyaiby" g " F Saingtig; " = Fai "),
.. . .. Nu)\pt\l = u)\p)\ _At(B/tﬁ)\]uﬁ 7p7>7:+4
The finite element equation of the state and adjoint equa- i J
tions are expressed as follows: teHupitg; );

For the state equation;

Mapgtg: + Kapyjugjtyi

and for the adjoint equation;

— cHyaipx + Saigjug; = Fus, (42)
Nuxpx + Bugajugipa + cHgiugs = 0, (43)

where NM is the lumped mass matrix of
expressed as following equation.

N, and N,y is

Np)\ :6NH)\+(1 E)NH)\, (47)

where e is the lumping parameter. The fluid forces can be
evaluated as:

—Maogiy; — Kapyjupius; + Koysiug s
—cHxaip) + Saipjup; =0, (44) Lai = / Do tidl. (48)
—N,U\]'); — Buﬁ/\jUﬁij + CH,L[giuf;i =0, (45) I'p
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V. MINIMIZATION
A. The weighted gradient method

The weighted gradient method is applied for minimizing the
performance function. In this method a modified performance
function, which can be obtained by adding a penalty term to
the performance function, should be introduced. The modified
performance function K is expressed as follows:

KO = O

1
- a+1) _ x 0 (+1) @)
+5 /FB (Xa x{ )Waﬂ (Xﬁ X4 )dr, (49)

where [ is the iteration number for the minimization, stﬂ) is
the weighting diagonal matrix, which will be updated during
iteration. Applying the stationary condition K = 0, the
updated surface coordinates of the body are calculated at each
iteration by the following equation:

l l l l *
whOx{ = wihxP - grad(*V),.  (50)

B. Algorithm
The following algorithm is employed for the computation.

1) Select initial surface coordinates Xéo) on I'p.

2) Solve u{”), p(©) by the state equations (42) and (43) from
start time to final time.

3) Solve u; ), p*(©) by the adjoint equations (44) and (45)
from final time to start time.

4) Compute X&l) by eq.(50).

5) Move the surface coordinate keeping the volume con-
stant as eq.(25).

6) Remeshing.

7) Solve u'", p( by the state equations (42) and (43).

8) IF | X - x| < & THEN stop
ELSE solve u; ", p*(¥ by the adjoint equation (44) and
(45), I =141 and go to 4.

VI. NUMERICAL STUDY

The minimization problem of drag and lift forces subjected
to a body located in a viscous flow is studied. The weighting
parameters ¢; and ¢o in eq.(10) are both 1.0. The computa-
tional domain and boundary conditions are shown in Figure 5.
The finite element mesh is represented in Figure 6. The total
number of nodes and element are 2474 and 4800, respectively.
The Reynolds numbers are set to 1.0 and 40.0 in case 1 and
2, respectively.

(-14.0,5.0) v=0.0 (14.0,5.0)

:

(-14.0,-5.0) v=0.0 (14.0,-5.0)

Fig. 5. Computational domain and boundary condition
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Fig. 6. Finite element mesh

A. Computational result

1) Case 1 (Re=1.0): The variation of the performance
function is plotted in Figure 7. Figures 8 and 9 show the initail
and final shapes in case 1.

o

©

&
T

performance function

o
©
T

1 1 1 1
10 20 30 40
the number of iteration

Fig. 7. performance function (Re=1.0)
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Fig. 8. initial shape (Re=1.0) Fig. 9. final shape (Re=1.0)

2) Case 2 (Re=40.0): The variation of the performance
function is plotted in Figure 10. Figures 11 and 12 show the
initial and final shapes in case 2.

098

performance function

094

0
iteration

Fig. 10. performance function (Re=40.0)
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initial shape (Re=40.0) Fig. 12. final shape (Re=40.0)

VII. CONCLUSION

In this study, a shape optimization method in viscous flow

using the acoustic velocity is presented. The optimal shapes of
the body in the viscous flow has been obtained by the finite
element method using the acoustic velocity and orthogonal
basis bubble function.
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