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Abstract

Cette thése s’articule autour du controle optimal et ses applications a des phénoménes naturels
tels que les ilots de chaleurs dans des milieux urbains, la pollution dans un environnement marin
afin de préserver I’environnement et 1’écosystéme. Les points d’intéréts des applications de cette
thése rentrent ainsi dans les initiatives internationales et gouvernementales sur les transitions

écologiques, énergétiques et aussi du point de vue économique.

Pour répondre aux problématiques citées auparavant, nous explorons différents types de mod-
éles. Des modéles mathématiques paraboliques et hyperboliques sont introduits tels que le modéle
Navier-Stokes Forchheimer instationnaire couplé avec les équations de Fourier pour les ilots de
chaleur urbains, le modéle du transport avec second membre de type Dirac couplé avec les mod-
¢éle des eaux peu profondes pour la pollution marine et le modéle stationnaire de Navier-Stokes
Forchheimer dans le cas de la migration des poissons des eaux salés vers les eaux douces & travers

une structure hydraulique du type passe & poissons.

Dans un premier temps, nous avions analysé ces modéles de maniére théorique liée a I’existence
et 'unicité de la solution et les estimations d’erreurs des modéles perturbés par rapport aux mod-

éles originaux.

L’étape suivante consistait & une analyse numérique de certaines méthodes éléments finis

pour l'approximation des modéles environnementaux.

Les applications ont pour objectif de minimiser la chaleur dans des villes urbaines, la pollution
dans le milieu marin ainsi les effets tourbillonnaires dans les passes & poissons. Nous utilisons des
algorithmes du type gradient projeté pour optimiser I’emplacement des espaces vert en milieu
urbain comme solution du probléme d’ilots de chaleur, et la descente du gradient & pas fixe pour
minimiser la pollution marine ou le gradient de la fonction cotit est lié au systéme adjoint et dans
le cas des passes & poissons, la technique d’optimisation topologique de type Lagrangienne. Nous
avions implémentés les méthodes proposées sous Freefem-++ et nous avions mis en évidence la
précision et la robustesse des méthodes numériques suggérées.

Mots clés: Ilots de chaleur urbaines; Milieux poreux; Compressibilité artificielle; Controle
optimal; Equations paraboliques; Systémes hyperboliques; Méthode des caractéristiques; Es-
timations des erreurs; Algorithme de Gradient Projeté; Algorithme de Descente; Algorithme

Lagrangien augmenté.



In this work, we are interested to the optimal control and its applications to some natural
phenomena such as heat islands in urban environments, marine pollution in order to preserve

the environment and the ecosystem.

The interest points of the applications of this thesis fit into international and governmen-
tal initiatives on ecological, energy and also economic transitions. To propose solutions to the
problems mentioned above, we explore different types of models. Parabolic and hyperbolic math-
ematical models are introduced such as the unsteady Navier-Stokes Forchheimer model coupled
with the Fourier equations for urban heat islands, pointwise control of parabolic problems gov-
erned by the linear convection-diffusion coupled with the shallow water models for the marine
pollution and the stationary Navier-Stokes Forchheimer model in the case of the migration of

fish from salt water to fresh water through a hydraulic structures of the fishways types.

Firstly, we analyzed these models in a theoretical way by studying the existence and the
uniqueness of the model solution and give an error estimates between solutions of the perturbed

models compared to the original model.

The second step consisted to the numerical analysis of some finite element methods approx-

imation to these environmental models.

The objective is to minimize the heat in urban cities, pollution in the marine environment

and the turbulent effects in the fishways.

We use algorithms of the projected gradient type to optimize the location of the green spaces
in urban areas as a solution to the problem of heat islands, the descent of the gradient with fixed
step to minimize marine pollution where the gradient of the cost function is related to the adjoint

state. In the case of the fishways, we use the Lagrangian type topological optimization technique.

We implemented these methods proposed under Freefem++ software and we bring out the

precision and the robustness of these suggested numerical methods.

Keywords: Urbain Heat Island; Porous media; Artificial compressibility; Pointwise control
problem; Parabolic equation; Hyperbolic system; Characteristic method; Error estimates; Spec-

tral Project Gradient Algorithm; Algorithm of Descent; Augmented Lagragian Algorithm.









Contents

(1 Optimal control and application to reduction of urban heat island intensity in |

[ porous city] 29
(L1 TIntroductionl. . . . . . . . . . . 30
[1.2  Governing equations in porous City| . . . . . . . . . ... 31

[1.2.1 Navier-Stokes Forchheimer equation| . . . . . .. ... .. ... ... ... 31
[1.2.2  Energy equation| . . . . . . . . . ... 32
|1.3  Existence ot solution for the Forchheimer-Fourier system| . . . . . . . .. ... .. 34
.4 Mainresultl . . . . . ..o 35
[L.5  Approximation by the artificial compressibility method|. . . . . . . . . ... . .. 44
[1.5.1 Existence of solutions of the perturbed problem|. . . . . . ... ... ... 45
[1.6  Thermal comfort problem| . . . . . ... ... ... ... ... ... .. ... 51
[1.6.1 Optimal control procedures| . . . . . . . .. . .. ... ... ... 52
[L7 Numerical discretizationl . . . . . . . . . . . ... ..o 53
[L7.1  Variational formulationl . . . . ... .. ... ... ... ... ... 53
[L72 Time semi-discretizationl . . . . . . . . .. ... ... .. L. 54
[1.7.3  Space discretization| . . . . . . ... ..o 55
[1.7.4  Gradient project algorithm| . . . . . . ... ... ... 0. 56
L8 Numerical results . . . . . . . . . . . 57
[1.8.1 Effects of numerical and physical parameters| . . . . ... ... ... ... 58
[1.8.2  Caen Normandy University Campus| . . . . . . . .. ... .. ... .... 63
(L9 Conclusion|. . . . . . . .« 64

2 On error estimates of the artificial compressibility for the unsteady Navier- |

[ Stokes Forchheimer Fourier problem| 67
2.1 TIntroductionl. . . . . . . . . . 67
2.2 Prelimanaries . . . . . . . . . L 69
[2.3  Analysis of the problem| . . . . . . .. ... oo 74
[2.4  Error estimates for the linearized problem| . . . . . . . . ... ... ... ... .. 83
[2.0  Error estimates for the nonlinear problem| . . . . . . ... ... ... ... .... 87
2.6 Numerical resolutionl . . . . . . . . . . .. ... 93

26,1 TIsolatedislandl . . . . . . . . . ..o 98



CONTENTS

[2.6.2  Domestic frost-free refrigerator application|. . . . . . . . . ... ... ... 100

R.7 Conclusionl. . . . . . . . . . . 102

[3 Theorical and numerical analysis of an optimal problem governed by convec- |
[ tion diffusion equations| 105
3.1 TIntroductionl. . . . . . . . . . L 105
3.2 Governing equations| . . . . . . .. ..o 107
[3.2.1  The transport pollution modell . . . . . ... ... ... ... ... .... 107

[3.2.2 Adjoint state] . . . . . .. .. 108

8.2.3 2D shallow water modell . . . . . ... ... ... ... 0. 109

824 Weak formulation|. . . . . . . ... oo 109

[3.3  Control problem| . . . . . . . .. 109
8.4 Preliminaries] . . . . . . . . . 110
[3.5  Characteristic Finite Element Approximation| . . . . . .. . .. .. ... ... .. 112
3.6 Numerical resolutionl . . . . . . . . . . .. ... 129
[3.6.1 Time and space discretization| . . . . . . . . ... ... ... ... .. 130

3.6.2 Numerical results| . . . . . . . . . .. 131

B.7 Conclusionl. . . . . . . . . . . 137

[4 Analysis and finite element approximation of optimal control problem based |
[ on porous media model | 141
41 TIntroductionl. . . . . . . . . . L 142
(4.2 Mathematical modell . . . . . . . . . .. . 144
421 Preliminaries] . . . . . . . . . o 144

4.2.2  Perturbed equation|. . . . . . . . ... Lo 150

(423 Frrorestimated . . . . . ... 153

4.3 Control problem| . . . . . . . . 158
[4.3.1 Adjoint system| . . . . . ... 158

4.3.2  Shape gradient| . . . . . . ... 161

(44 Finite element methodl . . . . . . . . . . ... 164
4.5 Numerical approximation and optimization algorithm|. . . . . . . .. .. ... .. 174
[4.5.1  Optimization procedure| . . . . . . . . . . . ... 175

4.5.2  Numerical examples| . . . . . . . ... ... . Lo 177

46 Conclusionl. . . . . . . . . . . 182
4.7 Annex: Control problem of mixed boundary conditions| . . . . . . . .. ... ... 182
4.7.1 Adjoint system| . . . . ... ..o 183

4.7.2  Shape gradient| . . . . . . ... 185

[0 The application of adjoint method for shape optimization in porous media |
[_model 191

B1 Tntroductionl. . . . . . . . . 191

ii



CONTENTS

9.2 The Navier-Stokes Forchheimer equations| . . . . . . ... ... ... .. ... .. 193
B3 Mainresultsl. . . . . . . . 194
h.3.1  Existence of the weak solutionl . . . . ... ... ... ... ... ..... 195

5.3.2  Uniqueness of weak solutions| . . . . . ... ... ... ... ... ..... 198

0.4 A shape optimization problem and adjoint states| . . . . . . . ... ... ... .. 199
[5.5  Finite Element approximation|. . . . . . ... ... 0oL 203
[5.5.1  Space discretization : the Finite Element method| . . . . . . . . . ... .. 205

[5.5.2  Algorithmic description ot the implemented method| . . . . . . ... . .. 206

5.5.3  Numerical results : academic casel. . . . . . . . . . . ... ... ... ... 208

[5.5.4  Numerical results : pratical case] . . . . . . ... .. ... ... ... 212

0.6 Conclusions . . . . . . .« . 215
[List of Figures| 221
[List of Tables| 223

iii






Introduction

Un des défis majeurs de notre siécle est de réduire de maniére drastique 'impact du réchauffement
climatique dans les écosystémes présents sur terre. Parmi ces problémes, on note la pollution de
I’air et de I’eau, la croissance de la densité urbaine dans des zones rurales et la déforestation, le
rejet des déchets industriels et des substances chimiques et d’autres qui générent la dégradation

de I'environnement et affectent d’une part la santé humaine et d’autre part les espéces animales.

Dans le premier chapitre, nous nous sommes intéressés au probléme des ilots de chaleur ur-
bains (Urban Heat Island). Avec le développement de I'urbanisation, les propriétés urbaines
changent remarquablement en fonction des activités humaines dans les villes. La chaleur et les
nombreuses formes de pollution modifient les propriétés radiatives de ’atmosphére, ce qui en-
traine la formation de ces ilots de chaleur urbains. Ils ont des effets négatifs sur la qualité de
I’environnement, sur la santé, sur la consommation d’énergie et sur le développement durable des
villes. Ils sont aussi responsables de ’augmentation de la température des villes, ce qui engendre
une amplification de la concentration d’ozone dans ’air, participant a 'effet de serre indésirable.
Di Menza [I] a répondu a la question, comment modéliser I'impact du changement climatique

sur un écosystéme.

Comment formuler un tel probléme du point de vue optimisation ? C’est vers la notion du
confort thermique qu’il faut aller pour bien définir le critére d’optimisation de la température

dans des villes a forte densité urbaine pour assurer le confort de ses habitants.

Plus précisément, le probléme se formule & ’aide de la mécanique des fluides couplée avec les

effets de convection thermique reposant sur les équations de Boussinesq.

Nous nous intéressons a ’extension des équations de Boussinesq en ajoutant le terme linéaire de
Darcy et le terme non linéaire Forchheimer. Nous exploitons des techniques de contrdle optimal
pour I'emplacement des espaces verts et comment faire face aux problémes environnementaux
liés aux ilots de chaleur urbains apparaissant dans les villes. Un modéle climatique tridimen-
sionnel est établi pour étudier les effets de la chaleur anthropique urbaine et I’écoulement de
I’air dans les régions urbaines et rurales. Le mécanisme de transport dans les milieux poreux est

régi par le systéme Navier-Stokes Forschheimer. Nous étudions l'existence des solutions faibles
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et des solutions fortes en utilisant des conditions aux limites de type Dirichlet dans deux cas

différents :

e La premiére situation consiste & étudier le probléme incompressible Navier-Stokes Forch-

heimer Fourier non-stationnaire,

e Le deuxiéme contexte repose sur ’étude des solutions faibles et les solutions fortes dans le
cas d’un fluide compressible en introduisant la méthode de compressibilité artificielle avec

données initiales dans L? dans un domaine Q C RV (N < 3).

Concernant les équations de Boussinesq (stationnaires et non stationnaires), il existe une abon-
dante littérature dédiée au sujet. Canon et DiBenedetto [25] ont démontré I'existence et 1'unicité
de la solution forte dans les espaces LP'? dans le cas d'un fluide incompressible soumis & un
transfert de chaleur convectif en utilisant les opérateurs intégraux singuliers. Cependant, dans le
cas de la théorie L2, Santos da Rocha et al [29] ont montré I'existence et 1'unicité de la solution
du probléme de Boussinesq stationnaire avec des données non réguliéres sur le bord dans L2.
Morimoto [14], [16] a montré l'existence de la solution faible du probléme Navier-Stokes station-
naire avec 1’équation de convection naturelle dans un domaine borné 2 dans RY, (N < 2) dans
le cas ot la température sur le bord est imposée par une condition de type mixte, condition de
Dirichlet sur certaines parties et de Neumann sur les autres parties, Foias, Manley et Temam [32]
ont étudié les solutions fortes avec des données initiales dans L? dans un domaine RY, (N < 3),
Oeda [30], [31] a étudié les solutions faibles et fortes dans un domain non cylindrique en employ-

ant la méthode de pénalité et la théorie des opérateurs sous-différentiels.

Le systéme Navier-Stokes Forchheimer Fourier non-stationnaire est le suivant :

(O + (u.V)u+au+b|u|u=—Vp+Au+dg[8(6—0i)—1] dans Qx[0,7],
N
00 + (u.V)0 =nAb + Qp + ZaiXGi dans Q x [0,77,
i=1
divu =0 dans Q x[0,7T],
u(z,t =0) =ap(z), 6O(z,t=0)=79(z) dans €, (0.1)
u(z,t) =0 =z ely,
e(x?t) :f(ﬂ?,t) $€F1,
u(z,t) =0 sur (I'pUTy) x[0,T7,
% _
on

0 sur (I'puUTly) x0,T],

Avec u est la vitesse du fluide, 6 la température, A et x sont des coefficients de diffusion, «; la
température dégagée par les feuilles (espaces verts), a,b et d sont des constantes positives telles
que a est le coefficient de Darcy, b est le coefficient de Forchheimer, d est le coefficient pour la force

de Boussinesq, ag, 79 et £ sont les conditions initiales de la vitesse, la pression et la température
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respectivement, g(z,t) est la fonction vectorielle gravitationnelle et /3 est le coefficient de dilata-

tion thermique. Qp est I'intensité de la source de chaleur du batiment par unité de surface du sol.

Du point de vue approximation numérique le champs de vitesse et celui de la pression sont
dissociés ce qui engendre des difficultés numériques pour approcher les équations Navier-Stokes
Forchheimer Fourier liée a la contrainte d’incompressibilité divu = 0. Pour résoudre ce probléme

et relaxer cette contrainte, il existe plusieurs types de méthodes de relaxation :

e La méthode de pénalisation: cette méthode a été introduite par Courant [4], largement
étudié dans le cas des équations de Navier-Stokes. Bercovier et Engelman [5] ont utilisé
un élément fini parabolique isoparamétrique de type pénalisation ou ils ont montré les
propriétés de stabilité et de convergence de la méthode. Thomas [6] a utilisé des éléments

finis de type Galerkin pour démontrer efficacité de la méthode.

divue +ep® = 0.

e La pression stabilisée: Cette méthode a été introduite par Brezzy et Pitkdranta [7].
Louaked et al [8], Brezzi, Douglas [9], Hughes, Franca, Balestra [10].

divu. +eAp® = 0.

e La méthode de pseudo-compressibilité: Chorin [12], et celle de E et Liu [13] et de
Shen [II] ont montré l'efficacité de cette méthode dans la cas de 'analyse de l'erreur des
équations de Navier-Stokes.

divu. + eAp; = 0.

e Méthode de compressibilité artificielle: cette méthode est largement utilisée par
Chorin [3] et Temam [2]
divu® 4+ p; = 0.

Cette méthode fait 'objet de la suite du couplage des équations Navier-Stokes Forchheimer

Fourier.
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Alors le probléme non perturbé (0.1]) se réécrit sous la forme

(8tu5 + (ue.V)ue + aue + b | ue | ue = —Vpe + AMAue +dg [B (0 — 0:n) — 1]  dans 2 x [0,T],
Ol + (ue.V)0. =nAb. + f dans Q x [0,T],

e0pe + Viaue =0 dans § x [0,7],

ue(z,t =0) = ap(x) dans €,

O:(x,t =0) = 19(x) dans £,

pe(z,t =0) = mo(z) dans €,
ue(z,t) =0 sur Ty,

Oc(z,t) = &(x,t) sur Ty,

pe(x,t) =0 sur T,

ue(z,t) =0 sur (I'pUTy) x[0,7],
90" _ 0 sur (FpUTy) x[0,T],
\ On

(0.2)
En premier lieu, nous avons montré 'existence de la solution faible du systéme non perturbé
(0.1). La démonstration est basée sur la construction d’une solution approchée par la méthode

de Faedo-Galerkin et le passage aux limites. Soient les espaces fonctionnels suivants :
D, = { fonction vecteur ¢ € C*°(Q)[suppy C Q,divp =0 dans £}
Dy = {fonction scalaire ¢ € C*®°(Q)|¢ =0 au voisinage de T 1}
H = adhérence de D, sous la norme L?(f2)
V = adhérence de D, sous la norme H?'({)

W = adhérence de Dy sous la norme  H'()

Théoréme 0.0.1. Soit Q un domaine borné dans RY,(d = 2,3). Si g € L>=(Q x ([0,7))),
€€ CYTy) x [0,T], 0 € L*(Q), ap € H, 0;, € L*(2) , a,b sont des constantes positives a > 0
, b >0, et si (dBlgllze) < evVAn ot ¢ > 0, alors il existe une solution faible (u,8) de (0.1)

satisfaisant les conditions initiales.
ue L™ ([0,T],H), 6eL>(0,T],L*%)).

De méme, dans le cas du systéme perturbé (0.2]) Navier-Stokes Forchheimer Fourier. On a :

Théoréme 0.0.2. Pour ¢ > 0 five et largement petit et f € L? ([O,T];LQ(Q)). De plus, si
g € L™ (Qx([0,T]), ¢ € CHT1 x [0,T)), 70 € L*(Q), ap € H, b;, € L*(Q), a,b sont des
constantes positives a >0 , b> 0, si (dB||gllL=) < cvV/A ot ¢ est une constante positive,

4
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alors il existe au moins une solution (u®,0°,p%) du systéme perturbé (0.2)). En outre,
(u®,6°,p%) € L™ ([0,T]; H) x L™ ([0,T]; L*(€2)) x L™ ([0,T]; L*(2))

Ensuite, nous avons introduit une procédure d’optimisation de la température dans des villes
urbaines afin d’assurer le confort du trafic des piétons. Un ilot de chaleur urbain par définition
est la différence de température entre le secteur urbanisé et le secteur environnant di au résultat
des choix d’aménagement des milieux de vie, notamment la minéralisation des surfaces. Il existe

plusieurs facteurs, liés & la localisation des espaces verts.

Nous minimisons la température au sol par 'introduction de la fonction cotit suivante

1 T
. / / 0 (x, ) dadt (0.3)
Sor,

=1

J1(0) =

Le processus d’optimisation passe par la résolution des équations du systéme perturbé Navier-
Stokes Forchheimer Fourier. Le probléme de controéle est résolu par une méthode itérative. Nous

utilisons un algorithme de type gradient projeté.

Figure 1: Champs de température de I'air pour les emplacements des espaces verts optimaux et
non optimaux (Campus universitaire Caen Normandie).
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Dans ce deuxiéme chapitre, nous nous sommes intéressés aux estimations d’erreurs en intro-
duisant la méthode de compressibilité artificielle pour le systéme instationnaire de Navier-Stokes

Forchheimer Fourier.

Le probléme de convection-diffusion couplé avec les équations de Boussinesq incompressibles non-
stationnaires sont largement étudiées. Il existe plusieurs méthodes d’approximations numériques
pour approcher le probléme de convection-diffusion. Shen [42] a analysé I'existence et 'unicité de
la solution du probléme convection-diffusion stationnaire avec des éléments de Bernard-Raugel.
Shi et Ren [43] ont examiné une méthode d’éléments finis mixtes non conforme. Hafien, Fadili et
Elmoataz [44] ont étudié 'approximation numérique du probléme non local avec des conditions
aux limites de types Neumann homogénes sur graphe. Kim et Choi [45] ont considéré la con-
duction et la convection naturelle entre deux cylindres concentriques sous les effets d’irradiation
solaire. Comme on le voit, la vitesse u, la pression p et la température sont couplées par la con-
trainte d’incompressibilité V.u = 0. Pour résoudre ce probléme de couplage, nous utilisons les
méthodes proposées auparavant (méthode de pénalité, méthode de compressibilité artificielle).
Shen [? | a montré l'estimation d’erreur optimal pour les équations de Navier-Stokes instation-
naire. He [46] a fait I'extension de 'analyse d’erreur du probléme Navier-Stokes stationnaire en
utilisant la méthode des éléments finis. Wang et al [47] ont étudié les estimations d’erreurs d’un
systéme pénalisé et une extension a une discrétisation totale du schéma [48]. Giovangigli et Yong
[49] ont étudié les estimations a priori des systémes hyperboliques-paraboliques symétriques
linéarisés a faible dissipation. Sun, He et Feng [51] ont proposé la méthode de pénalité pour
résoudre le probléme couplé Navier-Stokes avec le probléme de convection-diffusion non station-
naire dans un domaine {2 de dimension N = 2 sous certaines hypothéses sur les données initiales.
Ce qui motive notre intérét pour la résolution de probléme couplé plus compliqué réunissant le
terme Darcy et le terme de Forchheimer pour les équations de Navier-Stokes est de relaxer la

contrainte d’incompressibilité en introduisant la méthode de la compressibilité artificielle.

Nous avons analysé le probléme couplé et nous avons établi les estimations d’erreurs entre la
solution originale (u, p, @) et la solution perturbée (u®, p%, 6%). La preuve des estimations d’erreur
se fait en deux étapes : la premiére consiste & l'analyse de l'erreur dans le cas d’'un systéme
linéaire et la deuxiéme étape concerne ’analyse d’erreur pour le cas d’un systéme non linéaire.

Nous introduisons les espaces fonctionnels suivants :
X =Hj()? W=H)Q), V={veX;divv=0}, H={vel*Q)?*divv=0;v.n[sn=0}

Les estimations d’erreurs entre le systéme perturbé et le non-perturbé sont prouvées sous les

conditions suivantes :

e (H1) : supposons que la vitesse initiale up € V et f € L* ([0,T7]; L*()), la température
initiale ¢ € W,
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e (H2) : supposons que ¢ € H*(Q) et tf; € L™ ([0,t]; L*(2)) et td; € L™ ([0,t]; L*(2)).

Théoréme 0.0.3. Si ¢ € H%(Q), le probléeme perturbé Navier-Stokes Forchheimer Fourier a une
solution unique (u®,p,6%) € [L°([0,T]; H*()) N L*([0, T}; X)| x L2([0, T]; M) x H*([0, T]; W).

La solution (u®,p®,0%) converge uniformément vers la solution (u,p,0) € — 0.
Le controle de l'erreur du probléme non-linéaire est illustré par le théoréme (0.0.4)) suivant :

Théoréme 0.0.4. Supposons (H1) et (H2) sont validées, € suffisamment petit, pour tout t €
[0,T], les estimations d’erreurs suivantes sont vérifiées

(at 4+ 1) t|lu — uf||> + te|p — p°||% + t[|0 — 605> + M2||V (u — u¥) |2 + 6t2||V (6 — 6°) ||> < Ce?

Concernant I’approximation numérique, nous employons une discrétisation spatio-temporelle
reposant sur un schéma d’Euler implicite avec les élément finis de type Bernadi-Raugel. Nous

considérons Vy, Qy et W}, les espaces éléments finis tels que

v, = {vh e C%(Q) N HY (D4 VK € Th, o € IP’K}
Qn = {an € L*();VK € Th, qnic € P1}
Wi, = {wy € H'(Q); VK € Tp, wy c € P2}

La formulation variationnelle du systéme perturbé ((0.2]): Trouver (ui’(kﬂ), p;’(kﬂ), 6;’(k+1)) S
(Vi x Qpn, x Wp) pour tout vy, € Vi, qn € Qp et wy, € X,

<us,(k+1) Uh> _ <us,(k) Uh>
" ;k — P + A <Vu2’(k+1), Vvh> +a <u2’(k+1),vh> + <u;’(k) (Vui’(kﬂ)) ,vh>
11—

o (L™ L™ o) = (0, Vo) = dgB (075D, un) + dgB (Oin, 0n) + (dgB,un) Vo € Vi,

<p2’(k+1)7 C_Ih> - <PZ’(k)7 Qh>

tkr1 — i

€

<‘92’(k+1)’ wh> _ <027(k)

thr1 — g

+ <V.u;’(k+1),qh> =0 qn€Qn

o) (V0 )+ (ui @ (00 ) = (fwn)

Nous implémentons le schéma ci-dessus dans FreeFem++ [2I]. Nous avons effectué plusieurs

tests a différent pas de temps pour nous assurer d’atteindre une solution stable. Les résultats

obtenus sont illustrés par les figures suivantes :
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0.74015
0.70315
0.66614
0.62913
0.59212
0.55512
051811
0.4811

0.44409
0.40708
0.37008
0.33307
0.29606
0.25905
0.22205
0.18504
0.14803

0.11102
0.074015
0.037008

2.7106e-032

Figure 2: Champs de vitesse et de température dans un réfrigérateur sans étagéres.

53.85
0.8689 50032
46.215
o mm 42.398
0.73856 3858
0.69512 34.763
o aw 30.945
27.128
23.31
:::;: 19.493
047789 15.675
II 857
o.m
oo sz
0.30411
0.26067
Ll 0.21722
0.17378
o 13033
0.08689
o 043445
2.0429-034

-3.4125
Figure 3: Champs de vitesse et de température dans un réfrigérateur avec étageéres.

-7.23
-11.048
-14.865
-18.683
-22.5

Dans le troisiéme chapitre, nous analysons I'approximation par éléments finis des problémes
de contréle parabolique avec un second membre singulier régi par la convection-diffusion linéaire
couplée avec les équations des eaux peu profondes en utilisant la méthode des caractéristiques.
Les principales difficultés du probléme proviennent de la singularité du second membre dans le
systéme transport-diffusion. Nous développons une analyse théorique du probléme. Des estima-

tions d’erreur sont obtenues pour le probléme original, adjoint ainsi que le probléme de controle.

8
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Nous nous intéressons au probléme de la pollution marine dont I’activité humaine est directement
responsable. Le rejet des eaux usées, les catastrophes industrielles et écologiques se traduisent
par la contamination et la diffusion de produits chimiques, des métaux lourds ou d’une impor-
tante quantité de produits pétroliers. Ces polluants impactent a la fois les milieux aquatiques et
la santé humaine. Ces derniéres années, beaucoup de moyens sont donnés pour la préservation
et la protection des écosystémes marins et cotiers. La diminution de la diffusion des polluants
provenant des substances chimiques toxiques, ou des rejets d’eaux usées est un vrai défi scien-
tifique et technique. La pollution cotiére est généralement controlée en traitant les contaminants
a la source ou dans les stations d’épuration par des méthodes de traitement des eaux usées afin

de réduire leur concentration.

La encore, le probléme de controle optimal est régi par des équations de convection-diffusion.
Récemment, des recherches approfondies ont été menées sur divers aspects théoriques de ce
probléme. Boulakia et al [33] ont travaillé sur les équations de réaction-diffusion ou le terme de
réaction est donnée par une fonction cubique dont le but de reconstruire numériquement la partie
indépendante du temps de terme source a partir la solution mesurée. Ningning et Zhaojie [34]
ont étudié un schéma d’approximation de Galerkin de stabilisation du bord, cette méthode utilise
la stabilisation par les moindre carrés des sauts de gradient & travers des bords des éléments.
Cette méthode a été proposée par Douglas et Dupont ["Computing — Methods in  Applied
Sciences, Springer-Verlag, Berlin, 1976"|. Becker et Vexler [35] ont exploité la discrétisation du
probléme de controle optimal & I'aide de la méthodes des éléments finis stabilisés et montré que ce
schéma de stabilisation converge vers des solutions approchées améliorées méme sur des maillages
grossiers. Luo et Lu [36] ont utilisé¢ la méthode des éléments finis mixtes Petrov/Galerkin avec
des moindres carrés. Pour les problémes de controle optimal elliptiques, Casas et Troltzsch [37]
ont adapté, a la discrétisation des fonctions de controle, des fonctions constantes par morceaux
ou des fonctions linéaires par morceaux. En revanche, pour ’analyse d’erreur & priori, plusieurs
chercheurs ont utilisé une discrétisation pure par éléments finis pour des problémes de controle
optimal avec des contraintes d’inégalités ponctuelles. Arada, Casas et Troltzsch [38] ont étudié
I’approximation numérique des équations aux dérivées partielles elliptiques semi-linéaire dont le
résultat est l'estimation des erreurs en norme infinie pour les contrdles optimaux. Falk [39] a
présenté un schéma d’approximation a la fois du probléme de contréle optimal et de la solution
de I'équation du controle. Fu [40] a analysé le probléme de contréle par une approximation de
type éléments finis en utilisant la méthode des caractéristiques ou les variables d’états et ad-
jointes sont discrétisées par des fonctions continues linéaires par morceaux, et il a en plus montré
Defficacité de la méthode pour les estimations d’erreurs. Fu et Rui [41] ont appliqué la méthode
des caractéristiques aux problémes de controle optimal quadratique. Dans tout ces travaux, les
composantes de la vitesse dans le terme de convection apparaissent comme des données con-

stantes.
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Le modéle mathématique décrivant les phénoménes physiques dans le cas du transport d’un
polluant et de I’évolution de sa concentration, que nous étudions est un modéle de convection-

diffusion avec terme source mesure

01— HG+ UT)D+06 = g+ 3 [i()3(r — i) dans Qx (0,7),
=1

or,1) =0 00 x (0,T), (04)
¢(z,0) = ¢po(z) dans €.
Et son systéme rétrograde donné par
—0p — pAY = UN)Y +op=¢ —¢q Q2 x(0,T),
Y(x, T)=0 092 x(0,T), (0.5)
w($7 t) =0 Q,
avec U = (u,v) est la vitesse du propagation du polluant, ¢ est sa concentration, p est le

coefficient de diffusion, g représente 'accélération de la pesanteur, f le débit de la source et
0 est la masse de Dirac. La vitesse du déplacement du contaminant est reliée a la vitesse de
déplacement des masses d’eau c’est & dire la vitesse de propagation des vagues. Pour calculer
cette vitesse, nous utilisons le modéle des équations de Barré de Saint-Venant aussi appelé;

"équations en eaux peu profondes" (Shallow Water Model) suivant :

Ou — p' Au+ (u.V)u = —g0,H dans Qx (0,7),

Ov — ' Av + (v.V)v = —g0yH dans € x(0,7T),

OH + 0y(Hu) 4+ 0y(Hv) =0 dans Qx (0,7, (0.6)
u(z,0) =wug dans €,

v(zx,0) =19y dans Q.

avec g représente le terme lié aux effets gravitationnels et H la hauteur d’eau par rapport a la

surface libre.

Nous nous intéressons & trouver le débit massique optimal & la source f = (f1, fo, -+, fn). Le
probléme du controéle optimal consiste alors & minimiser la concentration du polluant ¢ relative

a une concentration cible ¢4 donnée par la fonction objective suivante :

T o
55) = [ (G160 = o+ 5 11 at (07

Les formulations faibles et la condition d’optimalité prennent alors la forme :

{ (B, w) + UV, w) + a (¢, w) + (0p,w) = (g + Bu,w), Yw eV = HHQ),
(b(CL',O) = ¢0(x)7

10
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- (8t’l,/}, Q) - (UV¢, Q) +a (q7 ¢) + (O—wa Q) = (¢ - (Z)da U}) ) Vq € V= Hol(Q)a (09)
¢($7 O) = ¢0(£L'),
avec la condition d’optimalité
T
/ (af + B, f—u)y dt >0 Vfe K c X = LX(0,T); ). (0.10)
0

Les principales difficultés du probléme du point de vue théorique sont dues a la singularité du sec-
ond membre ce qui nous ameéne a travailler dans des espaces fonctionnels réguliers afin d’obtenir
I’expression du systéme adjoint. L’approximation numérique du probléme de transport se fait
en utilisant la méthode des caractéristiques [I7]. Le but de cette méthode est de transformer
lopérateur de convection en dérivée totale en utilisant une formulation Lagrangienne. Nous

considérons I’équation des caractéristiques

%(%8;7) = ¢(X(2,87),7),

X(z,8;7) = .

(0.11)

T
pour un temps final T, nous introduisons un pas du temps At = N On note t, = nAt, pour

n=20,---,N et on pose ¢"(z) = ¢(x,t"). En utilisant I'approximation suivante de la dérivée
totale le long des courbes caractéristiques, nous approximons ﬁf en temps ¢t = 41 par

D z, ") — H( X (x), t7

Dt At

Nous construisons ensuite une approximation numeérique s’appuyant sur un schéma d’Euler.
Considérons (@Z, Ffl) comme 'unique solution du problémg discret et (@Z, Ffl) e Vhx K"
est la solution si et seulement s’il y a un état adjoint \I/;’L_l e V", tel que (@}L,\I/Z_I,F,’L) €
Vhx VP x KM i ={1,2,---,N*} , satisfaisant la condition d’optimalité suivante :

ol — pi-l , A A .
(hh,wh> +a (@}L,wh) + (J@}Z,wh) = (g’ + BF}ZL,wh) , Yw, e VPV,

- (0.13)
Pt (2,0) = ¢ (x), =€ Q,
N L . . o
anh +a (th\pz 1) + (U\Ijﬁpqh) = (\II;L - ¢27Qh) ) vqh € Vh - V7
e (0.14)
N (2,T) =0, z€Q,
(aF} +BU Y fro— Fi),dt >0 Vf, € K'nU", (0.15)

11
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avec U} = W' ()

xr = G(i‘, Tis 7'1;1),

avec Jt = det DG(Z, ; Ti_l)*l le déterminant de la matrice transformation Jacobienne & partir
de G a x.

L’analyse d’erreur dans le cas des problémes du controle optimal a pris une grande consid-
ération dans le cas de la résolution des systémes paraboliques et elliptiques [I8} [I7; [19; 20]. Pour
obtenir des estimations d’erreurs & priori pour les schémas proposés en (0.13)) et (0.15), nous
introduisons les problémes auxiliaires :

Trouver le couple (@ﬁl(f),\I/}l(f)) e VP x V" pouri=1,2,---,N* satisfaisant :

(@%;(f) — o))

wh) +a (@ﬁl(f),wh) + (o@ﬁl(f),wh) = (gi + Bff;,wh) . Ywp eVh

Pt (u)(x,0) = P (x), z€Q.
(0.16)

Ti

i—1 it i ) ) . .
<\Ilh (f) \I/h(f).J ,Qh> +a (qh,‘lfﬁfl(f)) + (O"I’Z(f),%) = (\I]’;L(u) — ¢zl,qh) , Vg € Vhcv

N (f) (2, T) =0, z€Q. 0
0.17

Nous avons le résultat de convergence avec estimation d’erreurs suivant :

Théoréme 0.0.5. Considérons (¢,v, f) et (®p, ¥p,, Fj,) les solutions des équations ((0.8) — (0.10))
et ((0.13) — (0.15))) respectivement. Alors, on a l’estimation d’erreur suivante:

Vel f - FhHLZ([O,T];RM) + ¢ — (I)hHLOO([O,T],HS(Q)) + v - ‘I’hHLoo([o,T],Hé(Q))

< Chy (19l 2o, m2()) + 1 2(0.17:22(00mm)) + C2ht Y I0llmo.17:52(02)
v=0,9

Oyt + 11l L2 o, m:22(02))

L2([0,T]L% (%)

>

L2(0,T1L2()  pggy ‘

P

Nous définissons la fonction cotit & minimiser comme suit:

- t x) — x))?%dx Y tﬁ (4))2
_2/0 /Q(Qs(t, ) — ¢a(t,x))"d dt+j§::1/0 2J(fj(t)) di. 0.18)

avec ¢g € L*(Q). Le vecteur de controle f(t) = (fj(t))j=1,..» appartient & un ensemble de

contréle admissible K. La gestion optimale du systéme de depuratlon consiste alors a résoudre

12
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le probléme d’optimisation suivant : Trouver f € L?(Q) tel que

;r?& Ja(f). (0.19)

Le probléme de controle (0.19) admet une solution unique f € K. Nous donnons l’expression du
gradient de la fonction cott ((0.18]) pour une méthode de descente :

VJQ(f)j = Oéjfj(t) + w(t, T‘j) avec j = 1, ey N (020)

Le processus de controle optimal du débit & la source se base sur une méthode itérative en
utilisant la méthode du gradient de descente & pas fixe. Les résultats obtenus sont illustrés

ci-apres

Figure 4: Contréle optimal de la concentration du polluant dans le golf Normand-Breton.

Afin de valider les estimations d’erreurs développées précédemment, nous évaluons l'erreur
pour une séquence de discrétisations avec différents maillages et pas de temps fixes. Nous avons
réalisé plusieurs tests numériques reposant sur un algorithme de type gradient. Pour le calcul

des erreurs en norme L? entre la solution exacte et la solution approchée, on a posé :
E(¢’ hn) :‘ ¢h(hn) - ¢em(hn) ’L2

E(l/], hn) :| wh(hn) - "pem(hn) |L2
E(f, hn) :| fh(hn) - fea:(hn) |L2

et la convergence en espace

rate(¢, hn) _ log (E(¢7 hn—l)/E(¢7 h’n)) (021)

log (hp—1/hn)

DDL | || ¢ = ¢ex |lz2¢0,ry | Ratio | || f — fex |[r2(0,7) Ratio | [[ ¥ — Yex |lL2(0,1) Ratio
27 0.0522761 - 0.2429090 - 0.1976700 -
94 0.0350302 0.577554 0.1664970 0.544919 0.1307900 0.595843
332 0.0197525 0.826568 0.0945548 0.816273 0.0733844 0.833702
1280 0.0104595 0.91722 0.0502398 0.912321 0.0386895 0.923532
4963 0.00537356 0.960863 0.0261879 0.939929 0.0198441 0.963229

13
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Table 1: Norme L? de l'erreur et le ratio de convergence.

Dans le quatriéme chapitre, nous avons exploré 'optimisation des structures hydrauliques de
type passes & poissons. Ces structures jouent un roéle important d’un pont de passage entre le
milieu marin et les riviéres, favorisant et facilitant la migration des espéces aquatiques des eaux

salées vers les eaux douces.

La réalisation et I’achévement de ce chapitre a été le fruit d’un travail collectif avec la collabora-
tion de M. Louaked, M. Kadiri et M. Mechkour ot nous avons travaillé sur ’application des équa-
tions de Navier-Stokes Forchheimer stationnaire par pénalisation de la contrainte d’incompressibilité
dans le but d’optimiser I'effet tourbillonnaire de I’écoulement d’un fluide dans une structure hy-

draulique de type passe & poissons. Ce travail a été rapporté dans la thése de M. Kadiri [61].

Dans la littérature, de nombreux types de passes a poissons existent, celle de Denil [60], ou
bien a fentes verticales ("Vertical slot Fishway”). Dans notre étude nous avons opté pour

ce dernier type.

Pour améliorer la fiabilité et l'efficacité de la passe & poissons, le fond des bassins doit tou-
jours avoir une surface rugueuse, et ceci afin de réduire la vitesse d’écoulement a proximité du
fond et de faciliter ainsi la remonté des petits poissons. Une surface rugueuse peut étre produite
en ajoutant des pierres aléatoirement dans le béton avant qu’il ne durcisse. Le comportement de
I’écoulement ne peut étre représenté avec précision que si la structure des milieux poreux est cor-
rectement décrite. Le passage du régime d’écoulement de Darcy au régime de Forchheimer peut
se justifier par la nécessité de prendre en compte le comportement du fluide & travers les milieux
poreux. Pour clarifier la signification physique de la non-linéarité dans I’équation de Forchheimer,
il serait utile de comprendre la dérivation de I’équation de Forchheimer a partir du modéle Navier-
Stokes en utilisant les principes de base sous-jacents & la théorie de I’hydrodynamique. Compte
tenu des différentes opinions sur l'origine de la non-linéarité, il est maintenant admis que le terme
quadratique conduisant a la séparation de la couche limite et & la formation de sillage derriére

des obstacles solides. Plusieurs travaux sont disponibles dans le cas des modéles des milieux

poreux [57; B8} 59].

Figure 5: Example d’une passe a poissons a fentes obliques et son maillage.
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Nous nous intéressons aux équations de Navier-Stokes Forchheimer stationnaire suivantes :

—vAu+ (uVu+a|ul|*u+Vp=f dansQ,
Vau=0 dans 2,
u=0 sur Io, (0.22)
u=g sur I'q,
L yg—Z—pn:O sur Is.

avec u est la vitesse, p est la pression, a est le coefficient de Forchheimer, o est un nombre naturel
positif, g est la force de gravité et f est un terme source donné. Le systéme pénalisé de (0.22))

est le suivant :

1
—vAuf + (u.V)u® + i(V.u‘s)u‘s +a|u|*ut+Vp* =f dans,
Vauf+ep*=0 dans 2,

0.23
ut =0 sur Lo, ( )
w =g sur I'y,

L y%—psn:() sur Is.

Concernant le modéle non perturbé, nous montrons I’existence et I’unicité d’une solution faible du
probléme (0.22)). L’existence d’une solution faible du probléme pénalisé est prouvée en utilisant la
méthode de Féado-Galerkin. Nous utilisons les espaces de Sobolev suivants : X = (H}(Q))? |, Y = L2(Q)

Théoréme 0.0.6. Soit Q un domaine borné dans R (d = 2, 3), f € X est une fonction

donnée. Alors le probleme perturbé (0.23|) admet une solution qui satisfait

v 1
5 Ve 1> +a || u |33 +e || p° |1°< o, 1S 15

Nous établissons la convergence de la solution (vitesse en norme H', pression en norme L?)

du systéme perturbé vers la solution du probléme initial.

Théoréme 0.0.7. Soient (u®,p°) la solution du probléme perturbé (0.23)) et (u,p) la solution
dans X x Y/R du probléme (0.22). Alors, on a

(p°) €Y  est borné uniformement par e,

et pour e — 0.
u® —u dans X,

et
p° —p dansY

avec P est la protection orthogonale dans Y de p sur (KerB*)“. Nous avons les estimations
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sutvantes
[ u® —ul+ [ p°—p < Ce,

avec C est une constante positive indépendante de €, ot
KerB* ={q€Y|(q,V.v) =0 pour tout v € X} = {constants}.

Apres I'étude des modéles mathématiques, nous analysons le probléme du contréle optimal.

Le probléme d’optimisation de forme consiste & minimiser la fonction cotlit suivante

1
J3(Q2) = /Q [u® — ug|*dx + % /Q |lcurl (uf)|?dz. (0.24)

2

avec u® est la solution du probléme (0.23)), ug est la vitesse cible et o est le paramétre de vorticiteé.

Nous donnons l'expression du systéme adjoint associé au probléme perturbé ((0.23))

1 1
—vAv + (Vus) T v — (uf.V)v — §V(u5.v) + i(V.ue)v + alu®|*2(Juf v
+a(utv)uf) + Vg = (uf —ug) — ocurl(curl(u®)) dans €,
Vw+eqg=0 dans €2, (0.25)
v=20 sur 'gU T,
v
Yo, + 2(uf.n)v — ng = ocurl(u®).7 sur I'y.

Ensuite nous calculons le gradient de forme de la fonction cotit en fonction des variables d’état

(uf, p%) et les variables adjointes (v, q)

_ 1 £ _ 2 f €\]2 % @_ €
Vs = 2|u Uq| +2|curl(u )|°+ 5 21/871 ocurl(u®) An || n. (0.26)

Nous nous focalisons ensuite sur I'approximation du probléme perturbé par la méthode des élé-

ments finis. Nous proposons une discrétisation du probléme perturbé
Trouver uj, € X h tel que

1
v(Vug, Vo) + ((uf. V)ug, vn) 45 (Voug, uf.op) + a(|uj |“uf , vp) 027
—i-gl((v.ufl)(v.vh)) = (f,vp) pour tout v, € X" '

De maniére analogue au probléme continu, nous démontrons ’existence de la solution du prob-
léme discret (0.27). Ensuite, nous établissons une estimation d’erreur en terme de la norme H*

et L? pour la vitesse et la pression respectivement.

Théoréme 0.0.8. Soient (u,p)e X x Y solution du probléme (0.22) et (uj,p;) définie par
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(10.27). Alors

3 a cy .
| w—uj |1 < (;—1—#;01) (1—%-@) 1nfh||u—vh IEt

vpEeX

Co . Cs
+— inf — +—¢
or ook, Ip=anli+5 el pnl

et

v(3—2r)+aCy (3 a C .
||p—pi HZhS ( ) L (;—14‘;02) (1+—3> 1nfh ||u_’Uh ||1

Bh Bn ) vnex

Cy (3 a , c"”
+(1+—(——1+—ca)) inf | p—an | +Soe lon

B \r or 1) ) ey 2

Finalement, pour résoudre le probléme d’optimisation et minimiser la fonction objective,
nous adoptons une technique de type gradient projeté. Nous appliquons notre algorithme sur
des structures hydrauliques de type fentes verticales et obliques. Les résultats obtenus sont

présentés par les figures suivantes :

Figure 6: Vitesse non optimale pour dix bassins.

Figure 7: Vitesse optimale pour dix bassins.
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Dans le chapitre 5, nous proposons une extension des méthodes d’optimisation de forme
proposée récemment par Dapogny et al [52] en utilisant le modéle Navier-Stokes Forchheimer
a faible nombre de Reynolds. Dans un premier temps, nous donnons les résultats d’existence
et d’unicité de la solution de ce systéme. Ensuite nous construisons le probléme d’optimisation
de forme en se basant sur un probléme adjoint. Nous adoptons une résolution numérique en

combinant la méthode des éléments finis et celle d’optimisation de forme.

Il existe une littérature abondante concernant les différentes méthodes d’optimisation de forme
adaptées aux problémes de mécanique des fluides. Parmi elles, on dénombre des méthodes dites
paramétriques, géométriques et topologiques. Concernant les méthodes topologiques, Allaire,
Dapogny et Frey [52] ont présenté une méthode d’optimisation géométrique et topologique qui
s’appuie sur deux facons complémentaires de présenter des formes qui sont maillées exactement
afin d’en évaluer les performances par éléments finis et & I’aide d’une fonction de lignes de
niveau pour les déformer suivant le gradient de forme. Jouve [50] a travaillé sur 'optimisation
topologique des problémes de conception optimale en élasticité. Osher et Sethian [53] ont prouvé
que la méthode de Level Set est un outil trés polyvalent dans le cadre de 'optimisation de struc-
tures. Choi et Kim [54] ont développé des techniques d’optimisation couplées aux équations de
Navier-Stokes tri-dimensionnelles dans I'industrie automobile. Dapogny et al [56] ont proposé
une méthode d’optimisation de forme, pour les équations de Navier-Stokes stationnaire a faible
nombre de Reynolds en utilisant une dérivée de forme de la fonction cott calculée via un La-
grangien augmenté. Nous nous sommes inspirés de ces travaux pour proposer une extension de
la méthode aux équations de Navier-Stokes stationnaire couplées au terme linéaire Darcy et au
terme non linéaire de Forchheimer. En guise de validation de ’extension proposée, nous avons
choisi de reprendre le probléme d’ingénierie des structures hydrauliques de type "passe & pois-

n

son". Nous nous intéressons a l'optimisation topologique d’une structure hydraulique de type

passe a poissons.

Dans la conception d’une passe & poissons, I'objectif principal est de réduire les effets tour-
billonnaires dans les bassins. Cette réduction permet aux poissons de minimiser leurs propres
efforts pendant la traversée, facilitant ainsi le mouvement d’un bassin & I'autre. Le probléme
d’optimisation de forme consiste a trouver une forme optimale dans un ensemble admissible en

introduisant la fonction objective suivante :
1
Ja(Q) = / = ey [ da + 21// le(u)|2dz. (0.28)
2 Jo Q
avec: U la vitesse cible et e est le tenseur de déformation donné par
1 T
e(u) = §(Vu +' Vu)

L’écoulement du fluide dans la passe & poissons est décrit par les équations de Navier-Stokes
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Forchheimer stationnaire données par le systéme suivant

,

—vAu+ (u.V)u+Vp+au+b|lu|*u=f dans €,

div(u) =0 dans €,

U= Ujp sur Ty, (0.29)
u =0 sur I,

o(u,p)n =10 sur oy

Dans un premier lieu, nous montrons l'existence et 'unicité d’une solution faible du probléme
(0.29)) en utilisant la méthode de Faédo-Galerkin.
Pour cela, nous construisons une solution approchée, nous établissons des estimations a priori et

nous vérifions la convergence dans l'espace (Hg(Q))? N L+2.

Le résultat d’existence de solution faible du systéme Navier-Stokes Forchheimer est donné par le

théoréme suivant :

Théoréme 0.0.9. On considére Q un domaine borné dans R, (d = 2,3), f € H1(Q). Siu=0

sur 002 et 0 < a < 10, il existe au moins une solution faible de (0.29)) satisfaisant
v 2 2 2 2
5 IVum|” + aljumllz2 + 0 uml|Fats < el fIlF-1

et
Ipll < C [+ e1 + coa) ull g + esb ull5Ehs = ea 1] -

avec C, c1,ca,c3 et cq sont des constantes positives et v > 0

L’unicité de la solution faible du systéme Navier-Stokes Forchheimer (0.29)) est donnée par le
théoréme ((0.0.10)) suivant :

Théoréme 0.0.10. On considére Q un domaine borné dans R?,(d = 2,3) et localement Lips-
chitzien, u = 0 on Q) et f € H1(Q). Les solutions de (0.29) existent pour tout nombre de

Reynolds; cependant, si v est assez grand et — < « < 4, alors la solution faible du systéme

Navier-Stokes Forchheimer (0.29) est unique.

Le probléme d’optimisation de forme consiste & trouver une forme optimale en minimisant la
fonction objective.

in J4(€2) objet G(Q)=0. 0.30
Qoin Jy(€2)  objet  G(Q) (0.30)

avec Q,q est 'ensemble des domaine admissibles.

Qud = {Q cRY: ZI}- C 00 est ﬁxé,/ dx = constante} .
Q

Il existe plusieurs méthodes, stratégies ou techniques d’optimisation dans le contexte de la mé-

canique des fluides [22} 23} 24} 25} 26; 27} 28]. Nous construisons la fonction Lagrangienne par
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I'introduction les variables adjointes (v, q) :
L(Qvuapvv’ﬂ-) = J4(Q) - F(QaU,p,v77T)v (031)
avec

[vVu: Vo + (u.V)u.v+ au.v+b | u | uv — pdive] de — / divurdz
Q

F(Qu,p,v,7) = /

Q

Alors la solution du probléme d’optimisation de forme ({0.30)) est le minimum du probléme suivant

min min max L(2,u,p,v,m) (0.32)
Q€Qud (u,p)EVy4(Q)xM(Q) (v,q)EVo(Q) X M ()

Le systéme adjoint établit est de la forme :

—vAv+ (V)T v — (Vo +av+b|u|®v+ab|u|*? (uo)u+ Vr

= — (2vAu+ | U — Upes |) dans Q,

div(v) =0 dans €,

v=20 sur I,

v=20 sur T,

o(v,m)n + (u.n)v = 4v(u).n sur Doy
(0.33)

Nous adoptons un algorithme basé sur le Lagrangien augmenté pour obtenir la forme optimale

de la structure hydraulique.

La résolution numérique par éléments finis repose sur le probléme relaxé suivant :

(

—vAUE + (Ut V)ut +Vp* +au® +b|u® |[*u® =0  dans €,

div(u®) +ep* =0 dans €,

u® = ug, sur Ty, (0.34)
u® =0 sur T,

o(uf,p*)m =0 sur Ty

avec € est un paramétre trés petit de Pordre ¢ = 1079 dans nos tests numériques.

Les espaces éléments finis utilisés sont :
Up ={w € [C(Q)]" : w1|p € [Po(T)]" ,VT € Tp,w1.n=0 on 9N},

X, =A{we € [C(Q)]" : wa|r € [Po(T)]" VT € Thywan =0 on 90},
My ={q€C(Q): q|lr € P1(T),VT € T},

Qn = {m € L*(Q) : wa|r € P1(T),VT € T} .
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Le probléme approché est :
Trouver (uj,pjf,) € Up x My, tel que
/ vVuj, : Vwidr + / (u".V)ujwidx — / P, V.awide — / qV . ujwidz (0.35)
Q Q Q Q ’
- / ep;quide +/ au}iwldx+/ b|uj | ujwide =0 Ywy €Uy, et Vg€ My,
Q Q Q
les variables adjointes (v, 7j,) sont solutions de :

Trouver (vp,7p) € Xp X My, tel que

/VVvh : ngdaz/(uh.V)vhwgdaz+/(Vuh)T.vhwgder/vhwgdx
Q Q Q Q

—i—/ b | up |“ vywaedz +/ ab | up |“72 (up.op)upwede — / m, V.wadx
o 0 . (0.36)

+/ 2vVuy, : Vwadz +/ | up — Upes | wodz +/ o (v, ). nwads
Q Q 1—‘lout

+/ (up.n)vpweds — 4v(up).nwy =0 Ywy € Xp, et Vm e Qy.
Fout

L’algorithme de Lagrangien augmenté transforme le probléme d’optimisation sous contrainte a

une série de probléme sans contrainte définie par

inf  £(Q, A", b,
QeQad

qui prend la forme
LN D) = Ji(Q) — AG(Q) + gG(Q)Z.

avec les parameétres A et b sont le multiplicateur de Lagrange et le coefficient de pénalisation
respectivement. G(€2) est une contrainte fonctionnelle liée au volume du domaine tel que G(€2) =

V(§2) — V4. La mise a jour des paramétres se fait par
)\n-‘rl =\"— bnG(Qn)

avec
il ob" sib<by,
B b sinon.

La combinaison de la méthode des éléments finis et celle d’optimisation implémentées sous

FreeFem+-+ nous a fournis les résultats numériques suivants :
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Figure 8: De gauche a droite, de haut en bas de la forme initiale & la forme optimale Q2" de
n =0, a n = 4000 iterations.

e Value

W0.196157

Figure 9: Champs de vitesses non optimal (gauche) et optimal (droite) dans le bassin central
d’une passe a poisson.
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1.1. INTRODUCTION

1.1 Introduction

The urban territory, dense in infrastructure and limited vegetation cover, subject to solar radia-
tion accumulates heat and creates special thermal conditions called Urban Heat Islands (UHI).
UHI is a climatic physical phenomenon, affects human health and its energy consumption. In
addition, UHI increases the temperature of cities, which leads to an increase in the concentration
of ozone in the air, resulting in an undesirable greenhouse effect. Heat urban islands influence

not only the quality of the air but also the property and quantity of the water.

Several factors favor the formation of urban heat islands; the density of the population in cities
that leads to the formation of anthropogenic heat and the pollution [1], the rise of humidity
in the air, the lack of wind, can develop the sensation of the heat produced by the UHI, the
phase change from water to steam allows a transfer of energy [2]. Air conditioning and industries
account for 48% of all heat anthropogenic [3]. There are also another factor influencing the UHI
such thermal mass of buildings and coatings [4]. The more the urban coatings are dense, the

more short waves from solar radiations are absorbed.

To treat the problem of progressive loss of green spaces caused by urbanization, [5] showed the
utility of these green spaces to reduce urban heat islands. [6] have also shown the importance
of vegetation and water surfaces in the regulation of the urban climate and in the prevention of
UHI. Beyond aesthetic value and the landscape function, the use of trees makes it possible to
modify the local climate. Individually, trees act as solar masks and windbreaks, altering radia-

tion fields and airflow around buildings.

In recent years, much attention has been paid to study the the phenomenon of the urban heat
islands [7], [8] and deal with problems related to the optimal location of green zones in metropoli-

tan areas to mitigate the urban heat island effect.

In the first part of this chapter, we introduce and develop a mathematical model to carry out
environmental problems connected to urban heat islands. The set of porous media and heat
equations with the artificial compressibility term used in the UHI model is described in Section
I1. We use also the classical Faedo-Galerkin method and the Fourier transform technique to prove
the existence of a weak solution for the incompressible and the compressible Navier-Stokes Forc-
cheimer Fourier system Section IV and Section V respectively. In Section VI, The optimal control
formulation is explained. The numerical discretization of the primal equations, the derivation of
the optimality system and the numerical implementation of the minimizing process, in particular
the Spectral Projected Gradient algorithm is detailed in Section IV. Several numerical results are
presented to give an overview of the computational capability of the proposed design approach

to control heat processes produced by urban heat islands.
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CHAPTER 1. OPTIMAL CONTROL AND APPLICATION TO REDUCTION OF URBAN
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1.2 Governing equations in porous city

The transport phenomena in porous media refers to a solid having space that is filled with fluid is
present in several fields. Designated flow regimes can be classified into: Darcy and Forchheimer
for unsteady laminar flows, and post-Forchheimer for turbulent flows. To analyze the urban heat
islands, cities are considered as porous media. Moreover, the drag force of buildings and ground
surface can be represented by the Darcy term, the Forchheimer term and the Brinkman term
in the momentum equation. Based on these assumptions, a coupled Navier-Stokes Forchheimer

and temperature model is derived.

1.2.1 Navier-Stokes Forchheimer equation

The Navier-Stokes Forchheimer extended Darcy model can be used in various area, such as in-
dustries and engineering applications in the nuclear, geological, environment [15]. The turbulent
Navier-Stokes Forchheimer with the gravity and the buoyancy terms equation inside the urban

canopy is given by

1 B 2 7 C -9 g
10) —Vp—|—+—| A .V —® — —0=[B(0—6;,)—1]=0 (1.1
ko= | ] Ak T vt @l 91506 - 0) < 1] =0 (1)
where u is the fluid velocity, p is the pressure, 6 is the temperature, p is the air density, u is
the dynamic viscosity, ® is the porosity, K is the permeability, C' is the Forchheimer inertia

coefficient, [ is the thermal expansion coefficient, g(x,t) is the gravitational vector function and

k2
¢ is the turbulent viscosity, in which the turbulent viscosity p; = u Z (see [16], [17]) with ¢,
value is close to the value for clear flow ¢, = 0.09.

In order to assume an equilibrium turbulent flow, the expressions of the dissipation rate £ and

the turbulent kinetic energy k (see [I8]) are given by

k= 0.01u? (1.2)
3 3
cpk2

= Xﬂsz (1.3)

The Vi, Von-Karman constant is taken to be 0.4.

The governing equations are general and valid for forced convection in variable poros-
ity media. To analyse the convection in packed beds some constitutive equations have to be
supplied for the Forchheimer inertia coefficient C' and the permeability K. These constitutive
equations are obtained from experimental results of Ergun(1952). The constitutive equations

are related to the porosity ® and height of roughness element h. The equations may be expressed
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in the following form :

h2®3
~150(1 — ®)2 (14)

V15093

The urban porosity is assumed to be constant in the horizontal direction and varies in the vertical

direction as follows

(1—@)(3)0'5+<b it < H
1 if z>H

in the case of a study in real cities, @ varies from 0.38 to 0.82 (see [19]).

1.2.2 Energy equation

Urban structures emit anthropogenic heat absorbed by the effect of solar radiation in the ambient
air, so the hypothesis of local thermal equilibrium cannot be used in a porous city. In the absence
of this effect of thermal equilibrium, the energy equation must be replaced by a model with two
non-local thermal equilibrium equations, one for the solid phase and the other for the fluid phase.
However, we are interested in the temperature of the fluid outside buildings. The energy equation

for the fluid phase can be written as

pC®uVh = V (ADVH) + (1 — B)q (1.7)

After adding the unsteady term and by employing the time averaging method to the energy

relationship, the heat transfer equation in a porous city can be obtained as follows:

I Lt (1-)
1.
Ol + uVo v[(pFr+p >V9] + 20C, q (1.8)

The value of o is close to the value for the clear flow which is equals to 1. Fixing the quantity of
heat provided by the vegetation (for more detail of the vegetation model (see [20])) the equation

becomes

N
1 1t (1—-d)
VO -V ve| — — E NG = 1.
%0 +uVo [(pPT pJT> 9] p®C, 4 i:laXGz 0 (1.9)

where G; represents the green spaces, «; is the foliage temperature and x is the characteristic

function

1 ifzed;
Xe: () = , (1.10)
0 otherwise
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The intensity of the heat source in a city is always based on the area of the soil surface. Urban
heat sources are mainly composed of the heat released from buildings absorbed by the effect of
radiation and the heat released from the ground surface. The two spatial locations of the two
heat sources are different and their effects on the urban thermal environment are also different.
Some numerical studies of all heat sources have a uniform distribution over the entire urban area
[21]. The thermal flux of the heat source is related to the density of buildings and the density of

buildings varies in the vertical direction

_@

— 1.11
=1 (1.11)

V})—/OH(I—CD)dz (1.12)

where @) is the intensity of building heat source per unit area of ground surface, V4 is the volume
of buildings per unit area of ground surface and H is the eight of urban canopy.

Finally, the system for heat transfer in a porous city can be summarized as follows

1 [ 1 2#1&] 1% C 2
ou+ —Vp— | —4+ —| Au+ (u.V)u+ —0u + —0|uju
BT VRS Lp® - p (V) Kp VK [
—5%[5(9 —0)—1=0 in Qx(0,7T)
- N
1 i (1-9) . (1.13)

- _— - —E iXG, = Q ,T

0 + uVo v_(pPr pUT>V«9] p@Cpq i:1axgz 0 in x (0,T)

Vau=0 in Qx(0,7)
u(z,0) = ap(x), O(x,0)=79(z) in

here  C R™ (n = 2 or 3) is bounded connected domain with Lipschitz continuous boundary 9.
The artificial compressibility approximation was introduced by [11], [12] and [14] in order to deal
with the difficulty induced by the incompressibility constraints in the numerical approximations
to the Navier Stokes equation.

The unsteady incompressible Navier-Stokes Forchheimer with heat transfer equations may be

written in pseudo-compressibility approach as

Owu® 4+ aVp® — AAU® + (u®.V)u® + au® + blu®|u®
—dg[p(6c —05,)—1 =0 in Qx(0,7)

N ‘ (1.14)
O0° +utVO° —V [NV —Qp — > aixg;, =0 in Qx(0,7)

i=1

edp® +divu® =0 in Qx(0,7)

K Mt (1-2) 1 H C 2
where \ = +>, :<>, = o= —. a=—® b= —=P°,
(p<1> 0 ) "= \oPr T por ) 9P T e, YT 8 T K VE

In the rest of the proof of the existence of the solution of this system, by choice we take o = 1.
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1.3 Existence of solution for the Forchheimer-Fourier system

Let © be a bounded domain in R™ (with n = 2, 3) and its boundary satisfies the following
oN=Tr1ul'yul'p (1.15)
and
IinNniyNl'g=o (116)

The measure of I'y # 0, and the intersection of I'1 N Ty (with 'y = Tg UT, ) is an n — 2
dimentionnal C' manifold.

We consider the following problem with initial and boundary conditions
ou+ (u.Vu+au+b|ulu=—-Vp+AAu+dg[f(0—60;)—1] Qx][0,T]

N

00+ (u.V)) =nA0+ Qp + > aixg, in Qx[0,T]
=1

divu=0 in Qx][0,T]

u(z,t =0) = ap(z) in Q

O(z,t = 0) = 7o(x) in Q (1.17)
u(z,t) =0 xzely

O(z,t) =¢&(x,t) zely

u(z,t) =0 on (I'pUTy) x[0,T]

00

o =0 on (FpUT) x[0,T]

00
where u is the fluid velocity, p is the pressure, 6 is the temperature, — denote the normal
n
derivative of 8 at x to 0€), A is the kinematic viscosity, n is the thermal diffusivity, a > 0 is the
Darcy coefficient, b > 0 is the Forchheimer coefficient, g is gravitational vector function, 8 > 0

is the coefficient of volume expansion, and d is a positive constant.

We consier LP(2) the vector space of functions and WIl)(Q) the Sobolev space. We define the
inner product and the norm of L?(Q2) as follows : |ju|| = +/(u,u), for vector L?(Q)-functions
uw=(ui, - ,uy), and ||0]| = 1/(0,0), for L?(Q)-functions 6.

We give the following function spaces
D, = {vector function ¢ € C*(Q)[supppy C Q,divp =0 in Q}

Dy = {scalar function ¢ € C*(Q)|¢ =0 in a neighborhood of Fl}

H = completion of D, under the L?*(Q) —norm
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V = completion of D, under the H'() — norm
W = completion of Dy under the H'(Q) —norm

where V' = HE(Q) N H, and H(Q) is the completion of C§°(Q2) under the H(Q). We also
introduce V the completion of D, under the norm ||ul| @) + [lullv, and W the completion of
Dg under the norm ||| ;o) +||€|lw. The spaces V' and W' are the dual of V and W respectively.

We introduce the following bilinear form
B(u,u) = (u.V)u B(u,0) = (u.V)6
Let (u,p, ) the solution of (1.17). For all v € D, and 7 € Dy we have

% (u,v) + B (u,u,v) + (au,v) + (b | u | u,v) = (p, V.v) — A(Vu, Vov) + (dg [B (6 — 0in) — 1] ,v)
(1.18)

d N
o 0,7) + B(u,8,7) = —n(V0,VT) + <QB + ;%XG”T> (1.19)

Definition 1.3.1. A pair functions (u, ) is called a weak solution of if u e L?([0,T];V),
(0 — 69) € L*([0,T]; W), for some function 6y € L? ([0,T]; H*(2)) such that 6y(z,t) = &(a, ),
on I'; x (0,7), and (u, 0) satisfy , for any v € V, 7 € W, where the derivative with
respect to t is in the distribution sens D/(O, T).

1.4 Main result

Lemma 1.4.1. Let
we L2([0,T);V),  pelL?([0,T);L*(Q),  (0—6) € L*([0,T]; W),

oo € L* ([0, T); H'(Q)), g€ L*(2x((0,T])
vev, rew
where (u,p,0) satisfy (T.18) and (T.19) for allv € V, 7 € W. So u and 6 are a continuous
function from [0,T) into V' and W',

Lemma 1.4.2. Let Q be a bounded domain and &(x,t) € CH(Ty x [0,T]). Then for each € > 0

and 1 < p < oo (p is a strictly positive real number), there exists a function 0(z,t) such that

0o € CHQ % [0,T]), 6Oo(z,t)=E(x,t) on Tyx[0,T] sup 100 Lr(0) < €
r<t<T

For the proof of this Lemma, see [27] (Lemma 6.38) and also [28]
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Lemma 1.4.3. Let goo = ||gl| Lo (x(0,1)), there exists a positive constant ¢y depending on §) such
that

lu|| < ci||Vul|  for YueV

And there is a positive constant co depending on € such that
10]| < c2||VO||  for VO €W

where V. and W are the functions spaces defined previously.

Lemma 1.4.4. Let n 2 3, There exist positive constants cg and cj such that

| B(u,v,w) | £ ep||Vull|Vo|l||w]l, for YueV, Yve H', welL"
| B’(u,@,T) | < || Vull||VO||IT|l  for YueV, VO¢c H', re€L"

Using the integration by parts, we obtain:

Lemma 1.4.5.
B(u,v,w) = —B(u,w,v) for Yué&€V,and Yv,w € 1%

holds. In particular,
B(u,v,0) =0 YueV, YveV

and

B(u,0,7) = —B(u,1,0) YueV, YoecW, 17e€W
holds. In particular

B(u,0,0) =0, YueV, VoeW

Lemma 1.4.6. Let 2 < n < 4, There exist positive constants cg and cz such that

| B(u,v,w) | = cg||Vull[|[Vol[[[Vw|  for Vu,v,w eV
| B(U,G,T) | = cp||Vull|VO|[|VT]  for YueV, VO,Te€W

Lemma (1.4.4]), (1.4.6)) are proved by Holder and poincaré’s inequalities.
The space V and W are contained and dense in H and L?(92), respectively, and

VcCHCV, WcIL*cWw,

hold where each space is dense in the following one and the injections are continuous. Furthermore
the injections V < H, W < L?(Q) are compact.

Since (Vu, Vo) (u € V) is continuous linear functional on V, it defines a continuous linear
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mapping A from V to V and A from H'(Q) to W as follows

v (Au,v)p = (Vu, Vo), ueViveV
- A — 1 1
- <A9,U>W = (VO,Vr), e H (Q),reW
and we have the estimate:
[Aully < [[Vul
(1.20)
A0y = (VO]

According to Lemma (T.4.4)), we can define a continuous (nonlinear) mapping B from V to V,
and the bilinear bounded operator B from V x H! to W' as follows:

B (u,u,v), weViweV

\7’<B(u’u)7v>f/
) ] . (1.21)
W,<B(u,0),T>W:B(u,0,7') weV,0e H(Q), 7 e W

Theorem 1.4.7. Let 0 a bounded domain in R"™,(n = 2,3) with C' boundary satisfying
and (L.16)). if g € L= (Q x ([0,T])), £ € CHT1 x [0,T7]), 70 € L*(2), ap € H, 0;, € L*(Q) and
a,b are a positive constant a > 0 , b > 0 and if (dB|g||r=) < ev/An (with ¢ > 0), then there
exists a weak solution (u, ) of satisfying the periodic condition in time.

ue L™ ([0,7],H), 6eL>([0,T],L*(), (1.22)

Proof. Assume that (u,p, 6) the solution of (1.17)). Let us take the inner product of v € D, and
w € Dy. Using the integration by parts, we obtain

%(u,v)—i—B(u,u,v)—i—(au,v)—i—(b | u | u,v) = (p, V.u) = A(Vu, Vo) + (dg [B (0 — bin) — 1] ,v)

(1.23)
N
i@ Y+ B (u,0,w) = -1 (V0,Vw) + { Q +Za' w (1.24)
dt< , W ) =-n 5 B — iXGy» .
N
where f = Qp + 3 aixg,, and f € L? ([O,T] ;L2(Q)).
i=1

and

Q.

B(u,u,v) = (u.V)u,v) = / Z u](x)agzzn(j)vl(ﬂs)daz

n

B(u,0,w) = (u.V) 0, w) = /QZ uj(x)agij)w(x)dx

We contruct the weak solution of ([1.17)) using the Galerkin method for 2 < n < 4. Since V is
separable and D, is dense in V', there exists a sequence (u),; (1 <7 < n) of elements of Dy, which

is a basis of V' and orthonormal is H and there existe a sequence (0); (1 < j < n) of elements of
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Dy, which is a basis of W and orthonormal is L?(2).

We consider the approximation solutions (u(™(t), (™) (t) + 6) of (1.23) and (1.24) as follows

t) = i T (125)
i=1
=> g™, (120
j=1
<gtu(m)7w€> B <u(m),u(m),uk> + <au(m),uk> + <b | w(™) | u(m),uk> (1.27)

0 -

—_p(m) (m) g(m)

<8t0 ,9k>+B<u 0 ,ek>
9 N

_ _ (m) e <k<
<8t90,9k> n (Vo ,v0k>+<QB+§i:1jaszl,ek>, L<k<m

(1.28)

and
u™(z,t =0) = umo 0" (x,t =0) = Omo

Subsituting ((1.25)), (1.26))) into , we obtain a system of nonlinear differential equa-
tions for fl-( (), 9; (m) (1), 1 <m and 1 § < m, with the initial conditions

£7(0) = (a0 i), 4™(0) = (10— 0., 0), ;)

This ordinary differential system has a solution (u(™, (™)) defined on [0, t,,]. The following

a priori estimate shows that t,, = T.

Multiplying ((1.27) by f,gm) and (|1.28) by g,(cm) respectively, and summing with respect to k,
we have

1d

=2 lm) 2 Mm)12, 4+ B (M) (M) 4 (m) (m) 4 (m)

Sl [ + AV + B (ut ut™ a4 (aut™), um) .
+ <b | u(™) | u(m),u(m)> = <dﬁgl9(m),u(m)> - <d699m,u(m)> - <dg,u(m)>

and for the Fourier equation we have
- 0
(m))2. _ (m) (m)\ _

5 LU 4+ |62, = B (™, f, 00 (atQm ) (r.0mm)  (130)

We have B <u(m), um), u(m)> = 0and B <u(m), 6(m) Q(m)> = 0. Using Schwartz and Poincaré’s
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inequality for the right hand side of ((1.29)), we have

5 7 ™ 172 + AVal™ |32 + allu™: + bflut™]3:
< dBlgllL=l16" g2 "™ 12 + Bdllgll o | Ginll 2 1™ | 2 + dll gl oo | 2

1d
2dt

< 1dBlgll == 16" | 2| Vu'™ | 2 + e18dlgl| o= | Gnll 2 | V™ | 2
+ codl|gll o= | Vul™ || 2

a7z + AVa™ |72 + allu™F2 + bllut™]2,

5 ™72 + MVal™ |72 + allu™|F2 + bflut™]7:
3 (c1dBllgllz=>)’
22

IN

m )\ m
622 + SVt 2,

3 (c1dBllgllz)” 3 (codllgll =)

)\ m )\ m
613 + 2 IVa™2: + + Va2,

2\ 2\
Thus, we have
1d Ao o . .
2dtHu Hi2+§HVu( 72 + allu™ 172 + bllu™ |35
(1.31)
3 (c1dBllgllze=)® 7, (m)p2 2 3 (cod||g]| L)
< ST (160 22 + (132 ) + =5
Similarly for the Fourier equation
0
(m) (m) (m) g plm)\ _ (m (m)
3 10 4 T8 = 5 (00,00 - (60,6} + (1.0
m 3c 3cq || O
th\lé’ N7z +nlVOr™]l7, < 3H00HL4HW 2l VO™ HL2+ aﬁo V6™ 2
3c m
2 1219022
) ) 3c3 (m) ) 3ci || 2, |
5 107 s VO <SRBIV e+ GITO s+ T D)

+ VO o+ 3217 + Zve s

b 2

ot

303 304

thnem)HLa + 21v63, <

!%HmHW 32 + 90

3c2
Sl )

where c3, ¢4, c5 are constants depending only Q2. We integrate ((1.31)) ([1.32)) with respect to t, we
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obtain
™ (1) 25 + 2 /WVuW Hp%+a/Hu nmw+b/uum 9)2ads
3 (c1Bllgllzoe)?
< umoll + 2L (g 52, 4 o)1) s (1.3
0
2 t
+3<c6d||g”L°°)/ ds, 0<t<T
2 o
n t
01 + 5 [ 190 s < 16,01

3 32 ft 5 3 (1.34)
3cs m c c

2 o vt s+ 23 [ S| a5+ 2 [ 117

L2
From ([1.34) we have
HV9 () 2ads < 2 (IomolZ: — 107 (1) 2
n

6 62 [t 3 6 (1.35)
b m c c

/n% v @ads + 5 [\ Zan) a4 53 [isias

We replace [|00™)(s)||? in (1.33) by 2|V (s)||?. Using (1.35)), we transform (1.33) and we

obtain

t t t
|WWWM;+A/nvwm@w;w+a/an@méw+b/nwmww%w
0 0

(0102d5|g|Loo)2 Cldﬂ g Loo
< ol + 22N (10, 2, o) + HABINL [y

cicad 124
9 (c1c2 /BHQHL ( / 160(s) 24| V™ (s )H%gds—i—ci/o 2d3+0§/0 HfH%2d3)
L

ot
+<c6dng||m>/ds, 0<i<T
0
(1.36)

to

2\
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[ (6)]2 + A / IVulm udes+a / ™ (s)|2.ds + b / ) (s >HLsds

3 (c1cadpBl|g|| oo

2 2 t
903 (ClC2;inﬁ2HgHL°°) / "00(8)”%4||Vu(m)(8)||%2d8
0

9¢c3 (c1c2dB|gll L)’ /t a2, 9c3 (0102d5H9HL°o /
0 d d
+ A2 ot 0 L2 s+ HfHL2 S
3 (codllgll L)’

t
d <t<T
2\ /0 $ 0sts

According to Lemma ([1.4.2)), we can choose 6y satisfying the estimate

9¢3 (c1c2dBl|g]| )
A2n2

16o]l5 < 1

Then, we have 6y satisfies the inequality
A2n2
2
9¢3 (crc2dBlgl o)

16oll5 <

An

0ol <
16oll, 3creaczdB|gl| L

For a sufficiently high viscosity and taking p = 4, we pose

1 9B (c1c2dBg o)’

sup /6|1
0<t<T

An?
Using Lemma ((1.4.2)) we have
™ (1) 2, + X / |96 (s)[22ds + a / ™ (3) 2 + b / ) (5)]12ds
< lumo 32 + <‘”‘32df,ﬂg”L°") omole + 2L g, 0
+9 (0102)?7752\\9\&00 /‘0 V2uds +904(C102;l7,732H9\L00) /0 %90 L2d8
05(610257762\\9\\@0 /O‘fH%ZdS“‘ (Cﬁd!iHLoo) /Otds, 0<t<T

41
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t
WO+ A [ 196 s +a [ Mﬂww/Hu )} ads
0

3 (c1c2dB|g] )" CldﬂﬂgHLw
||9 ”L2 + ”gzn ||L2d3

An
+%/Hﬂp>%

d oo
+ HacaBlgle) ( [ 1o+

dgllz=)? [
+3(C6”9”L)/ds, 0<t<T
2\ 0

< Jlumol 72 +

(1.39)
90

The right hand side of is bounded by a constant independant of m. The sequence
{ulm (t)},, is a bounded sequance in L*([0,7],V) and L* ([0,T], H). Even, {60 (1)}, isa
bounded sequence in L? ([0, 7], W) and in L* ([0, 7], L*(2)). So we can choose a subsequences
of u(™ and ™) such that :

u™ — u  weakly in L*([0,7],V),

u™ — u  weakly-star in L*([0,T],H),

| ™ |u™ v weakly in L3 ([O,T] ,L3/2(Q)) , (1.40)
™ — 0 weakly in L2([0,T],W),

0" — 0 weakly-star in L (0,7],L%(Q)),

We consider + a real positive constant and want to show that the sequence {| |7 a(m (T)}m
is bounded in L?(R : H) and {| T [ gm) (7‘)} is bounded in L?(R : L?(Q)), for some v > 0,
m ~
where 4(™ and (™ denotes the Fourier transform of extension @™, (™ respectively of u("),
6™ that is :
0 otherwise

u(m), 0StsT
a™(t) = -

_ om,  0<t<T
0 (t) = -
0 otherwise

where (™), 6(m) given by

0 ) = [ g ey
R
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For this pupose, we observe that

d ~
L (gtm) — (m) ™ <k< 1.41
o <u ,uk> <hm,uk>+<u0 ,uk>5(0) <u (T),uk>5(T) 1<k<m ( )
where 6(0), 6(7") are Dirac distributions at 0 and T,
We pose :
B = =A™ — Bu™ — ™ —p | ™) | w(™ 4 dg [B (Q(m) - Oin) - 1}
with
5 Rm  0<t<T
R (1) = -7
0 outside
Since

21T <ﬁ(m),uk> = <Bm,uk> + <u[()m),uk> — <u(m)(T)7uk.> 2T 1 <k<m

Let fi(m) (1) the Fourier transform of fi(m) (r) fori=1,--- ,m we get
2imr||a™]? = <hm,a<m>> + <ugm>,a<m>> - <u<m> (T),a<m>> BT (1.42)
Note that

T T
| imolar < [ (A @)+ RO+ a0 + b o)) a
T
+ [ g (305, = 1)+l a
and this remains bounded according to ((1.34)-(1.35)) and (|1.39).

Thus

sup || (1) ||y < Const  ¥m (1.43)
TER
Combining (|1.42)) and (1.43)), we deduce that
|7 1127 < Clam()]

1+ | 7|

T vrer
AP

For fixed v < |7|2<C

=

Consequently
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+oo (m +o0 1+ | 7 (m
/ |7 P @t (r)|Pdr < © / ||1_|27Hu( (7)|[Pdr

oo 1+ |
&™) ()|l dr +°° alm)(
< 1+y ’1 > +C 7)|%dr

Because of ([1.39) and Parseval equality, the last integral remains bounded as m — +o0.

1
The first integral is bounded for v < 1 by combining Schwarz and Parseval inequalities. We

1
conclude that for 0 < v < 1

/ L7 127 2™ (7)[2dr < oo
R

with a similar approach, we prouve that

A 1
/ | 7 ]27 He(m)(r)HQdT <400 for some 0<~vy< 1
R

Therefore, by Theorem 2.2, Chap. 3 [29], we can select subsequences which we denote by the

same symbol such that

u™ — u strongly in L2 ([0,T],H),

- (1.44)
0™ — 0 strongly in L?([0,7],L%(Q)),
and u,0(= a + 6p) satisfay (1.23)-(1.24) for any v = u;, 7 = 60;.
To conclude, we need to demonstrate that v =| w | u. To achieve this, we refer the reader

to [30] and apply the same technique to get | ™) | u(™ —| u | u weak in L3/2 ([0, 77, L3/2(Q))
and get v =| u | u. Theorem ([1.4.7)) is proved.

1.5 Approximation by the artificial compressibility method

The artificial compressibility method was introduced in order to manage the difficulty induced by
the incompressibility constraints in the numerical approximations of the Navier-Stokes equations.
The method proposed by Chorin [I1] and investigated later by Temam [12]. In this section we
study the coupled system of Navier Stokes Forchheimer equations and the Fourier equation
through the method of artificial compressibility. We prove the existence of the weak solution
and show how the perturbed problem converge to the solution of the state system Navier-Stokes
Forchheimer Fourier system when ¢ — 0 ( ¢ > 0 is arbitrary). The artificial compressibility
method that we propose to study is to approximate the solution (u, 8, p) of the incompressible

Navier-Stokes Forchheimer Fourier equations (ue, 0., p-) satisfying the following perturbed system
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O + (ue.V)ue + aus +b | us | ue = —Vpe + AMAue +dg [B (0 — 0in) — 1] Q x [0,T]
Ol + (ue. V)0 = nAb. + f in Qx[0,T]

eope +Vaue=0 in Qx[0,7T]

ue(z,t =0) =ap(z) in

Oz(z,t =0) =19(x) in Q

pe(x,t =0) =mo(x) in Q

Oc(z,t) = &(x,t) on T

pe(z,t) =0 on I

ue(xz,t) =0 on (I'pUTl) x[0,T]
00" =0 on (F'pUTy) x[0,T]
\ On

(1.45)
where 7y € L?(f2) is arbitrary and independent of &

1.5.1 Existence of solutions of the perturbed problem

Let f € L*([0,T];L*(Q)), ap € L*(Q), 10 € L*() and mp € L*(Q2) are verified, the prob-
lem (1.45)) is equivalent to the variational formulation : Find u. € L%([0,7];V), (0- — 6p) €
L?([0,T]; W) and p. € L? ([0,T]; L*(2)) such that

d
pn (e, v) + B (ue, ue, v) + (aue, v) + (b | s | ue, v) — (pe, V.0) (1.46)

= — X (Vue, Vo) + (dBgb.—,v) — (dBgbin,v) — (dg,v) Yv eV

d -
pr (0, 7) 4+ B (ue,0-,7) = —n(VO:, V1) + (f,7) VreW (1.47)

(V.ue,q) = = (edipe,q) Vg € L*() (1.48)

Theorem 1.5.1. For ¢ > 0 fized, let f € L?([0,T);L*(). if g € L™ (2 x[0,T)), £ €
CHTy x [0,T)), 10 € L3(Q), agp € H, ;, € L*(Q) and a,b are a positive constant a > 0
b > 0 and suppose that (dB||g|lr=) < cv/An (with ¢ > 0). Then, there exists at least one solution
(e, b, p:) of perturbed problems (1.45). Moreover,

ue € L*°([0,T]; H)
0. € L™ ([0,T]; L*())
pe € L ([0,T]; L*(2))
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Proof. To prove the well-posedness of the problem (1.46)), (1.47) and (1.48)), we will use the
Faedo-Galerkin method.

um () =3 vy, (1.49)
=1

o (1) =S @M, (1.50)
j=1

pr) =™ (1.51)
=1

Where the coefficients u;, 0; and r; satisfy the system

% <u§m), uk> + B <u£m),u§m),uk> + <au£m),uk> + <b | ugm) | ugm),uk> — <p§m), V.uk>

=)\ <Vu§m), VUk> + <d590§m),wg> —(dBgOin,ur) — (dg,up) k={1,--- m}

(1.52)
d m » m m m
Z(00,0,) + B (ul™, 00, 0,) = —n (V0L V0, ) + (£.00) (1.53)
<V.u§m),rk> =— <58tp§m),rk> E=A{1,--- ,m} (1.54)
with the following initial boundary conditions
ul™(0,2) = ugm, 07(0,2) = Oom,  PI™(0,2) = pom (1.55)
& € 3

were ugm, om and po,, are the orthogonal projections of ug, g and pg onto the subspaces spanned
by {u(l), e ,u(m)}, {9(1), e ,G(m)} et {r(l), e ,r(m)} in L?(Q) for each component. There
exist a solution ™ (1), o™ (t) and pgm) (t) for any 0 < ¢t < Tj,. In the first step, we multiply
(1.52) (1.53) (1.54) by \I/gn), @gn) and f,(gm) respectively, and we sum over k, we get

() 5 (a0l ) - () (0 ) [0, = (0, T

— <vu§m>, w§m>> n <dﬁg9§m>,ug’”>> - <dﬁgem,ugm>> _ <dg,ugm>>
(1.56)

Substituting V.ugm) = —satpgm) in ([1.56)) we get

—

<(§tugm), u§m>> +B <u§m), ul™, u§m>> + <au§m),u§m)> + <b | ul™ | ul™), Ugm)> - <P§m)a —Eatpgm)>

=-A <Vu§m), \Y4 (ugm)>> + <dﬁg€§m),ugm)> — <d,6’g€in,ugm)> — <dg,u£m)>
(1.57)
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1d " m
gt (7 ) 4 NVl b
— <dﬂg€§m),u§m)> — <dﬁg9m,u§m)> — <dg,u§m)>

Using Schwarz and Poincaré’s inequality for the right hand side of ((1.58]), we have

ld m m m m m
5o (Il 22+ 22 ) + A Tul™ 22 + allal™)2: + bal™

< crdBlgll L= 168 12| Vul™ | 2 + esdBllgl| o Ginl| 21V 6™ | 12 + eodllgl| o | Vul™ || 2

1d /) o
o (™ + el 12) + MTC™I2 + allal™ s + bl
3 (czdBligllz=)? | oom 3 (csdBllg]lr)? Ao (m
< HBIN=) gz, 4 2 gutm, + 2SN g 2, 4 2yguim,
3(cod|lglz=)? m
Heodlolo=)” 4 Aygugme,
Ld (. (m) (m)
=L (1 + et 132 ) + MVal™2a + allul™ 122 + bl 3
(1.59)
< 3(C7d6||g||L°°) He(m)H2 +3(ng5”g”[1w) ||9 ”2 3(ng||g||L°°)
= 2) ¢ e 2) i 2X
And for the Fourier system, we have
5 G102+ JIO < BVl  + | S|+ s (1.0
Integrating both side of ((1.59)) and (1.60)) over the interval [0,t] we get
W+ el 43 [ 196 s + 0 [ 1o ) s+ [ ||u<m (5)|3sds

3 (czdB||gllze=) 3 (csdB|gllze=)
< o ()13 + ellpom |22 + 22091 / 663 + 220091 ||em 92

3(codllgllLoe)? /t
AWPNINL=) | g
+ 2\ ; S

(1.61)
t t 2 2 t
m n m 3010 m 3c2 0 3c
108172+ /0 V6 ()zads < 5 P M00ml VIt S0 |5 o0m)|  dst5% |11
L
(1.62)
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From the equation (|1.62))
t 3¢ 3c? 0 30
/||V9§m)(8)||%2d5< /||90m||L4||VU(m [ SR P —— 700m 12/ 1 £1172ds
0 n? Jo ||0s
(1.63)
Thanks to Poincaré inequality, and using (|1.63]) in (1.61)) we get
t
™32 + elp e X [ IVal(5) ads + a / [l () [Zads + b / il (3) |2 ds
0
9 (creroc13dBl|gll )’
< luomll72 + ellpomll72 + 2 180m |74 Vul™ |3
9 (crerrcrsdBllgll)® 1] 0 2 9(07012013dﬁ\|9\|L°°
¢ RO [ St | s+ [ 15155
d oo d oo t
+ CS /BHQHL / ||61n HL2+ (69 HgHL ) /dS
0
For a sufficiently high viscosity, we pose
- 9 d 00 )?
R
A7) 0<t<T
W s+ s+ 3 [ IV @) ads +a [ 1ol ) s +b [ 180 s
c1zcrdB| gl L e 2 t
< o + elpon3s + XTI (g ity [ L sty [ 1510
)\ 0 65 2 0
C d o C d oo t
8 /BHQHL / Hezn HL2+ (9 HQHL ) /dS
0
(1.64)

The right hand side of (|1.64)) is bounded by a constant independant of m. The sequence {ué’") }
is bounded sequence in L% ([0,T],V) and in L* ([0,7], H), {ng)} is bounded sequence in
L2 ([0,T],W) and in L= ([0,T], L3()). {p§m>} is bounded sequence in L ([0,T], L3(2)).

So we can choose a subsequences of uém), Hém) and pgm) such that :

u™ — u.  weakly in L*([0,7],V),

ul® = u. weakly-star in L>([0,7],H),

|u™ | u™ — v weakly in L3 ([o,T] ,L%(Q)) : L)
0" — 0. weakly in L*([0,T],W),

07 — 0. weakly-star in L ([0,7],L*(®)),

Veplt — \/ep. weakly-star in L% ([0, T ,L2(Q))
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]
We have the following inequality from (1.64])
sup_([lul™|2: +ellpf™ 2. ) < €y (1.66)
t€[0,T]

LT (o2 a
HWJ” (8)ll72ds < 5 (1.67)
/|wm>|ﬁm <—f (1.68)

m Ch
jﬁ [ul™ (s)l2ds < = (1.69)

where

9 (c13c7dB| gl L )? t
C1 = ltom |22 + ellpom 22 + 2C3TBlgNz=)" (2 g 12\ 2
0

0
% GOm

)\ 2
3 eodBlolo-) [ 1o+ Hle=l [,
n L
0

2 t
w+@/Wﬂ$w>
L2 0

(1.70)

M) respectively of

2™ gom)

We consider g the Fourier transform of extension e

(m) §£ m) ( )
(m) , 0(m) and pg m) that is :

) WM, 0StsT
i) =
0 otherwise
N oi™ . 0<t<T
(m) (t) _ = 9 = =
0 otherwise

0 otherwise

(m) <t <
~(m pe,  0=t=T
Pt )(t){ )

(m)

(m), éém) and ps ’ given by

where g
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Then, we obtain

% <ﬂ§m),uk> + <;5£m), V.uk> = (wm, ug) + <u£€n), uk> 5(0) A1)
— (u(@), ) S(T) k= {1 m) |
(w0l ) + (205, mic) = (5,71} 6(0) = (U™ (1), i ) 6(T) (1.72)

where 0(0) and §(7") are Dirac distributions at ¢ = 0 and ¢ = T respectively.

and

@ = —AAu™ — Bu™ — qul™ — b | ul™ | u™ + dg [ﬁ <9£m) - Qm) — 1}

Such that

w™), 0St£T
&M (t) = -
0 outside

Next, by taking the Fourier transforms, and let \ilgm) (1) and él(m) (1) be respectively the Fourier
transform of \I/(m)( ) and fl(m)(t) with 1 £i<mand 1 <1< m. We multiply (1.71)) and (1.72)
by ¥ E )( ) and fl ( ) respectively, and summing respect to k.

2irT (Ha(m) (7‘)”2 +ellp™ (7)]12)

- (=m0

() 6 8700) o

Note that

T T
/0 @ (8) |t < /0 (A @)+ Gl (] + alful™ 0]+ bl 1))
T
4 /0 (ldg (B0 — 1) || + C1 6] dt

Thus

sup || (7)||,» < Const  Vm (1.74)
TeR

and this remains bounded according to ([1.62))-(1.63) and (1.64]).
2m | 7 | <||U§ (7)II? +€||ﬁ§m)(T)H2> < @ (@)l a8 ()] + Cillal™ ()| + Crel|p™ (7))
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But, we have

T
[Zm ()l S/O ([ ()], dt (1.75)

00
/ | 7 27 |a™||?dr < const, for T >0 (1.76)

—0o0

m

Then, the convergence of the triplet (ul*, 7%, pI*) given by
ul® — ue  strongly in L*([0,7],H),
6" — 6 strongly in L*(0,7],L*%)), (1.77)
Va5 Vap swongly i L2 ((0,T], I2(2)

In the same way as the incompressible system to conclude this proof, for the convergence of the

nonlinear term | u™ | u™ —| ue | ue weak in L3/2 ([0, 17, L3/2(Q)). Theorem ((1.5.1)) is proved.

1.6 Thermal comfort problem

In this section we apply the model and methodology to solve environmental problems in cities.
We consider a domain 2 C R" (with n = 2 or 3), corresponding to the air layer over a city, with
boundary 992 = {I'1,T9,T'3,T'p, ['s}

—
— r,
— Q —>
—| I —
Xmﬂﬂ Xnmz
Inflow —» < >z I« >l r. — Outflow

=

Ty Lo |ox

szI o) dRR)

Figure 1.1: 2D Schematic representation.

The approach is based on the development and application of a methodology that employs opti-
mization to seek the locations of the green zones for the purpose of influencing the temperature in
the city to ensure the comfort of the pedestrians traffic and to provide planners with a systematic
overview of their decision space. For this aim, we introduce the objective function regarding to

the environmental implications defined by

1

T
J= / 0F (1) dardlt (1.78)
| Fsi ’ 0 Fsi

n
i=1
The constraints related to the geometry of the green space are described by the four points

(a,b,c,d) which represents the design in term of these variables. We suppose that the four

o1
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points are inside the rectangles.

Xm'ml < Pla P2 - Ymaxl
P3 <Xmam17 P4_P2 (179)
Xmmz g P57 PG Ymaacz
P7<Xmax27 PSZPG
To avoid a zero distance between two ends of the green space, we set
Ay(Ps, P1) =P — P> 1
{ ( ) (1.80)
Ao(Ps, Pr) = P5 — Pr > Lo

To eliminate complex geometries shape such as the trapezoidal shape, the height variation is

fixed

{As(P4, P)=P—Po=h (1.81)

Ay(Ps,P7) = Py — Ps = ho

1.6.1 Optimal control procedures

We start by providing a general approach to deal with an optimal control problems, then we apply
the method to the particular case of the optimal located of the green spaces in the macroscopic

climate model.

Abstract formulation for optimal control problem

In order to analyze a shape optimization problem, [26] developed a Lagrangian approach for
a general optimal control one. The abstract problem is to minimize a cost function J in the

following form

{mmJ =J(v,§) (1.82)

Av = f+ B¢
where A is a partial differential equation (PDE) operator, v is the state variable, f is a source

term, and B is a differential operator acting on the control variable £ in the state equation. We

introduce the Langrangian functional and Lagrange multiplier A
E(Ua >‘7€) = J(Uag) - <>‘7 f + Bf - AU)

The solution of the problem (1.82)) satisfies the PDE system

g =0

Considering v € L2 ([0, T]; V), ¢ € L2([0,T]; W) with V and W being a two Hilbert spaces, we
have the following weak form for the state equation (1.82)) :

02



CHAPTER 1. OPTIMAL CONTROL AND APPLICATION TO REDUCTION OF URBAN
HEAT ISLAND INTENSITY IN POROUS CITY

a(v,p) = (f,0) +b(& ), VeV

where the (.,.) is the inner product, a(.,.) is a billinear form of the PDE operator, and b(v, p) =
(B, ). Then
L(’U, )‘7 5) = J(”? g) + b(fv A) + (f7 >‘) - CL(’U, 5)

The optimal control consists in solving the following problem

Find(v,\,§) € V x V x @ such that
oL

K(Uv/\af) =0

1.7 Numerical discretization

In this section, we present the numerical resolution of the state system (|1.14]), which is a previous

step in order to find the optimal locations of the green zones by minimizing the objective function.

1.7.1 Variational formulation

For the mathematical setting of conduction-convection problem, we introduce the following
Hilbert spaces X = H}(Q)2, W = H(Q), M = {q € LQ(Q);/ gdx = 0}. The norm corre-
Q

sponding to H;(Q)? or H;(Q) will be denote ||.||; for i = 1,2. In particular, we use (.,.) and ||.||o
to denote the inner product and norm in L?(Q)? or L?(2). The spaces X and W are equipped

with their usual scalar product and norm (u,v), |lu|| = (u,u)"/2.

Let f € L?([0,T];L*()), uo € L*(Q), 6y € L*(Q) and py € L*(2) are verified, the prob-
lem (T.45) is equivalent to the variational formulation : Find u. € L2 ([0,7];V), (0 — 0;) €
L?([0,T); W) et p. € L* ([0, T]; L*(Q)) such that

d
— (g, V) + B {ug, ug, v) + {ate,v) + (b | ue | ue,v) — {ps, V.
(e 4 B (e 1, 0) + {ates )+ (b e e 0) = (pe, V0) s

= —X\(Vue, Vo) + (dgB0-—,v) — (dgBin,v) — (dg,v) Vv eV

% <0€’7-> + B <u879€a7—> = —77 <v0€,v7'> + <f7 T> \VIU S W (184)

(V.te,q) = — (e, q) Vg € L*(Q) (1.85)

Let us consider the incompressible Navier-Stokes Forchheimer Fourier system we recall the notion
of weak solution that will be used (for more detail see [22]). We say that the triple (u,8,p) is
the weak solution of Navier Stokes Forchheimer system if it satifies for all ¢ € Q x [0, T]
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T T T
/ /@u.gpdwdt—i—/ /AVu:V@ddeH—/ /(u.V)u.gpdwdt
0o Jo 0o Jo 0o Ja
T T T
—I—/ /an.gpda:dt—f—/ /au.cpdxdt—i—/ /b]u\u.gpdxdt
0 Q 0 Q 0 Q

—/T/d9[5(9—9m)—1]s0dwdt:0
0 Q

T T T
/ /8t9.g0dacdt+/ /nVG:chdxdt+/ /(u.V)H.gpdwdt
0 Q 0 Q 0 Q
T T N
—/ /QBSdedt—/ /Zaixgigodwdtzo
0 Ja 0 JQ—

T T
/ / 88tp.<pdxdt+/ / divu.pdzdt =0 (1.86)
0 Q 0 Q

1.7.2 Time semi-discretization

In order to set the time semi-discretization for the interval [0, 7], we chose a number M € IN and
T

we define the time step At = —. Then we consider a set of M 41 discrete times [tm]%:o C [0,T]

given by t,, = mAt, for m =10,---, M].

We consider the material derivative of a generic escalar

DY ov

— = — Vv 1.
o (@t = 5o (@t) +uVE(z,1) (1.87)
Using the characteristic line
dX
— =u(X(?),t 1.88
= = u(X(1),1) (1.39)
we can write
DV d
— = —U(X(),t 1.89
o = VX)) (19)

So, we can approximate the material derivative in the following way

DV U(X (), ¢m+l) — U (X (™), t™

DY (e o, POX(E).010) = WX, ) (1.90)
Dv gl gm o xm
D" = A (Lo1)

where X™(z) = X (x, (#™1,#™) represents the position of the particle. Let At the time step, the
total derivatives for Navier-Stokes Forchheimer energy equation and the artificial compressibility
term are discretized according to the method of characteristics. The nonlinear term is approxi-

mated using semi-implicit formula while the other linear terms are discretized implicitely.
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U1 (£) — g © Xin ()

— Mg, + VP + a1

At
bl 51 — dglB(Bers — 6) ~ 1] =0 i Q% (0,7) (192
Orag1(x) — 07, 0 X () e l .
At —nAb;, ., —Qp — Z;aixgi =0 in Qx(0,7) (1.93)
15 € X,
P (@) pgt(x) °Xn®) | givis =0 i Qx(0,T) (1.94)
For m € IN and
ug(x) = ugy (z),  05(x) = 05, (2), po(x) = piy () (1.95)

A no-slip wall boundary condition was used at the ground surface, and a normal zero-gradient

boundary condition was adopted at the domain outlet boundary and the domain top boundary.

1.7.3 Space discretization

To complete the discretization, we use the Finite Element formalism for spatial discretization.
We consider Tj, of Q and, associated to this mesh. Let us denote , 6 and q the test functions
associated to the finite element spaces V3, X;, and Qj, respectively. We define the following finite

spaces

(O™ : bl € [Po(T)]", VT € Tp, . = o}
Qn="{Ge CQ) : glr e P1(T),¥T € Tp}

i€ [CEO)™ : ilr € [Po(T)]", VT € Th,itn = 0}
S

The problem is to find (u®, 6%, P¢) € {V},, X}, Qn} such us

/ Ufnﬂ(x) — 5, © Xy ()
Q At

udx + )\/ Vs, - Vaude — a/ Pyl Vid
) Q

+a/ﬂu5m+1ﬁdx + b/Q Uy, 11 | Uy Ud

—dg / B(65, 1 — O) — LJiide =0 Vi € Vi, (1.96)
Q

/ 91€n+1($) — 05, 0 X ()
Q At

Odz + 77/ Vo5, .1 Védz
Q

N
—/ Qpldr — Y cixa,fde =0 V0 € X, (1.97)
{ i=1
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€ — e Xm
. / Pro+1(2) pgt(z:) 0 Xm(®) o / divus, . 4de =0 V4 € Qy (1.98)
Q Q

1.7.4 Gradient project algorithm

The control problem is solved by an iterative method with an initial boundary condition for the
variable &€ = 0. At each step, we solve the state equations, the we compute the value of the cost
functional and solve the adjoint equations. Once £’ is available, we determine the cost functional
derivative VJ and applying the suitable stopping criteria. If this criteria is not satisfaied, we
employ an optimization iteration on the control function &, for example, we use a steepest-descent
method :
gl = ¢ 7 (€ o)

where 7¢ is a relaxation parameter that can be determined by analyzing the mathematical prop-

erties of a control problem.

The optimization problem can be defined as follows :

Problem (P) : Find the optimal location of the green spaces in the domain €, find a vector
P = (a,b,c,d) = (Py, P, P3,Py, Ps5, Ps, P, 3)T € R® (P € R!'2 where Q C R?) where the
constraints given in (1.79)), (1.80f), (1.81) are satisfied in such a way 6° given by the coupled

Navier-Stokes Forchheimer with the artificial compressibility and the Fourier equation system

(1.83)), (1.84), (1.85) respectively, minimize the objective function J = J(P) defined by (1.78]).

We denote by Q the closed and convex subset of R8consisting of all the points P € R® sat-
isfying the constraints ((1.79)), (1.81)), that is defining I} = I3 =I5 = l7 = Xpin, u1 = ug = us =
w7 = Yiae, lo =14 = lg = lg = Xpnin, U2 = ug = ug = ug = Yymaz, the admissible € given by

Q:{ P:(Pl,-.-,PB)GRSIliSPiSUi,’L':17...,87

Py — P >L,Ps—P; > Ly, Py — Py =hy,Ps — Ps = hy } (1.99)

So, our problem (P) can be rewritten in the form :

inJ (P 1.1
minJ (P) (1.100)

In order to evaluate the objective function J, we first solve the system (37) defined in (3). The

numerical approximation of the objective function is given by :

n

M
J(P) erl Z_:l/m/sﬂ;dfy (1.101)

=1

To solve this problem, we use the spectral projected gradient algorithm. The projected gradient
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method is inspired from the classical gradient methods. Suppose the differentiable function

f:R® — R. Let Q a closed convex not empty of R". Consider the general following problem

min f(z)

it is a way to solve constrained optimization problem. Consider a constraint set 9, starting from
a initial point zg € Q, Project Gradient Descent iterates the following equation until a stopping

condition is met :
Trt1 = Po (zr — eV f(2k))
where Pg(.) is the projection operator. The projection of the point z € R™ is obtained as a

solution of the following optimization problem

1
Po(ay) = argmin 1z — 3
zeQ

The global convergence is assured under reasonable assumptions [25]. The projected gradient

algorithm can be summarized in the following steps :

Algorithme 1 Calculate P = [Py, Py, P3, Py, Ps, Ps, Py, P
PeQ
e>0
Ensure: P = [Pl, PQ, Pg, P4, P5, Pﬁ, P7, Pg]
Compute the gradient
OJR IR P+ Cer) — i (p)
oP;,
Compute the projection
WHILE ¢ >0
Compute
— d=Tgu(P—-c<VJ(P))—P
Compute the new coordinates 7 > 0
— P=P+7{llg(P-cVJ(P) - P}
END

i=1,-,8

1.8 Numerical results

All differential equations are approximated using the finite element method for the space and
semi-implicit scheme for the time discretization. In this section, we present the numerical results
of the optimal shape of green spaces in high density urban cities that we have obtained by using
the approach of the spectral project gradient algorithm in the case of solving a system previously
defined with the term of the artificial compressibility for the 2D domain showing in Figure (1.1)).
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1.8.1 Effects of numerical and physical parameters
Computational domain and grid structure

We consider a rectangular area of 75m in length and 25m in height. We have a structural model
of a city with the random implantation of green spaces. In order to compare and show the
temperature distribution in both urban models before and after the optimal shape, we limit our
structure to a one built 6m in height where the two green spaces to be optimized are located the
upstream with 10m in length and 2m in height, the second downstream of the building with 8m
in length, 2m in height.

For the overall computation time, we have chosen T' = 50s for a time step of 0.1s, for the
different space discretization, we tried a several regular triangulations of about 5036 elements.

The implementation of our system is realized in FreeFem-++ [23].

Boundary conditions

The initial conditions for the velocity, temperature, pressure and simulation parameters are

1. Inlet velocity [I8] used a power law as the vertical profile of the wind speed at the domain

. ) L\ 016
Uspy = Upep (1.102)

Zref

inlet

2. The vertical profiles of the temperature at the domain inlet is given
0, = 05—z (1.103)
where v is the vertical decrease rate of temperature.

3. The pressure
Pin = Po — P92 (1.104)

We ran many numerical simulations,, we present here only an example for this realistic problem.
We chose a step size ¢ = 1073, a spectral parameter ¢ = 1074, and the tolerance ¢ = 1073, the
value of 7 is in an interval 7 € [10_4, 10_1] , in our example we take 107%. The difference between
the temperature in the area of the city and the temperature of the vegetation is 2 degrees. For
the all physical parameters used in the simulation, the inlet velocity u® = 1.43m.s~! and the inlet
temperature §° = 298.5K, the density, dynamic viscosity, and kinetic viscosity are respectively
p = 1L184Kgm™3, u = 1.184 x 10~ 2kg.m 1.5~ and v = 0.01m?.s7!. Account to hold the
effects of the turbulence in the city, the turbulence viscosity u; depend of the ratio between the
density of the fluid multiply with his turbulence kinetic energy k on the dissipation rate of k.
The intensity of building heat source Qg = 80W.m ™2 with the height of building z = 6m and
the reference height z..; = 8m. The heat transfer coefficient h = 5w.m~2.K~', the thermal
expansion coefficient 5 = 3.4112 x 10~% and specific heat Cp= 1006J.Kg~'.K~!. For the other

o8



CHAPTER 1. OPTIMAL CONTROL AND APPLICATION TO REDUCTION OF URBAN
HEAT ISLAND INTENSITY IN POROUS CITY

parameters, the vertical decrease rate of temperature v = 0.25, the Prandtl number Pr = 0.708
and the Von-Karman constant V; = 0.4. For the all the test, we take the pseudo-compressibility
parameter € = 107°. Applying the spectral project gradient algorithm, and after 1000 iterations,
from the initial location of the green spaces corresponding to the points a = (8,2), b = (18, 2),
c=(39,2), d = (47,2) showed in Figure , to the best location corresponding to the optimal
design variables a,, = (6.7370,2), by, = (17.7280,2), ¢y, = (39.8072,2), dg ., = (45.8966, 2)

showed in (Figure (1.3))).

Figure 1.3: Air temperature profile for optimal green locations.

In Figure , we compare the two scenarios under study, the location of green spaces in the
optimal and non-optimal case, we notice the difference of the temperature which is of the order
of 0.5°C' before and after the optimization. In our example, to improve the that the location of
green spaces, allows us to reduce the temperature in the city. For example, we take a distance
of 10m from the source of the heat, the temperature drops from 19.85°C' to 19.45°C' showing in
Figure .

We also note that the length of the green space to the left of the building is bigger than the
length of the green space at the right as shown in Figure , . From this, we can conclude
that to have fresh air and lower temperatures, the closer we are to the source, the surface of
the green space is larger, and the further away we are from the source, the surface green space
decreases.

The convergence history of the cost function is showing in Figure . From initial cost J of the
initial location of the green spaces to the minimum cost J corresponding to the optimal location
of the green spaces. To evaluate the sensitivity of the temperature according to the height in
the city, to be able to control the evolution of the temperature after the optimal location of the
green spaces to ensure the comfort of the pedestrians. The objective of our study is to reduce
the temperature, according to the results obtained, we notice that the temperature decreases

when approaching the soil as shown in the right of Figure (1.7)). And also, we want to show the
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Figure 1.4: Temperature profiles corresponding to the non optimal and optimal and green loca-
tions.
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Figure 1.5: Decreasing cost function.

variation of the velocity in the most sensitive area showing in the left of Figure (1.7)).

— X1I N

Figure 1.6: Different positions.
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Figure 1.7: Velocity and temperature profiles according to the height in city.

Pseudo-compressibility parameter

The numerical test computed by varying ¢ = [10_3, 1074, 10_5]. The numerical results show
that the pseudo-compressibility parameter affect a little the computational results. Some results

of the fields temperature profiles for different value of £ are showing in Figure ([1.8]).

307.6
290.56
27352

34.987
17.948
0.90993
- -16.128
-33.167

4__JL-

Figure 1.8: Fields Temperature profiles for the difference value of ¢ = 1072, ¢ = 10~* and
e=107"%.

Short form of Central Business District

The CBD can be described as follows: we keep the same dimension of the city in length and
width, 25m height, and green spaces 10m in length, 16m in width and 2.5m in height for the

first space and 2m for the second. For the overall computation time, we have chosen T" = 50s for
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Figure 1.9: Profile temperature and velocity according to the variation of e.

a time step of 0.1s. The numerical results obtained by using the above method of the artificial

compressibility for the 3D

Figure 1.10: Fields Temperature profiles for 3D build: nonoptimal in the left and the optimal in
the right .

According to the tests, we have done on the temperature profil before and after the optimal
control. Fig. 10 shows the distribution of temperature along the city. From a global point of
view, compact cities have a positive impact because they minimize energy consumption, and
possibly C'Oy emissions. But from a local point of view, compact cities have a relatively negative
impact in creating a dangerous urban climate for human health. Urban morphology and building
density can alter the initial flow of the wind. In the addition of green spaces between buildings
reduces the formation of vorticity to the ground, which results in the reduction of urban heat

islands in the city by the decrease in air speed. The presence of vegetation in the city contributes
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to local attenuation of urban heat islands. The cooling effect varies according to the organization
of the vegetation, the surface and the type of vegetation. However, the effects of small green
spaces is not negligible. In general, the solutions that allow us to reduce urban heat islands is to
replace pavement paving materials with green surfaces. The movement of the air at low velocities
gives a refreshing, confortable feeling to people moving in the city. The cooling effect felt can be
expressed according to the decrease of the air temperature which would give the same refreshing

effect in calm air.

1.8.2 Caen Normandy University Campus

In the second application, we consider a campus area of the university located at ~ 49.21 latitude
and ~ —0.36 longitude. We consider the domain  C R? a rectangular shape of 330m x 235m.
The total duration for this simulation is 7' = 10s for a time step of dt = 0.01s, and 13499 triangles.
In the case of this problem for this structure, we consider just one green space because the
coordinates in the z and y directions are variable both. From the initial coordinates p;, = 100,
n, = 60, po, = 100, D2, = 30, p3, = 180, p3, = 30, pa, = 180, D4, = 60, to the new
coordinates for the optimal location of the green space p1,q,, = 103.1644, p1 o = 59.5934,
P2,5pc = 101.9247, py ¢, = 32.5414, p3_op = 177.0478, p3 = 32.8829, pq4 = 179.4662,
P4,spe = H7.1102

ySPG

zSPG

Figure 1.12: Air temperature and velocity profiles for non optimal in the left and optimal green
locations in the right.

The results obtained show that the architecture of the green spaces influence the temperature
distribution in the urbain environment even if we see a small change due to the complexity of

the interaction between green spaces and the climate inside the urban environment.
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Figure 1.13: 3D air temperature profile for optimal green locations of Caen university.

1.9 Conclusion

The architecture and urbanization of cities have a very important role in preventing overheating,
and the generation of urban heat islands.

The contribution of nature in the city is certainly one of the most interesting solutions to reduce
the effects of urban heat island, but also for better management of the water cycle, while making
the interurban more pleasant.

In this chapter a porous media-based model was developed in order to analyze the mitigation of
the urban heat island effect. The focus was placed on presenting the applicability and relevance
of a better combination between optimization techniques, and optimal control theory of partial
differential equations to ensure the comfort in urban areas. Numerical results illustrate the main

features of the developed approach.
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2.1 Introduction

Human, industrial activities or natural phenomena significantly influence climate change in cities

such as atmospheric pollution by the emission of greenhouse gases and also the formation of heat

islands due to solar energy stored by the buildings. Urban Heat Island are a natural phenomenon

describing the difference temperature between urban and rural area. Cities are considered porous

environments. A porous media refers to a solid full of empty space that is filled with a fluid.

The mechanism of transport in the city is governed by the Navier-Stokes Forchheimer equations

for air flow and the energy equation for the temperature. When the airflow encounters a city,

67



2.1. INTRODUCTION

it will flow through and over the porous city. The whole domain consists of the porous urban
region and a clear fluid region with an interface between them. A lot of theoretical and numerical
attention has been paid to Forchheimer models applied to solve some environmental problems in

the case of porous media related to urban heat islands, we can cite [16],[17] and [18].

The convection-diffusion problem coupled with the non-stationary incompressible Boussinesq
equations are widely studied. There are several methods of numerical approximations have been
studied the convection-diffusion problem. Shen [9] analyzed the existence and uniqueness of the
solution of the stationary convection-diffusion problem with Bernard-Raugel elements. Shi and
Ren [22] proved a nonconforming mixed finite element method. Kim and Choi [23] analyzed
conduction and natural convection between two concentric cylinders under the effects of solar
irradiation. We know that the velocity u, the pressure p and the temperature 6 are coupled by
the incompressibility constraint V.u = 0. To solve this coupling problem, we use the penalty or
artificial compressibility methods. Shen [9] showed the optimal error estimate for the equations
of Unsteady Navier-Stokes. He [24] extended the error analysis of the stationary Navier-Stokes
problem using the finite element method. Wang and all [25] studied the error estimates of a
penalized system and an extension to a total discretization of the scheme [26]. Haiyan, Yinnian
and Xinlong [27] proposed the penalty method to solve the Navier-Stokes problem coupled with
the nonstationary convection-diffusion problem in a domain of dimension N = 2 under assump-

tions on the initial data.

In this chapter, we propose and analyse the artificial compressibility method for the unsteady
incompressible Navier-Stokes Forchheimer Fourier system. We know, in the literature there are
several methods to relax the incompressibility constraint to solve the incompressible Navier-
Stokes equations [I], [2]. In recent years several authors and works are interested to studying
the models of porous media such as the approxiamtion of the unsteady Brinkman-Forchheimer
equations by the pressure stabilization method and by the pseudo-compressibility methode [3],
[4]. In the case of the coupled equations such as the viscous incompressible flow and heat transfer

process [5], [6].

Let ©2 be a bounded domain in R™ (withn = 2, 3) and its boundary 0€2. We consider the
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following unsteady Forchheimer Fourier problem :

—AMu+ (uNVyu+au+b|u|u+ Vp=dgBsd — dgBi, —dgBs Q x1[0,T)
O — kA + (u.V)) =G Qx[0,T]
divu=0 Qx[0,T]
u(z,t) =0 T x[0,T] (2.1)
(z,) =0 T x[0,T]
p(x,t) =0 T x[0,T]
(,t=0)=0, O(z,t=0)=¢p(x) 2z

>

U

where u = (uq,--- ,uy) is the vector velocity, p the pressure, 6 the temperature, A > 0 the
viscosity, £ the thermal diffusivity, G, g and ¢(z,y) are given functions, the constants a > 0,b >
0 are the Darcy and Forchheimer coefficients respectively, 8 > 0 is the coefficient of volume
expansion, and d is a positive constant.

We define also the artificial compressibility system given by

uf — AU + (u.V)u® + au® +b | u® | u 4+ Vp© = dgB0° — dgBbi, — dgB Q x [0,T]

0; — KAO® + (u°.V)0F =G Qx[0,T]

ep; + Vs =0 Qx|[0,T]

u(z,t) =0 I'x[0,T] (2.2)
0°(x,t) =0 T x[0,T]

f(z,8) =0 T x[0,T]

(z,t=0)=0 6(z,t=0)=¢(x) €

3

S

In order to derive the error estimates for the artificial compressibility Navier-Stokes Forchheimer
Fourier problem, we organize the chapter as follows. Section 2 is devoted to some notations and
preliminaries results related to the problem . We obtain the regularity of the solution of the
system. In the section 3, we provide error estimates for the linearized perturbed system. The
nonlinear problem is treated in Section 4. In this part, we obtain an error estimate of order O(¢).
In section 5, we discretize the problem in space by using finite element method and in time by
using the backward Euler explicit scheme. We implement the above scheme in FreeFem++ and

we present some numerical results. Finally, we give a conclusion to summarize our contribution.

2.2 Prelimanaries

We first introduce some of the notations and results which will be used in the demonstration of
this work.

We will use the standard notations L2(Q), H*(Q) and H}(Q) to denote the usual Sobelv spaces
over 2. We denote by |.||x and ||.|| respectively the norms in H*(Q) and in L?(2). We denote
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(.,.) the scalar product in L?(£2). We introduce the following Hilbert spaces

X =Hy(Q)?, W=HyQ), M= {q € LQ(Q);/ qdar}
Q

We also introduce the Hilbert space H and V defined by

H = {ve L*(Q)*dive = 0;v.n|pn }

V ={v e X;dive =0}

1
We define Au = Au and A.u = Au— ngiv u. They are the positive self-adjoint operators from
D(A) = H*(Q)2N X (or H2(2)2NW) onto L?(2)? (or L?(£2)). It is valid that
(Au,v) = (AY?u, A1), Yue D(A),ve X, (or W)

where A = A or A.. In paticular

(AV2u, AY2%0) = (Vu, Vo), Yu,v € X(or W) (2:3)

_ N 1
(AL 2y, AYV20) = (A 20, AV20) + ~(divu,divv),  Vu,v e X (2.4)

It is know that (see [7], [8])

lull 2+ < aollul2IAY2ul|'2, Jlu]| < aol|AY?ull, Yu € X, (or - W) (2.5)

1A 2ul|a < aol| A2l V2] Aul 2, AVl < aol|Aull, Yu € D(A) (2.6)
where « is a positive constant depending only on €2. The following Lemma [9] is useful for the
remainder of the topic analysis.

Lemma 2.2.1. There exists a constant C > 0, depending only on Q and such that for € suffi-

ciently small, we have
|Au|| < C||Acul| Yu € D(A)

1A 2u]| < ClIALu|| Vu e X
IAZ ull < Cllull -2 Yu € H7()?

We define the continuous bilinear forms

a(u,v) = AM(Vu, Vo), VYu,ve X

ac(u,v) = MAY2u, AYV?0), VYu,ve X @7
all,p) =r(VO,Vy), V0, W

d(v,q) = (¢, dive), YwveX,qeM

We now introduce some operators usually associated with Forchheimer-Fourier system and their
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approximations.

B (u,v,w) = (u.V) v, w) / Z (%Z Z(:E)dﬂv V(u,v,w) € X

é(uew) /Zu x) (x)dr Yue X, T,yp e W
Some estimates of the trilinear B(., .,.) can be found in [10], [I1], [12]
B(u,v,w) = —B(u,w,v), Yu,v,w € X (2.8)
. 11
| B(u,v,w) |< Cllull1[[v]|F[[vlI3[w],  Vu,we X,v e D(A) (2.9)

| B(u,v,w) |+ | B(v,u,w) | + | B(w,v,w) |

(2.10)
< Cllullx/[v]l2]lw], Vu € D(A),v,w € X
Similarly, it is easy to verify that B (.,.,.) the following important proprety
B(u,0,¢) = —B(u,v,0), Yue X, T, e W (2.11)
z 11
| B(u, 0,¢) [< Cllull 011013 1], Vue X, 0 € D(A), e W (2.12)
| Bl 0,0) 1+ BO,w ) |+ | B0, | 013
< Cllull1[|0][21¥]l,VT € D(A),u € X,¢p € W
We have also
B(u,v,v) =0 Vu,velX (2.14)

The variational formulation of the problem ([2.1)): Find (u,p,0) € (X, M, W), for all t € [0,T]
and (9, ¢,%) € (X, M, W)
(e, 0) + a(u, 0) + (au, 8) + Blu,u, 0) + (b | u | u,9) = (5, p)
= (dg0,) — (dgB0in,0) — (dgP, )
5(u,$) =0
(61.) +8(6,4) + B(u 0,) = (G,4)

(2.15)

The artificial compressibility method applied to (2.15)) is that to find:
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(us,p,0°) € (X, M, W), for all t € [0,T], such that for all (¢, ¢, ) € (X, M, W)

(us, 0) 4+ a(uf, ) + (auf, 9) + B(u®,u®,0) + (b | w | u®,0) — 8(0, p°)
= (dgfB6°,0) — (dgB0in, 0) — (dgp3, )

o(u”, @) +e(p, ) =0
(etaa 772) + 5‘(9871&> + B(“’E?ea?qﬁ) - (g/&)

(2.16)

Theorem 2.2.2. if p(z) € H%(Q), problem (2.15) has unique solution
(u,p,0) € [L?(0,T; X)NH(0,T; V)] x L?(0,T; M) x H* (0,t5; W), satisfies

1969 + 60 + [Vu® + Ju@ | < 9(t)  0<i<3
where 9(t) is a continuous positive function depends on the data of p(x).

Theorem 2.2.3. if p(x) € H2(Q), the artificial compressibility Navier-Stokes Forchheimer
Fourier has a unique solution (u®,p®,6°) € [L>([0,T]; H*(2)) N L([0,T]; X)] x L*([0,T]; M) x
H'([0,T|;W).

The solutions (uf, p®, %) converge to the solution (u, p, #) uniformly as e — 0 has been proved
in [20]. We can also refer to the proof of Theorem 3.1 and Theorem 3.2 in [13].

By using a similar argument to [21] we have the following propreties

e (H1). Assume that the initial velocity up € V and f € L ([0,T]; L*(2)), the initial
temperature ¢ € W, then § € L™ ([O,T]; L2(Q))7
there exists a finite time ¢t < T such that
ue C([0,t); V)N L ([0,¢]; H*())
0 € L*([0,t]; H*(Q)) (2.17)
pe L*([0,t; H (Q)/R)

e (H2). Assume that ¢ € H*(Q) and tf, € L™ ([0,t]; L*()), then tf; € L> ([0,t]; L*(Q)).

By using the smoothing proprety of the Navier-Stokes Forchheimer Fourier problem, we

has
tpe € L ([0,]); H'(Q)) (2.18)
?pu € L ([0, 8); H()) (2.19)
g € L? ([0,4); L*(Q)) (2.20)
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We recall the property of the monotonicity for any mapping F' defined as
Fixvr—|z|x:
(Julu—|v|v,u—v)>0 (2.21)

The following Sobolev inequality is useful to deal with the nonlinear form F'
[ollp < [[Voll, 1<p<6 (2.22)
It is known that if 9 is smooth enough, we have for any v € V N H%(Q)
lvll2 < [|Av] (2.23)

where A is the Stokes operator.

Lemma 2.2.4. Assume that u,v € Hg satisfy the estimates (2.22). Then
[F(u) = F(o)|| < C|[V(u—v) (2.24)

For the prrof of this Lemma see [14)].

For the readers convenience, we recall two lemmas of Gronwall type which which will fre-

quently used.

Lemma 2.2.5. (Gronwall Lemma). Let y(t), h(t), g(t), f(t) be nonnegative functions satisfying

t t T
)+ [ ) <00+ [ (alots) + fe)ds 0 << Towith [ gty < v
Then . .
y(t) —i—/o h(s)ds < exp(M) (y(O) —i—/o f(s)ds> , YO<t<T

Lemma 2.2.6. (Discrete Gronwall Lemma,). Let y"(t), h"(t), g"(t), f™(t) be nonnegative func-

tions satisfying

T
- (2.25)

m m
yUHEY g <kY ytg"+CVI<m<
n=1

n=1

1 T
assume kh™ < 3 and for all 1 <n < - then

m m—1
T
ymeg" < Cexp <2k‘ Z y”) Vi<m< - (2.26)
n=1 n=1

We recall also the generalization of the Gronwall-Bellman Lemma given by

Lemma 2.2.7. Let y(t) be a positive differentiable function satisfying the inequality:

y(t) =< c+ / (F)(s) + o) (5)) ds, teT=[a (2.27)
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where ¢ > 0; the function f(t) and g(t) are continuous in I and n > 1 is a constant. Then:

cexp ( / t f(s)ds>
<1 — (n—1)cn-1 /:g(s)exp <(n _1 /a f(T)dT> ds) -

Under assumption, for t,s € |a,b]

y(t) < (2.28)

1= (n— 1) /atg(s)eacp ((n ) / f(r)dr) ds > 0 (2.29)

for the proof of this Lemma see [19].

2.3 Analysis of the problem

Let Q € RY with (d= 2 or 3) be an open bounded set with a sufficiently smooth boundary. Before
studying the error estimates of the Navier-Stokes Forchheimer Fourier system. In the first step,

we demonstrate the regularity of the solution of the system.

The unsteady incompressible Navier-Stokes Forchheimer Fourier equation system is written

as
ur — AU+ (u.V)u+au+b|u|u=—-Vp+dgsl+ f (2.30)

O — AAO + (u.V)0 =G (2.31)

Vau=0 (2.32)

where f = —dg (80, + 1) and f € L*(Q). The unknowns are the velocity u, the pressure p and
the temperature 6. The system ([2.30))-(2.31]) should be completed with an initial condition

u(z,t=0)=uy O(z,t=0)=6y =€ (2.33)

and an appropriate boundary condition. For the sake of simplicity, we shall consider only the

homogeneous Dirichlet boundary condition for the triplet (u,p, @).

Lemma 2.3.1. We assume that ug, 0y and g satisfy the following regularity
up € L2 (0,7; X)NH (0, T; V)
6o € H' (0,T; W)
g€ L, ffrel? GG el?
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and we have the condition Hgngdgﬂg
AT 5 4T
BN |Vug||* + RN <

Then, there exists t < T such the solution of the system (2.30)), (2.31) satisfies

1

[u(®)ll2 + [lu: ] + [[p@)]1 < C
102+ 10:(8)]| < C

Proof. Multiply the equations (2.30) and (2.31) with Au and 6 respectively and integrate the

resulting equations to obtain

1d ~ - -
5 IVall? + A Au|? + al| Vu||? = (dgB, Au) — (b u | u, Au
2dt < ) )~ ( ) > (2.34)
— B (u,u, Au) + (f, Au)
and for the Fourier equation, we have
Ld, o 2 2
5 0% + S V0 = (G.0) — B (u,0,0) (2:35)

Using Cauchy-Schwarz and Young inequalities for the right hand side of (2.34) and (2.35)
respectively, we have

| (dgB0, Au) | < dBllgll o< 6] Au

2 02 2
_ 228gl3

A -
2 2
—|A

< S o) + 2 A

< 2b? A=
(bl uluBu) < S Vullf + SlAu)?
5 A Avxo2 2 4
< = -

| B (wu Au) < SIBul? + SVl

A 2 2 Ak 2

< = -
| (#.8u) 1< SIS+ S 1Al
Substituting all this approximation in ([2.34)), we get

1d

1d 2d%52 9|3
2.dt

A -
IIVUH2+§IIAUIIQ+CLIIWII2 < 3

2 2
612 + S 17ul + 1412 (2:36)

Similary for the Fourier equation (2.35), we have

K 1
[ (G.0) I<gllol < SVl + —glI*
By replacing these term in ([2.35)), we get

Ld

2 K 9 1 2
51617+ S1veI* < ~ |G| (2.37)
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t
1012 + /0 IV6(s)|%ds < O (2.38)

Using (12.38) in (2.36]), we have

- Z < - = 2.39
5 ZIVulP + S1Aul? <01+ SIvallt + S 171 (239

where : .
_ TG 20282 lgll3

G K A

2
In particular, it is equivalent to solve the following equation, and pose ¢ = X

d )
%y(t) <ey(t)® with y(t) = |Vul]>+Ca,  y(0) =[|[Vu(0)]* + Cq
Then we have

1d 1 [2d°3°T|g|l7 |G

2 2
- 2 < z 2 i =— .
2dtHVuH <Cp+ 3 (I[Vul]?) with  Cy X p (2.40)
Using Gronwall generalization Lemma (2.2.7)), we deduce that
IVu(t)|® < Cs (2.41)
Consequently, using ([2.39) and ([2.41])
t ~
sup || Vu(t)|2 +)\/ |Au(t)|2dt < C (2.42)
0<t<T 0

We multiplay the fisrt derivative of (2.30])(2.31]) with u; and 60; respectively, we integrate the

resulting equations, we have

1d A 4d? 62| g]|2 4
o el + S 19l + el < =S o 2 () e
(2.43)
12+ L2
h PR
1d 2 2
5 6007 + K1V < 2 (Jel6l) el + 211Ge)? (2.44)
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We integrate (2.43) and (2.44) with respect to ¢, we obtain

t t 4d2 2 200 t
fual? 43 [ 19w +a [ Ju)Pas < 20 o oppas

4 t 5
mewﬂ/ﬂm@ﬂﬁ
HMMW/IW (5)2ds + & mw/ds

(2.45)

Hwﬁ+n/nvw §)2ds < 2 UWIWHQ/HW rd&+|wm{/ds (2.46)
From ([2.46)), we have
t 2 2 ¢ 2 2 2 2 2 t
196:()Pds < 2 (1011602) [ ue(s)2ds — 206007 + 2116202 [ ds (2.47)
0 K 0 K K 0

We replace ||0;]|? with c||V8;||? in (2.45) and using (2.47), we have

t t 4C2d2 2 200 t
JualP+ 2 [ V(o) Ps +a [ fuolPas < <SEEINE g, ) 2as
0 0 0

4 t
+ 5 Ul ) [ ()| ds
0
4e ! 4 !
al P [ uat)Pds + 157 [ ds
0 0

(2.48)

t t 802d2 2 -
HWW+AAHVW@Ww+aA|m@Ww< 5““ (61 16112) /nw )2ds

+Awwmwwgnm@Ww
CIuHF/Hw@W%

4 8c2d? 52| g7 o
+ [+ ST g ] [

So, we have

t t
|| we || + )\/ Vg (s)||*ds + a/ |ue(s)]|?ds < C (2.49)
0 0

Now, taking the time derivative of (2.30) and (2.31)), we obtain

ugy — My + B (ug,u) + B (u, ug) + aug 4+ 2b | u | ug = —Vp; + dgB0; + fi (2.50)
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B — AAG, = Gy — B (ug, 8) — B (u, 6:) (2.51)

Multiplying the relation (2.51f) with 6;, we get

1d =z z
5@”925”2 -+ H||V9t||2 = (gta 015) — B: (ut,G, Gt) — B (u, 91}, Gt) (252)
- (gt70t) - B (Ut,e,et)

Using Cauchy-Schwarz and Young inequalities for the right hand side of ([2.34)
k 2 242
(G, 60) [< IGII0N < IVOl" + —[IG]

= 1/2 1/2
| B (ur, 0,00) | < [luel 1011101131960
K 2
< Z||V9t||2 + Ell9||1|!‘9||2HUt||2
l1d
2 dt
Using Cauchy-Schwarz inequality,

/Ot 16(s)1[1110(s)ll2ds < </Ot ||9(s)||%ds>; </Ot ||9(s)||gds>; <C (2.54)

Applying Gronwall Lemma to (2.53]) and (2.49)), we obtain

K
6]+ 11960 <

T

2
(1011116112) [lwe* + =12 (2.53)

t
o1+ [ 1901(s)1Bds < € (2.55)
Now, multiplying the equation (2.50) with wu;, we get

1d 2 2 2
il NIV + = (dg0 — (2b
2dtHut” + AMVue|® + allue||* = (dgB0, ur) — (2b | w | ue, ut) (2.56)

- B (wg, wyug) + (fe, ur)

_ 4d*B|lg|f7

A
| (dgB0s,ue) | < ) 16:01% + §||Vut||2

~ 1/2 1/2
| B (e ) | < [l |fully 2 ey V|

A 4
< SIVull® + Sl flula ]

4 A
[ o) 1< SR+ 2V

| (26 | w [ g, ue) | < ef| [ u | ][]Vl

4 by
< fH [ [P el + SVl
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By replacing the different terms in the equation (2.56)), we get

1d A
5 aelll? + SV w2 + ] <

4232 g||3
A

4 4
T Pl + 51707

4
1617 + 5 llellallell2 o1

(2.57)

Using Cauchy-Schwarz inequality, estimates (2.23]) and (2.42), to have

/Ot [u(s)[[1]luls)l2ds < </Ot ||u(s)||§ds)é </Ot ||u(s)|y§ds>é <C (2.58)

Using (2.55)) and applying Gronwall Lemma to (2.57]), we obtain

[ +/ (AIVur(s)|* + allue(s)]*) ds < © (2.59)
0

Multiplying the equation by Au, we get
M Au|| = — (ut,Au) — (aut,Au> - (b | u | u, Au)
- (B(u, u, Au)) + (dﬁgé’, Au) + (f, Au)
<o Bl + 27wl + 20Vl + 2 | Aul?
+ 2Vl + A+ 2 Aul + 2Tl
+ 2Bl + 2287 gl 1017 + o5 1Bl + 2P
So, we can deduce

lula < C vt e[o,T] (2.60)

H9H2 <C Vte [O,Tl] (2.61)

For the pressure estimate, we use the equation to have
IVp|| < (I\Utll + AVl + allul + 0] [ w * |+ B (u,u) || + dBllg][16] + HfH) (2.62)
Using the Holder’s inequality, we have
1B (u,w) || < efullal| Vulls
Using Galiardo-Nirenberg’s inequalities, we have

lulla < eflul /% Au'/?)|*72
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IVulls < ¢ Vo2

Hence
1B (u,u) || < cllul 213 < C

Lemma 2.3.2. We suppose in addition
fi: fe € C'[0,T; LQ(Q)]

G, G € C [O,TJ LZ(Q)]

The the solution of the system (12.30)), (2.31))

t
lue ()13 + 1 Voe] +/0 (luee(s)I13 + llpu(s) (1) ds < C Vit € [0,T1]

t
!M@%+AH%@M®§C

Proof. We have the time derivative of (2.30)), (2.31)

u — MAug + aug = — Vpy + dgB0; + fi

N . (2.63)
— B (u,u) — B (u,us) —2b | u | ug
Qtt — /iAHt = Qt - é (Ut, 6) - é (U, Ht) (264)
Multiplying the equation (2.63) by Au; and (2.64) by 6;, we have
1d

1Vae||? + M| A || + al| Ve |2 = (dgﬁ&t, Aut> - (b | ue, Aut>

- B <ut,u, Aut> - B (u,ut,Aut> + <f, Aut)

2 dt

Using Cauchy-Schwarz and Young inequalities, we have
5 A AR 2 22 2
| B (e, B ) | < 5 B+ 3 3] V|

N - A~ 5
| B (w0, Buy ) |< 51 B2+ 3 3| Ve

A A A 5d° 3% g|7~
| (49800, Bue) |< <5 Bag 2+ 2T

161
. A 5b*
(b e, By ) 1< 25 B2 4 25
~ A s 5
| (. Bur) 1< A2 + S 11
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1d A~ 5d2 5% g||2 10
§@lelz + §HAU7:II2 + a|| Vg |? Sf\l%ll2 + THU\BHVWII2
552

5
2l + 151

Using the previous estimates (2.22)), (2.41), (2.60), (2.59) and (2.56)), to obtain

1d

- 10
5@!\%%”2 + M[Aw|* < Cs + C||Vue||* + THfH2 (2.65)

Thanks to Gronwall’s inequality, we infer that

t ~
sup ||V (1) +>\/ |Au (t)])%dt < C (2.66)
0<t<T 0

Subsequently, we take the second time derivative of the system (12.30)),(2.31)), we have

Ut + AUy + auy = — Vpy + dBg0uw — 2b | ug | up — 20 | uw | uge (2.67)
- B (wge,u) — B (u, ug) — 2B (we,ue) + fue

Qttt + HAett = gtt — B (utt, 9) — B (u, Htt) — 23 (ut, 015) (268)
We take the inner product of (2.67)), (2.68]) with uy and 0y respectively, we obtain

1d
5%”“&”2 + )\||Vutt||2 + CL||Ut1t||2 = (dBgOu, urt) — (fre, use)

_ (2b | Ut | ut,utt) — (2b ’ U ‘ uttautt) (269)

— 2B (we, ug, ug) — B (wee, w, ugy)
1d
2 dt

Using Cauchy-Schwarz and Young inequalities, we have

161> + 51V 0ue1* = (Gut, Ou1) — 2B (us, 04, 01t) — B (use, 6, ur) (2.70)

ot K 3
| B (ut, 0, 01) |< EHVGttHQ + ;HutHQH@tHQ

= K 3
| B (g, 0,0u) |< EHV@%HZ + ;HWHZH‘%?&H2

K 3
| (Git, 0ut) | < EHVQttHz + EH%HQ

Using the estimates (2.66|) and applying Gronwall Lemma, we get
t
1602 + f-e/ V64 (s)|ds < C (2.71)
0

Using Cauchy-Schwarz and Young inequalities for the right hand-side of the equation (2.69)), we
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have
| (dBgOis, use) | < dB|lglloo |0l ||V 2z
A 5d? 62| 9|12
< S Vul]? + —2 0
< 10H uge||” + \ 10|
A 5
< Mvunl?+ 2 2
| (feesuse) |< 10“ ug||” + )\HfttH
| (O] we [ ug,ue) | <] | ([ welll| Vg
A 5
< EHV%H2 + XH | | [ fluel|®
(0w we, wee) || | [l ||| < EHVuttH + T” | | ] |||

| B (g, ue, we) |< Jluellofluellnf|ueell < 11Vl + [luel3 ]|l

A 5
| B (et v ) |< el ulla el < S5 11V uall? + S lluee |

— 10
1d 5d262| 19|12, 5
o ol + Al + el <2 g 2 By 2

5
5 T Pl + [V
5 5
3wl + el + S Fuell®

Using the estimates ([2.66|) and (2.71)) and applying the Gronwall Lemma, we get
t
Jul? +A [V (s) s < ©
0

Multiplying the equations (2.63) by Au, we obtain

/\HAutH2 = (dgﬁ@t,Aut> + (ft,Aut) — (utt,Aut) — (B (ug,u) ,Aut>
— (B (u, uy) ,Aut) — (aut, Aut) — <2b | w | ug, Aut>

10, o 104262 g]l3
<— -
< [Jwge||” + 3

10b 10
+ 20| Vue||* + TIIUIIQIIUtII2 + 7||f||2

20
1617 + = llell311 7o

By applying the previous estimates (2.73)), (2.66]), (2.55]), we can deduce

lluella < C vt € [0,T]

162<C Vee[oT]
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2.4 Error estimates for the linearized problem

We consider the following linear problem of the Navier-Stokes Forchheimer Fourier equations.
The results in this section will be used in the next section as an intermediate step for analyzing

the nonlinear Navier-Stokes Forchheimer Fourier problem.

ou—Nu+au—Vp=dg[f(0—0;)—1] in Qx][0,T]
0 —nAd=G in Qx|[0,T]
divu=0 in Qx][0,T]

u(z,t =0) = ap(x), O(z,t =0)=79(z) in (2.76)

u(z,t) =0, O(z,t) =¢&(x,t) zely

u(z,t) =0, 9% =0 on (I'pUTy) x[0,T]

on
The pseudo-compressibility method applied to (2.76)) is
Orue — NAue + aue — Vp: =dg [ (0 — 6in) —1] in Qx[0,T]
0. —nAb. =G in Qx][0,T)
Ope +divue. =0 in Q x[0,7T]
. (2.77)

ue(z,t =0) = ap(x), Oc(z,t =0) =710(x) in Q
ue(z,t) =0, Oc(z,t) =&(z,t) xzely
us(z,t) =0, (?90; =0 on (IpuUTy) x[0,T]

Setting e = u —u®, ¢ = p—p° and £ = 0 — 6°, it follows that e(0) = ¢(0) = £(0) = 0. We
shall derive a sequence of estimate for the artificial compressibility error e, ¢ and &. Substracting

from

{(et, v) + a(e, ) + (ae,0) + (g, ¢) = e(pr, @) + (dgBE, ) (2.78)

(57 1[}) + 5(57 1&) =0

Lemma 2.4.1. Suppose (H1) and (H2) are valid, € sufficiently small, for all t € [0,T], we

have

t
/ 2|ps(s)[[2ds < C (2.79)
0

We recall this result from the reference [9]

Lemma 2.4.2. Suppose (H1) is valid, € sufficiently small, for all t € [0,T], we have

2 t 2 ¢ 2 t 2
el + A /0 IVe(s)]? + a /0 le(s)|%ds + ¢ /0 la(s) |2 < Ce (2.80)
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t
/ le(s)||?ds < Ce? (2.81)
0
2 ! 2
eI+ [ IVeEIPs =0 (2.82)
Proof. Taking (0 .0, 1& (e,q,&) in (2.78)), we obtain
+ (ae,e) + e(qt, q) = e(pe, q) + (dgBE, e
,e) + (ae, e) +e(ar, q) = e(pi, q) + (dgBE, e) (2.83)
,§)=0
H 1> + Al Vell* + alle||* + \Iqll2
th 2dt (2.84)
2, Eponzg 2 2 2 2
< 2dtllpll HQH + 2HV€H + Cllgll* V]|
and we have
2, 9 _
=2 el + IVl = 0 (2.85)
|| I + Hvell2 + alle|” + *IIQH2 < **||p||2 *HQ||2 (2.86)

2 dt 2dt —2dt
Intergrating the above two inequalities from [0, ¢ < T'] thanks to e(0) = 0, ¢(0) = 0 and £(0) =

we have

t t t t
MP+AAHVd@W®+29AHdﬁW%+eAH«$WSdWW+2AHﬂ$W@ (2.87)

t t
\MP+AAHvd@W+ﬂqéHd$W®+dMP§Ce (2.88)

t
MW+nAnva®Ww=o (2.89)

Now we use the standard parabolic duality argument, for 0 < ¢t < T', we define (w, 7) by

ws + AAw + aw + Vr = e(s)
V=0 (2.90)
w(t) =0

There are the following inequality

t 9 t 5 t 9 t 5
)\/O Hw(s)Hst—i-a/o w(s)] ds++/0 V() [[2ds gc/o le(s)[2ds  (2.91)
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We take the inner product of (2.90)) with e(s) in right of (2.83)) and V.w = 0, and we derive

lel|? = (ws, e) + AM(Aw, e) + a(w, e) + (VT e)

d (2.92)
= % (w,) ~ =(m,p7) + (dgBE, )
Integrating from 0 to ¢, using Schwarz inequality (2.5)), (2.89)) and (2.91)), since w(t) = e(0) = 0,

we have

t t t
e(s)||?ds (s Z(s)|lds s)||lle(s)]|ds
/0 le(s)[I°d Se/o [ (s)|lpg (s)lld +d95/0 1€Cs)[[lle(s)|d

t t (2.93)
< e / I (s)|2ds + C<2 / 115 (5)|%ds
0 0
We conclude ;
/ le(s)|2ds < C<2 (2.94)
0
[ |

Theorem 2.4.3. Suppose (H1) and (H2) are valid, € sufficiently small, for all t € [0,T], we

have

t t t
tHeHQ—i-)\/ s|yve(s)u2ds+a/ sHe(s)szs—i—ts/ la(s)[? < Ce2 (2.95)
0 0 0

¢ ¢
/ 32||et(s)]|2ds+)\t2||Ve||2+at2||e||2+/ 825||qtt(s)||2ds < C&? (2.96)
0 0

Proof. We have the following error estimates of the artificial compressibility method

et — AMe + ae + Vg = dgB¢ (2.97)
V.e+eq =ep (2.98)
& — KAE =0 (2.99)

Taking the inner product of (2.97)) with te and (2.98)) with tg, summing up the two realtions and
using (2.97), we derive
1d
2 dt
= te(pe, e) + (dgBE, e)

Ld

t 2
5 telal

tllell® + X[ Vel® + atlle]|* +

——1 + At t + ——t
S Stllel + X[ Vel? + atlle] + 5 Zt=]al

= te(pr, e) + (dgpg, e) (2.100)
L €d

€ A
tpll? + =tl|q||? + =t 24 Ctllgl? 2
S5 Pl + 5 lqll” + 5 [Vell” + Ct|lg||*[| VE]|
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Integrating (2.100]) from O to ¢, using the above relation, the Cauchy-Schwarz inequality, Lemma
(2.4.2) and (H2), we derive

)\ t t t
Hel? + 2 / S| Ve(s)|%ds + a / slle(s)|%ds + ¢ / sl
2 Jo 0 0 (2.101)

<ctlpll+5 [ sla)ds+ [ sivecs)iPas < o
Next, we take the partial derivative with respect to t of , we obtain
V.et +eqi = epu (2.102)
Taking the inner products of with t?e; and with t?q, we have
t*(er, e0) — AP (Ae, er) + at’(e, e) + 1 (Vq, er) = t(dg B¢, er)

(V.er,er) +e(qu, er) = e(pt, er)

summing up the two relations, we obtain
2 2 ad o 2
t(et, er) — M (Ae,er) + iﬁt (e,er) + et“(qu, er)
A
= t2§H€H2 + et*(pu, er) + t°(dgBE, er)

Ad

DS Vel? + at? el + e aul

t2H€t||2+

A Ct?
< §t2H€H2 + Pe|lpull” + || Vel + Ct?[|e||* + 7”9”2HfH2

t t
/ {lex(s)]2ds + M| Ve + arfle]® + / ellgu(s)]?ds
0 0 (2.103)

A Ct?
< §7f2||€||2 +£%||Ve|* + C?|e]|* + 7H9H2||€H2 < Ce?
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2.5 Error estimates for the nonlinear problem

We consider the following intermediate unsteady Navier-Stokes Forchheimer Fourier problem :
Find w,p and 6 such that 7" > 0

vy — M + av + Vy = dgB60 — dgBi, — dgB — B(u,u) —b|u|u Qx[0,T]
6, — kAO =G — B(u,8) Qx[0,T]

e+ V=0 Qx][0,T]
vy (2.104)

and the artificial compressibility unsteady Navier-Stokes Forchheimer Fourier problem : Find
u®, p® and 6° such that T'> 0

us — NAUE + au® + b | uf | uf + Vp© = dgB6° — dgBbin — dgB — B(u®,uf) Q x [0,T]
0: — kAP =G — B(us,0°) Q% [0,T]

ep; + Vs =0 Qx]0,T]

u(z,t) =0 T x[0,T]

0°(z,t) =0 T x [0,T]
p°(z,t) =0 I'x[0,T]
0°(z,t =0) =p(x) €
(2.105)
where (u, ) is the solutions of the problem ([2.1J).
Letting p = v — u, 0 = — p and subtracting (2.1) from (2.104)), we obtain
pt—AAp+ap+Vo=0
ey +Vp=c¢
i P =Ept (2.106)
p(z,t) =0
o(x,t) =0

Lemma 2.5.1. Suppose (H1) and (H2) are valid, € sufficiently small, for all t € [0,T], we

have . .
tllpll® + 2V pll* + tello | + at?| p|* + a/o sllp(s)|IPds + /0 sllp(s)|*ds

t t
+/ s||Vpl|>ds + 5/ $%||ou(s)]|?ds < Ce?
0 0
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Proof. We have dgff — B(u,u) € L?([0,T]; L?(€)). We note that the assumption (H1) for a
linear problem can be replaced by the weaker condition dg6 € L* ([0,T7]; L*(€2)). on the other
hand, it can be easily shown ( see for the instance [§] that tu; € L? ([0, T]; Hj(Q2))). Hence

tgt <dgﬂ9t - B(u,u)) =t (dgﬂQ — B(ug,u) — B(u,us) € L? ([0, TY; LQ(Q)))

Lemma ([2.5.1) is then a direct consequence of Lemma (2.4.2]) and Theorem ([2.4.3)) applied to
[2.100). m

Now, letting n = u® — v, ( = p* — v and ¢ = 6° — 0 and substracting (2.104]) from (2.105))

(110 — AAn + B(u®, u®) — B(u,u) + an + V¢ = dgBs — b(| u® | u— | u | u)
G — KAc + B(uF,6°) — B(u,0) = 0
V=0
SV (2.107)
n(z,t) =0
¢(x,t) =0
C(x,t) =0
Since
B(uf,uf) — B(u,u) = B(u®,uf —u) + B(u® — u,u)
= B(u*,n+p) + B(n+ p,u)
and
B(uf,6%) — B(u,6) = B, 65 — 0) + B« — u,0)
= B <)+ B(n + p.0)
We can rewritte the system (2.107)) as
(110 = A + an + V¢ = dgfs = b(| v | w*— | u | u) = B(u®,n+ p) — B(n + p,w)
S — kA = —B(u",<) = B(1+ p,6)
V=0
SV (2.108)
n(z,t) =0
¢(z,t) =0
(C(@,t) =0

The weak formulation of the problem (2.108)) is defined as follows: Find (n,({,s) € (X, M, W),
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~

for all ¢ € [0, 7], such that for all (9, ¢, ) € (X, M, W)

(e, ) + A(Vn, V) + (an, ) — (¢, div )

= (dgBs,0) = b(| v | v | u|u,9) — B(u,n+ p,0) — B(n + p, u,?)

) - s ) (2.109)
(st, ) + 6(Vs, Vi) + B(u®, ¢, ) + B(n + p,6,¢) =0
\(54157(5) + <V777(£) =0
(ntv f]) - a(777 @) + ((“77 @) - 5(67 C)
= (dgﬁgaﬁ) - b(‘ u® ’ ut— ‘ u ‘ uvﬁ) - B(usvn"i_p?@) - B(W‘*‘Pa%@)
(2.110)

(%) —a(n, ) = —B(u*,<,9) — B(n +p,0,9)
(G, 0) + (Vo 9) = 0

or
(n¢,0) — a(n, ) + (an, 0)

= (dgBs, ) — b(| v | us— | u | u,d) — B(us,n+ p,0) — B(n + p,u,d) (2.111)

(st %) +a(n, ) = —B(uF,5,4) — Bln+ p,0,9)

Lemma 2.5.2. Suppose (H1) and (H2) are valid, € sufficiently small, for all t € [0,T], the

following error estimates holds

t
tlnll* + telil® + tllsl® + [ Vall* + [ Ve]|* + a/ slln(s)|[*ds < Ce?
0

t t
M|V + 2l + et cull? + a1 + / llme(s)|ds + / 2||Ve(s)|2ds < C<?
0 0

Proof. Taking © = n in (2.111)), we have

(e, 1) + NV, Vi) + (an,n) =(dgBs,n) — B(us,n+ p,n) — B(n + p,u,n)

(2.112)
—b0(|w” | w = Ju|u,n)

Then

ld o 2 2 A A
—— + A|Vn||© +a =(dgBs,n) — B(u®,n+ p,n) — B(n+ p,u,
5 g 1"+ AIValE +allnll® =(dgbs,n) = B(u®,n + p.n) = B + p,u,m) (2.113)
—b(| v | w = Ju|un)
Thanks to Lemma ([2.2.1]), estimates (2.10) and Schwartz inequality we derive that
| B(w®,n+ p,n) | < Cllwe[[lln + ol V]
< Cllsll2 (lnll + [lel VAl

A
< 2lmll*+ Cllol* + Clluf 3Vl
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A
| Bn+pyum) | < Slnll* + Cllpll* + Cllul3 Vnl*

We have
| (Ju [wt=Tfulumn)|=[ (v |u=|v]v,g) [+ ]|(v]vo=]u|un)| (2.114)

Using ([2.21)), we have

= (u [ =]v]v,n) <0

and
[(vv=Tlulun) |=[(v]v=|u [u,n)|+] (v [uv—]uluA (-p—c¢)]

Same, using (2.21]), we have

[ (v v =ulu,—€)|<0
The, we return to (2.114]), we have
| (Ju” [w=Tulun) <[ ([v]v="Tu [un) [+](u | =|ulu,—p|=T1+T

Based on Lemma ([2.2.4) and Young inequality, we get

A
Ty < ClIVallflnll < §||V77||2 +Cnlf? (2.115)

T < CIIV(n+p)llllell < C UVl + Vel llol

(2.116)
A 2 2
< SIVall=+Clipl” + IVl ol
and for the last term
[(dgB<,m)|l < Cllgli<l[l[Vnll
K
< Z||<||2 +Clgli3vnll?
Similary for the Fourier equation, we take 7,/} =<
(st,¢) — K(Vs, V) = —B(uf,5,5) + B(n + p,0,<) (2.117)
1d, o 2 B e =
3 I+ KlIVEll® = =B, ¢,¢) = B(n+ p, 0,<) (2.118)

|B(uf,,6)| < Cllwslz <[ V<]
K
< S lsl + Clf 31 s®

B0+ p,0.9) < 2 (Inl* + 1oll?) + Clo131 Vsl

oo >
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Summerizing the different terms, the Navier-Stokes Forchheimer and Fourier equations ([2.113])
and ([2.118)) became for the Navier-Stokes Forchheimer equations

d

S nlZ + XVl + alnl® <Clinl* + Cllpll* + € (w13 + llullz + llgllz + 1) [IV7]? (2119)
. .

+Cllell + 11V el lloll + ZlIs]?

and the Fourier equations

R A
SISl + SVl < € (13 -+ 1013) I+ 5 (Il + l?) (2120

Summing (2.119)) and (2.120) we get

d K
7 (Il + Isl?) + M Vall? + &IV<]? + allnl? §§|!<!\2 +C ([usll5 + 1wl + [lgli5 + 1) [ Val]?
+C (ol + Vel lloll + Clinll* + Clipl?

A
+C (a3 + [16113) [IVs)* + 3 (llnll* + 11p11%)
(2.121)

t
Since / (HUEH% + [lull3 + l|g]13) ds < C, we can apply Lemma (2.2.5) to above two inequalities,

0
use Lemma we obtain
t t t
an+mW+A/vawww+m/uv«aww+a/nmawwsc@ (2.122)
0 0 0

We take now (9, qg) = t(n,¢) in (2.109), summing up the two relations, using (2.10|) and Schwarz

inequality, we derive

4, AV
th 711 + tA[ V]| +2dt

—§HnH2 —tB(u,n + p,n) —tB(n+ pyu,n) — bt(| u | wt— | u | u,n) + (dgtBs,n)

tell|* + at ]|

1 d 2 2 2 2
——t \V4 t t
S 2 + 21+ 2 Lrel? + atf
1
s(2+w)wW+cuwwaww@+wﬁ+nww (2.123)

Kt
+ Ct|lpl* + CtIV [l oll + ZIIWH2

Taking zﬁ = t¢ in (2.109)), using (2.8)), (2.13) and Schwarz inequality we derive

1d .
thtllcl\2 + tr|| Ve = Hdl2 B(wF,5,5) — B(n+ p,0,5)
(2.124)

\ /\

H<H2+CtH9II H<H2+t (Ilnl* + llol1*)

91
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Integrating over [0,¢], we can apply (2.122)), Lemma (2.5.1) and Lemma (2.2.1) to above two

inequalities, such that

t t ¢

tall+t=lCIE + e1sIP +A [ sl1n(s) s+ [ sIVe(s)Pds +a [ slie)lPas < e
(2.125)

Next, we take the partial derivative with respect to t of the second term of (2.109) to obtain

(Gt &) + (V. ) =0 (2.126)

Taking & = 21, in (2.109) and ¢ = ¢3¢, using (2.8) and Schwarz inequality, we get

22 + g@ﬂuw 0 Pl + 5 L 2P

=21+ I + L2l — B0+ ) — CBOy+ o)
= bt (| w [ w— | | w, ) + £2(dgBs, me)
< 29l 4 <tlel? + 220 + O (hull + el (2 + 21 90]?)

At K
+ ZIIWH2 + CE|lme||* + C#||pl* + C? (| Vpl|> + C(|g I3 Vnl|* + ZII<I|2

Then
Bl + 5GPV + 5 G20l + 5 2P
2dt 2dt 2 dt
3\t
< 19l + et + C (Il + lluell3) (2 + 2 Vn]*) (2.127)

K
+CE|gl311Vnll* + ZHCH2 + CE||nel* + C pl* + Ct?||Vpl?
We take 1& = t%¢ in (2.109), using (2.§)), (2.13) and Schwarz inequality, we derive

Ld, 9 2 2 2012 275 275
sll* + wt*||Vs||* = t2|<||” — t“B(ue,s,s) —t“B(n+ p,0,¢
5 SISl + SPIVEI? = 6] ~ 2 Bluc,o,5) — PBO + ,6,6) 125

< tllsl* + 0NN + pt* (IVal* + 1V pl1%)

Taking the summation of (2.127)) and ([2.128)), integrating over [0, t], using (2.125]), Lemma ([2.2.5))
and Lemma (2.5.1)) to above two inequalities and p sufficiently small, we derive

t t
AR + 2l + Gl + aalP + [ Rm(o)Pds + [ 296(s) s < 022
0 0
(2.129)
Taking ¥ = t2¢ in (2.109), using (2.8]), (2.13) and Schwarz inequality, we have
llsl* + 5@752”%”2 = kt?||Ve||? — £2b(ue, s, &) — t2b(n + p, 0, 1)
2
< kt*||Vs|* + §||<t||2 + C|uc ||| Vs|® + CE 01131V (n + p) ||
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Integrating over [0, ¢] using (2.125)), (2.129), Lemma (2.2.5) and Lemma (2.5.1]), we derive
t
/<;t2|V§||2—|—/ 2lleu(s)|2ds < O (2.130)
0

From ([2.108]), there holds
V(¢ =—n+AAn—B(u,n+p) — B(n+p,u) —an —b(| v | u®— | u | u) + dgps

Therefore by using previous estimates on the above equation, we derive

t t
| #lcas < [ #veigas < ce? 2.131)

0 0
[ |

By combining Lemma ([2.5.1) with Lemma (2.5.2), we obtain the following error estimates

result.
Theorem 2.5.3. Suppose (H1) and (H2) are valid, ¢ sufficiently small, for all t € [0,T], the

following error estimates holds

(at + D)t|lu — uf||® + te|lp — p°||* + |6 — 65| + M2 ||V (u — uf) || + 62|V (8 — 6°) ||? < Ce?

2.6 Numerical resolution

In this section, we present the numerical results of the artificial compressibility Navier-Stokes

Forchheimer Fourier system ({2.1)) with non-homogenous boundary conditions.

uj — AAU® (U V) u® +au® +b | u® | u®+ Vp® =dgBo0°+F Qx[0,T]
ep; + Vs =0 Qx0,T]
07 — kAG" + (V)" =G Qx1[0,T)

ut =ug I

) (2.132)
0° =6y I
u?(0) =ug
6°(0) = 6 Q
(P°(0)=po Q

where %y and 6 is an imposed velocity and temperature on the boundary and is assumed to be

time-independent below for convenience.

We now carry out spatial discretization. We consider a regular triangulation 7, of the do-

main (2, depending on a positive parameter A > 0, made up of triangles 7, and we adopt the
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Bernadi Raugel Finite element (for more detail see [I4]). It is a 2D coupled finite element, with
the Polynomial space is P? + 3 normals bubbles edges function (P2) and the degre of freedom is
6 values at of the 2 components at the 3 vertices and the 3 flux on the 3 edges. So the number
degrees of freedom is 9. Let V},, @, and W), the finite elements spaces such that

Vi = {on € COQ) N HY (@) YK € Th, vnjrc € Prc }

Qn = {an € L*();VK € Th,qni € P1}
Wy, = {wy € H(Q);VK € Tp, wy i € P2}

Again, we first give the variational formulation for approximated system ([2.132):
Find (ui’(kﬂ),pz(kﬂ), 9;’(k+1)> € (Vi x Qp x Wy) for all v, € Vi, q, € Qp, and wy, € X,

) (50 o

N <u;,(k:) (vU;(kH)) ,vh> n b<, uo® | u;’(’f+1),vh> _ <p2’(k+1),v.vh>

=dgp <9;’(k+1),vh> + (F,vp) Yo, €V

<p2’(k+1)7 Qh> - <PZ’(k)7 Qh>

€ tkt1 — tk + <v'u;’(k+1)’ qh> =0 e
(k1) )
() () (01 (18 ()=
-

We implemente the above scheme in FreeFem-++ which is used to solve partial differential equa-
tions using the finite element methode. We run a large number of time steps to ensure that we
reach steady state solution. We consider a unit square 2 = ]0, 1[2 and we impose the velocity and

the temperature u = 0,v = 0,0 = 0 at all the boundary except at the top u = 1,v = 0,6 = 300

Figure (2.1]).

Uy =1, u, =0

6 =300K

Uy =Uuy =0 U =uy, =0

6=0 =0

Uy =u, =0

=0

Figure 2.1: Square cavity with free wall.
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Figures are the numerical results of the lid-driven cavity flow applied to our pseudo-
compressibility Navier-Stokes Forchheimer Fourier system. In the first test, we set the time step
dt = 0.1, e = 0.000001, a =1, d = 1, Re = 100, x = 0.01, B = 3.38 x 107%, 6;,, = 300K and we
vary the value of b = [1, 5, 10].

Figure 2.2: Velocity fields in driven cavity b=1, b =5 and b = 10.

Figure 2.3: Temperature fields in driven cavity £ = 0.01, x = 0.001 and x = 0.0001.

Subsequently, we take the same example of the cavity with different initial and boundary
conditions of the previous example, as presented in Figure . In all experiments, the nonlinear
systems are solved by the Newton iteration. the physical parameters used for all the tests, A = 1,
k = 1, the time step dt = 1, Darcy parameter a = 1, Forchheimer parameter b = 1 and the total
time T = 50. For this example, we will investigate the influence of the parameters A, s, a, b.
As mentionned above, we adopt a finite element spaces of types (PoBR — Py — Py) elements for

(uj,, pj,, 0;) respectively. The numerical solutions (uj, py,65) are shown in Figure (2.5)).

u=0

v=0

0=4y(1-y)

o < =
([T
o o ©

u=v=0,0=0

Figure 2.4: Physics model of cavity flows.

95



2.6. NUMERICAL RESOLUTION

0.00010881
0.0001054]

Figure 2.5: Velocity and temperature fields in driven cavity A =1, k = 1.

The objective of this part is to test and verify the results of Theorem ([2.5.3). We use the
L?-norm to mesure the error of the velocity, pressure and temperature approximations. The

error estimates are given by

2 2
Hu?z - UexHL2(Q) = (/Q Z(uih - ui,em)2>

[N

165, — peall 2y = (e2 /Q v —pex>2)

1
2
165 — bl 200 = ( /Q (0 eem)

Let Q = [0,1] x [0,1] and the exact solution (uf,p®, %) of the artificial compressbility Navier-

Stokes Forchheimer Fourier equations to be

Uer = 102%(x — 1)%y(y — 1)(2y — 1)

Vep = —102°(z — 1)(22 — 1)y (y — 1)?

Pex = 10(22 — 1)(2y — 1)

Ocx = Uca + Vea
The tables (2.1)) to show the results obtained for the velocity, pressure and temperature
approximations according to the different parameters. We see that the numerical results are

according with the theoretical results for the artificial compressibility Navier-Stokes Forchheimer

Fourier system.
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| Mesh [ N | [juf —veellrz2) | elpf, — peclliz) | 165 — Ocellr2(a) |
5x5 50 0.0271462 3.35381e-006 0.382296
20 x 20 800 0.0271162 3.3538e-006 0.382045
35 x 35 || 2450 0.0271151 3.3538e-006 0.382043
50 x 50 || 5000 0.0271148 3.3538e-006 0.382043
65 x 65 || 8450 0.0271147 3.3538e-006 0.382043
80 x &80 || 12800 0.0271147 3.3538e-006 0.382043
95 x 95 || 18050 0.0271146 3.3538e-006 0.382043

Table 2.2: Uniform meshes for A=0.1,x=1,a=1,b=1

Mesh [ N | |luj —ueellr2i) | €llpf — peclliz) | 1165 — Oeallr2o) |
5 X H 50 0.0252159 3.35378e-006 0.382324
20 x 20 800 0.0251207 3.35376e-006 0.382079
35 x 35 2450 0.0251164 3.35376e-006 0.382078
50 x 50 || 5000 0.0251154 3.35376e-006 0.382078
65 X 65 8450 0.025115 3.35376e-006 0.382078
80 x &80 || 12800 0.0251149 3.35376e-006 0.382078
95 x 95 || 18050 0.0251147 3.35376e-006 0.382078

Table 2.3: Uniform meshes for A=0.001, k=1, a=1,b=1

Mesh H N ‘ Hu}i _ue:cHL2(Q) \ 8”172 —pe:cHL‘Z(Q) \ HQ}EL _eemHm(Q) \
5x%x 5 50 0.0274526 3.35381e-006 0.382292
20 x 20 800 0.027449 3.3538e-006 0.38204
35 x 35 || 2450 0.0274489 3.3538e-006 0.382038
50 x 50 || 5000 0.0274488 3.3538e-006 0.382038
65 x 65 || 8450 0.0274488 3.3538e-006 0.382038
80 x 80 || 12800 0.0274488 3.3538e-006 0.382038
95 x 95 || 18050 0.0274488 3.3538e-006 0.382038

Table 2.1: Uniform meshes for A\=1, k=1,a=1,b=1

Mesh H N ‘ [[uj, _“exHL2(Q) \ ellpy, —PexHL2(Q) \ 107, _eem”m(g) \
5 x5 50 0.027453 3.35426e-006 0.932911
20 x 20 800 0.0274491 3.35425e-006 0.932898
35 x 35 || 2450 0.0274489 3.35425e-006 0.932897
50 x 50 || 5000 0.0274489 3.35425e-006 0.932897
65 x 65 || 8450 0.0274488 3.35425e-006 0.932897
80 x 80 || 12800 0.0274488 3.35425e-006 0.932897
95 x 95 || 18050 0.0274488 3.35425e-006 0.932897

Table 2.4: Uniform meshes for A\=1, k=0.1,a=1,b=1
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Mesh H N ‘ [[uf, _uexHL2(Q) ‘ ellp;, _pe:vHL?(Q) ‘ 165, _eemHL?(Q) ‘
5x5 50 0.0274552 3.35381e-006 0.382292
20 x 20 800 0.027452 3.3538e-006 0.38204
35 x 35 || 2450 0.0274519 3.3538e-006 0.382038
50 x 50 || 5000 0.0274518 3.3538e-006 0.382038
65 x 65 || 8450 0.0274518 3.3538e-006 0.382038
80 x 80 || 12800 0.0274518 3.3538e-006 0.382038
95 x 95 || 18050 0.0274518 3.3538e-006 0.382038

Table 2.5: Uniform meshes for A=1, k=1, a=5,b=1

Mesh [ N | |lug — ueellr2() | €llpf — pecllzzo) | 1165 — Oeallr2q) |
5 x5 50 0.0274526 3.35381e-006 0.382292
20 x 20 800 0.027449 3.3538e-006 0.38204
35 x 35 2450 0.0274489 3.3538e-006 0.382038
50 x 50 5000 0.0274488 3.3538e-006 0.382038
65 x 65 8450 0.0274488 3.3538e-006 0.382038
80 x 80 || 12800 0.0274488 3.3538e-006 0.382038
95 x 95 || 18050 0.0274488 3.3538e-006 0.382038

Table 2.6: Uniform meshes for A\=1,k=1,a=1,b=5

We can see that after a few iterations the errors tend to the fixed errors which are caused by
the finite element approximation of mesh size h. this is consistent with the error of the artificial

compressibility method as ¢ tends to 0.

2.6.1 Isolated island

In this part, we consider a two-dimensional physical model for the numerical studies of the effects
of urban anthropogenic heat andwind speed on the UHI of urban region, as shown schematically
in Figure . The numerical results illustrate the performances of the implicit-explicit scheme
of the equation for the unsteady Navier-Stokes Forchheimer Fourier problem. We use
PyBR, Py, Py finite element to approximate the velocity, pressure and the temperature respec-
tively. For overall computation time, we have chosen T' = 10s for a time step of 0.1s, for the
space discretization, we have a regular triangulations of about 4964 elements. We keep the same
parameters as in the cavity, except that for urban heat islands, the boundary and initial condi-
tions are not the same. We did several tests by varying the Forchheimer coefficient to see the
evolution of the profile of the velocity and the temperature in the city Figure . We

also experimented with the influence of the variation of the compressibility parameter € showing

in Figure (2.9) and Figure (2.10).
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Figure 2.7: Velocity fields in the city b = 1, b = 5 and b = 10 from the left to the wrigth for
A=0.01

Figure 2.8: Temperature fields in the city b =1, b = 5 and b = 10 from the left to the right for
A=0.01, K =0.01.

Figure 2.9: Velocity fields in the city ¢ = 1073, ¢ = 107* and ¢ = 1076 from the left to the right
for A =1.
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Figure 2.10: Temperature fields in the city e = 1072, ¢ = 107 and £ = 1076 from the left to the
right for A = 0.01, x = 0.01.

2.6.2 Domestic frost-free refrigerator application

In this section we present some numerical results we have obtained for frost-free refregirator
with and without shelves. In the fist step we give the result obtained in the case of the frost-free

refregirator without the shelves and in the second case with shelves.

Computational domain and grid structure

We consider a 3D domain with (1.57,0.44,0.44) height, length and width respectively. These
dimensions represent the interior volume of the refrigerator without taking into consideration the
thickness of the different walls. For the overall computation time, we have chosen T' = 40s for a
time step of 0.1s, for the different space discretization, we tried a several regular triangulations
of about 37839 elements. To simplify the computation, we take the parameters constants a =
b=1/2, and a = 1, the thermal expansion coefficient 3 = 3.38 x 1073, the diffusion coefficients
v =1 and k = 0.1 for the fluid flow and heat transfer respectively. All computations are done

at a low Reynolds number Re = 1.

Figure 2.11: Computational domain and 3D mesh of the free-frost refrigerator.
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Boundary conditions

For initial conditions for the velocity, temperature, pressure and simulation parameters are

| Freeze compartement |

Boundary Temperature velocity

Inlet Too = 251.7K Vip=0504 407 +1%)
Outlet Z.N.G Z.N.G
Top wall Ty, = 302K No slip
Bottom Adiabatic No slip

Back wall T, = 251K No slip
Front wall T, = 302K No slip

| Refrigerating compartement |
Inlet Too = 253 Vin =(02/v2)(07 —17 +1K)
Outlet Z.N.G Z.N.G
Back wall T, = 327K No slip
Front wall To, = 302K No slip
Top wall ~ Adiabatic No slip
Bottom Too = 302K No slip

Table 2.7: Boundary conditions

Figure (2.12) presents the distribution of the temperature in the two compartments of the
refrigerator of the two configuration with and without shelves.

53.85
50.032
46.215
42398
38.58
34.763
30.945
27.128
2331
19.493
15.675
11.857
8.04
4.2225
0.405
-34125
-7.23
-11.048
-14.865
-18.683
-22.5

Figure 2.12: Temperature profile in the frost-free refrigerator without shelves in the left and with
shelves in the right.
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Figure 2.13: Horizontal temperature profile in the freezer compartment without shelves in the
left and with shelves in the right.

Figure (2.14) shows the velocity profiles in the two cases of the refrigerator model. The
shelves play an important role in the deflection of air in the refrigerator which makes stir on the

cold walls and bring fresh air from the top to the bottom.

0.8689
0.82545
0.78201
0.73856
0.69512
0.65167
0.60823
0.56478
0.52134
0.47789
0.43445
0.391
0.34756
0.30411
0.26067
0.21722
0.17378
0.13033
0.08689
0.043445
2.0429e-034

Figure 2.14: Velocity profiles in the refrigerator without shelves in the left and with shelves in
the right.

0.74015
0.70315
0.66614
0.62913
0.59212
0.55512
051811
0.4811
0.44409
0.40708
0.37008
0.33307
0.29606
0.25905
0.22205
0.18504
0.14803
0.11102
0.074015

0.037008
2.7106e-032

2.7 Conclusion

In this chapter, we studied the artificial compressibility method for the unsteady Navier-Stokes
Forchheimer problem coupled with the convection-diffusion equations.

We have shown the relevance of the artificial compressibility method by providing an error
estimates for the coupled system.

These optimal error estimates concept the velocity, pressure and temperature in term of L? norm.

The numerical results are in harmony with the theoretical error estimates. The proposed method
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is robust and efficient to deal with practical 3D problems.
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3.1 Introduction

Pollution of the aquatic environment is a problem resulting from human activity such as wastew-
ater discharges, or an industrial and ecological disaster that results in the dispersion of a large
quantity of crude oil or heavy oil products such as oil spills. Take the example of the sinking
of the Torrey Canyon in 1967 transported 120,000 tonnes of unrefined oil Figure . A large

importance of analysis of this problems was approved in recent years [I], [2]. These pollutants
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can have consequences for aquatic environments and human health.

Naufrage du Torrey Canyon 15
le 18 mars 1967 ROYAUME-UNI

MANCHE
( o Iles Anglo-
3{1:[;) Normandes
e
Etendue
de la nappe
49° N le 11 avril 1967,

o
Morlaix 0
St-Brieuc

Y

S FRANCE

ATLANTIQUE rb BRETAGNE
s

Figure 3.1: Examples of wastewater in the left and a Normand-Breton golf oil spill 1967 in the
right.

The preservation of the marine and coastal environment has become a major issue in recent
years. Reducing pollutants from toxic chemicals, or wastewater discharges is a challenge. Coastal
pollution is generally controlled by treating contaminants at the source or in treatment plants

through wastewater treatment methods to reduce their concentration.

The approximation of pollutant transport in the aquatic environment is performed by a nu-
merical procedure using the Galerkin characteristic finite element method [24]. The methods of
characteristic combine the convection and capacity terms in governing equations to carry out
the temporal discretization in Langrange coordinates. These methods symmetrize the governing
equation and stabilize their numerical approximation [22], that means this approche allows us
to avoid theoritically the constraint CFL (Courant-Friedrichs-Levy) on the time step and it hase
been shown that it has very good stability properties [25], [26]. There are other techniques in the
literature for example a hybrid numerical procedure combining a particle method and a finite

difference technique [7].

The optimal control problem was introduced by [26] in the case to study the partial differential
equations. In recent years, for the optimal control problems, the a priori and posteriori error
estimates has taken expenential trend for the parabolic and elliptic equations, for example [15]
have studied the numerical solution of state constrained parabolic boundary control problems by
finite element approximations, [I6] the finite element approximations of parabolic control prob-
lems with pointwise control. Other studies of the finite element methode for PDEs and control
optimal can be found in [17], [I8] and [19].

The aim of this studies is to analyse the finite element approximation of parabolic optimal
control problem with pointwise control governed by a coupling of the transport pollution model

with Shallow Water equations. The main difficulties of the problem from the theorical point of
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view are due to the singularity of the right hand side of the state system includes radon measures
and to the presence of pointwise state constraints, which lead us to work in regular functional

spaces in order to obtain the adjoint state.

As part of our study, we introduced and developed a mathematical model to solve an envi-
ronmental problem that consists of studying the marine pollution. In the Sect. 2 we give the
model problem and the weak formula and optimality conditions. Then we construct a backward-
Euler characteristic finite element approximation, we give an priori error estimates for the control
and state approximation. Finally we give the numerical resulotion, we propose an algorithm of

the minimisation and we show several numerical results and end the chapter with conclusions..

3.2 Governing equations

In this part, we define the governing equations of the studied problem and its mathematical for-
mulation. The equations that governing the phenomenon of pollutant dispersion in the oceans
and the transport ensure by the velocity of the fluid or by ocean hydrodynamics. We are in-
terested in the coupling of two systems of equations, advection-diffusion equations and shallow

water equations (SWE).

3.2.1 The transport pollution model

The 2D model most used to describe the physical phenomena in the case of the transport of a
pollutant by the two processes of diffusion and convection. We are interested in the evolution
of oil slick dispersion occurs to the sinking of a ship, and the evolution of the concentration of

wastewater discharged into the sea is given by the following model:

N
0 — pAp+ UN)p+0p =D Fi(t)d(r—ro) in Qx(0,7) (3.1)
i=1
where p is the diffusion coefficient, and 6(r — rg) is the Dirac masse at the accident point rg, o
is a positive constant caractérise the decay of ¢ |11, U the velocity of the oil or the wastewater
propagation is assumed to be known. This velocity can be deduced from the climatic sea surface
current and winds [4], or from hydrodynamic Shallow Water model which is the subject of our
study.

The initial condition at ¢ = 0 is
¢($70) = d)O(x) in Qx(0,7T) (3.2)

and
¢(z,t) =0 on 00N x (0,7) (3.3)
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3.2.2 Adjoint state

The application of the adjoint system is widely used for solving physical problems. For example,
[9] to determine the diffusion coefficients and the aerosol transformation coefficients, [[10]] to
estimate the concentration of the pollutant in important areas in a region.

Lets the advection-diffusion equations

N
0 — pAp+ UN)p+0p=> Fi(t)d(r—ro) in Qx(0,T) (3.4)
=1

Multiply the equation (3.4]) by arbitrary, smooth test function ) and integrate by parts over each

element © and on an interval [0, T

//w (0 — pAg + (UN)¢ + 0¢) dadt = //ZF 5(r —ri)dzdt  (3.5)

Consider the transformation for each terms we get

/0 ' /Q Yorpdrdt = /Q [¢9]o do — /0 ' /Q POppddt (3.6)

Using Lagrange identity proprety (A¢, ¥) = (¢, A*¥) to define the adjoint operator sach that
od 0P
Ab=U <+> 8]

9
/0 ' /Q Y(U.V)odrdt = — /0 ' /Q UV )pdzdt (3.7)

Summarizing

T
/ / b (— 0 — pAY — UV + o) dedt + / (667 dz = p(r. 1) (3.8)
0 Q Q

T
/ / 6 (—0htb — pAG — UV + o) dadt + / [@rr — dotoldz = p(r.t)  (3.9)
0 Q Q

Additing the initial and boundary conditions

P, T)=0 in Qx(0,T) (3.10)
P(x,t) =0 on 90 x (0,T) (3.11)
The equation became
T
/0 /Q & (00 — i — UV + o) dedt = p(r, 1) (3.12)
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with
p(r,t) = ¢ — ba (3.13)

Finaly The adjoint system is written in the following form

Ot — pAY — UV + 0 = ¢ — dg (3.14)

3.2.3 2D shallow water model

Generally the unsteady flow of water in two-dimensional space may be described by the shallow
water equations. Shallow water Equations (SWE) are commonly used as models of fluid dynamics
in the case of the resolution of physical phenomena that are related to the environment [5], [1], [6]
and others. The vertical velocity component is negligible compared to the horizontal component.
This model is derived from the Navier-Stokes equations. The velocity field (u,v) is related to

the elevation of water. We consider the following hyperbolic system

Ou — ' Au+ (u.V)u =—g0.H Qx(0,T)
Ov — ' Av + (v.V)v =—-g0yH in in Qx(0,7T) (3.15)
OH + 0y(Hu) + 0y(Hv) =0 in Qx(0,7T)

where (u,v) is the velocity such that U = (u,v), H water elevation, g is the acceleration due to
gravity and p’ is the diffusion coefficient. The system (3.15)) can be written in the following form

(3.16)

U — AU+ UNU =—gVH in Qx(0,7T)
OH + V.(HU) =0 in Qx(0,7)

3.2.4 Weak formulation

Let U and H be the solution of the system (3.16), find (U, H) € H}(2) x H'(£2) such that

T

i ggi-1 , ) .
<<M> ,w) — (gH", V.w) 4+ p (VU Vw) =0 Yw € HY(Q),7>1 (3.17)

Ti

(<H—H_1> ,q> +(H (VU ,q) =0 Vge H(Q),7>1 (3.18)

where U and H? also satisfy the following initial conditions

U(x,0) =Uy(x), Hy(x,0) = Hy(x) (3.19)

3.3 Control problem

We are interested in finding the optimal mass flow f € M(Q) (where M(Q) the space of the

real regular Borel mesures on ) at a discharge points sources. The optimal control problem
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consists to minimize the concentration of the pollutant distribution ¢ from a target concentration
bq € L?(Q) using the cost function

10 =5 [ [ 6ttn) o asai+ L3 [ (5002 a (3.20)

Here ¢(z,t) is the solution of the problem (3.1)),(3.2)) and (3.3)). «; is a small positive parameter.
and the gradient of the cost function is defined
VI(f)j = ajfi(t) +o(t,rs)  j=1-,n. (3.21)

where 9 is the solution of the adjoint state giving in (3.14]), (3.10)) and (3.11)).

The existence of an optimal control and the expression of the gradient of the cost function

are prouved in [27] such that

Theorem 3.3.1. The above control problem (3.1) and (3.20)) admits a unique solution f € M()

and the gradient of the cost function is identified as

VI = afyi®) +6ltry) G=1m.
where the adjoint state function ¢ satisfies the following form :

=) — puAY — (UN)Y +op = —¢g in Qx(0,T)
Y(x, T)=0 on 902 x(0,T)
P(x,t) =0 in

3.4 Preliminaries

Let Q and Q44 be an open bounded domain in R? (d = 2 or 3) and are convex polygon with
boundary 9 and 99, . We adopt the standard notation Sobolev space W = L2 ([0,7T]; V)
with V = H}(Q) and the control space X = L2([0,T);U) with U = L?(Quam). Let K be
a closed convex set in X and K" is a closed convex set in U" where K" ¢ K N U". Let
VI ={v, € Shuplaa}, W= L%([0,T]; V") and V" C V, Wh C W. M(Q) the space of the
real regular Borel mesures on Q. We define by Ci*(2), m € Ny, the linear subspace of continuous

functions on €2 .The parameters h and 7 denote the spatial and temporal grid size respectively.
K = {U eX:v>0 in Qadmx[oyT]}
Hypothesis 3.4.1. The solution of the shallow water system (3.16)) U € H} () is such that

|IV.U| L < Const
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We consider the following parabolic problem

Op — A+ UN)p+0p =g+ % fi@®)o(r —ry) in Qx(0,7T)
¢(z,t)=0 on 002 x(0,7) -
¢(x,0) = do(z) in Q
where ¢ > 0 for all (z,t) € Q x [0,T], 0 € L>(Q), U fields velocity U € C ([0,T],C(2)?),
g = g(x,t) external sources and sinks, with g € L%(0,T;L?(f)). ¢ et f are called state and

control variables and ¢y is an initial data where ¢ € V = H} ().
The adjoint state of the equation (3.22)) is define in the following form

(3.22)

O — AP — UN) o = d—ga in Qx(0,T)
Y(x, T)=0 on 00 x (0,T) (3.23)
P(x,t)=0 in

with ¢4 is a given function, where ¢4 € H([0,T]; L*()), and o denotes the regularization
parameter a > 0.
We consider B as a linear continuous operator from X to L? ([0,7]; M(£)) such that

N

(Bf) (t) =Y _ fi()o(r—ri) te[0,T], ri€Q

i=1

and

a(v,w):u/Vv:Vw Vo, w € HY(Q)
Q

The weak formulation of the problem (3.22) is find : ¢(f) € H*([0,T]; L?>(2)) N W such that

{ (Gi(f), w) + UNV(f), w) + a(d(f), w) + (0¢(f),w) = (9 + Bf,w), YweV,tel0,T]

o(y)(x,0) = do(z), z€Q
(3.24)

The problem ([3.24) admit a unique solution for all g and f.
Let us suppose that r; € € are given locations of point sources. We are interested in estimating
the magnitude f;(¢) of the point source from measurements ¢4 in . The related optimal control

problem through an output least square approach and Tikhonov regularization is given by

T 1 a

So, the above control problem can be written as follows

T(F) = minJ(v) (3.26)
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and for all ¢(v) € W, the problem (3.24)) can be written

{ (Orp(v),w) + UV P(v),w) + a(Pp(v),w) + (cp(v),w) = (g + Bv,w), Yw e V,te€[0,T]
¢(f)(x’0) = gf)o(l‘), z el

(3.27)
¢ and f are the unique solution of the control problem if and only if the state adjoint
1 € W such that

{ (Orp, w) + UV, w) + a(p,w) + (cp,w) = (g + Bu,w), YweV =H}Q)
(3.28)
¢(x,0) = ¢o(x)
The adjoint state
¥(x,0) = Yo(x)
And the optimality condition
T
/ (af +B*p,v —u),dt >0 Yoe K cCX=L*[0,T);U) (3.30)
0

where B* is an adjoint operator of B, and (.,.)y is the inner product of U.

3.5 Characteristic Finite Element Approximation

In this section, the characteristics finite element approximation scheme for the control problem
is presented. The characteristics method is widely used to solve PDEs, generally adapted to
the transport problems. Using the method of characteristic on the hyperbolic part of
(O + (U.V)¢p). The goal of this method is to transform the convection operator into a total
derivative by using the Lagrangian formulation. We consider the characteristics equation

dX

(w5 7) = 6(X (a,537),7)

X(z,s;7) ==z

(3.31)

where the characteristics curve X (x, s; 7) denotes the position at time 7 of a fluid particle located
at position z at time 7. Let the interval [0, T'], we choose N € N and define the time step At = %
The points 7, = nAt, for n = 0,--- , N, and we denote ¢"(x) = ¢(x,t"). Using the following
approximation of the total derivative along the characteristic curves, we approximate % at the

time 7 = 7,41 by

~ ¢(x7tn+1> — ¢(Xn(x)7tn)
E(xﬂf) ~ At

(3.32)
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where X™(x) is the approximation of X (z, "1 7).
Then using the this approximation, the variational formulation with Dirichlet boundary condi-

tions (3.22)) becomes

a7 (9" = " (X (@) — pAg"H + o™ =g + if?“(t)é(r —ri) in 2x(0,T)
¢(z,t) =0 on 00N x (0,7)
(3.33)
We consider a quasi-uniform family 7" of a regular triangulations of Q such that Q = BeTh B,
T" is a finite dimensional subspace S* of C (Q) and T(}l another finite dimensional subspace U"
of L2(Q). Similary, let 7 of a regular triangulations of Q such that = Ugs, eTh .Bu, where
8 and By are a diameters bounded by h and hy. To discretize the optimal control problem
some variational discretization approach developed in [12] and [I3]. In our case the fully discrete

approximation for the optimal control problem we use the characteristic finite element method.

N*

. 1., . o,
In(uh) = 37 (3161 = dully + Skl oam ) d (330
i=1
where 7, = t; —t,_1 and i = {1,2,--- , N*} with time interval partition [0,T] = {to,t1, - ,tn+},
T = max 7.
1<i<N*

So, find (¢, fi) € Vi x K" i=1,2,--- ,N*, such that

Tur (f3) = min Jyr (v}) (3.35)

1
vy, €

Subject to

i Tie1 A ' A
<¢h ,¢h 7wh> + a( ;L»wh) + (crgb}t,wh) = (g(z,ti) + Bv}l,wh) , Yw,eVhcv

Ti

¢ (2,0) = ¢h(z), ze€Q

where gbg € V" is an approxiamtion of ¢g.

Let (‘I)}L,F;L) be the unique solution of the fully discreteAproblem of (3.28), and (@}L,F,?L) €
V" x K™ is the solution if and only if there is a co-state \Ilﬁl_l € V", such that (@Z, \I/Z_l, Ffl) €
Vhx VP x K" i={1,2,---  N*} | satisfies the following optimality conditions

Ti

i — @it . . . A
(hh,wh> +a (@}Nwh) =+ (Uq)}l,wh) = (gZ + BF}’L,wh) , YupeVhcv (3.36)

(ID}'l(x,O) = gbg(m), e
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wisl g g - . o
h—7Qh +a (th \IJZ_ ) + (U\II;N Qh) = (\II;L - d)zlv Qh) , Vagp € vh cVv
Ti (3.37)
N (2, T)=0, z€Q
(aFf+ BU vy — F), >0 Vo, € K'nU” (3.38)

with \i'}l = U} (Z). We pose
xr = G(i’, Tis Ti—l)
where J¢ = detDG(Z,7;;7;-1) ! the determinant of the Jacobian transformation from G to z.

We know that for each z € Q and 7 € [0,T],7 > 1, the Jacobian matrix of the transformation x
to G is

- ou? out
DC(5 _|oG(z, Ty ma)] |1 - 5o T o, T
@)= =5 | = | _au o
873317—7’ ]- - 673;27-2

detDG(:i,Ti;Ti_l) =1- (vul)Tz + 0(7_12)

Using the hypothesis (3.4.1)), we have

detDG(Z, 755 7i-1) = 1 + O(77)

For obtaining the error estimates of the proposed scheme in and using the char-
acteristic finite element approximation of the optimal control problems. For the subsequent
analysis it is convenient to introduce the two intermediate variables (®% (f), Vi (f)) € V" x V',
fori=1,2,---, N* satisfying

i _ &1
(‘Ph(f) Tf)h <f>,wh)+a<q>;;<f>,wh)+(a<1>z<f>,wh>:<gi+zsff;,wh), vy, € V"
@} (u)(2,0) = f(a), @ €Q
(3.39)

Ti

i—1 gyt i ) ) . ,
<Wh ) WthJ,WJ-+a@mmg%f»+mawufx%)—(mzm>—¢aq@, Vg € VI CV

TN (f) (2, T) =0, z€Q
(3.40)
We pose

0" =), — D (u), 7' =¢ —®j(u), i=0,1,2--- N
(=W =W (), &=y =T(u), i=N- 10

where 8° = 0 et ¢V = 0, we suppose that N and M are positive integers which are chosen such
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that
HUNHV = HUHLoo([O,T};V), for v =0 and n
HUMHV - HUHLOO([O,T};Vy for v =Cand ¢

In the following we will first give the estimates between the approximate solution (®p, V) and
the intermediate solution (®p(f), Ur(f))

Lemma 3.5.1. Let (Pp,, ¥y) and (Pr(f), Un(f)) be the solution of (3.36)-(3.37) and (3.39)-
(3.40) respectively. Then there are a positive constants Co independent of h and T such that

[@n = Pn(F)ll Lo o112 02)) < C2llf = FullLzo,1:02(000m)) (3.41)
0

and

1V = Wh(F)l oo o102 0)) < Collf = Fhllrz(0,702(Q0am)) (3.42)

Proof. By differentiating between the approximate solution ®; and the intermediate solution

@, (f). By subtracting (3.39) from (3.36) we have

gt — g1 ; . S gi _ gi—1
Wk —l—a(0 ,wk) + (09 ,wk) = (B (Fh —f ) ,wk) o G (3.43)
|
) 0@ _ pi—1
In order to obtain an error estimates of 6 in H', we pose wy, = df® = ———— as a test
i

function.

(0461, 0,6°) +a (6, 0,6%) + (o8, 046') = (B (F} — f) . o46) — (U,a#) (3.44)

T

By definition we have the inequality

ala—b) > =(a®> = b*) Va,beR (3.45)

N

So,

a (He) :1/ p(V (08 =01, ve)
} Q

Ti

L / 1 (VO'.VeY) — (Vo—t.ve )
Q

27
:21% (a (92'792') —u (01—1,01'—1))
1, . -
=5 ([1"llc = 10°12) (3.46)
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The equation (3.44) can be rewritten in the form

a1 | o gt
HdtelHQJFQT(HGZHz—Hel1Hz>+(001,8t01)S(B(F,ﬁ—fl),atﬁl)—< ' ,atel> (3.47)

i Ti

We will also make use of Young’s inequality: for real numbers a,b and € > 0

1
mmggﬁ+§jﬁ Va,b,e € R,e >0 (3.48)
for the purpose of the right hand side term, from the continuous proprety of the B and the
1
inequality (3.48]) with ¢ = B

) ) . . . 1
(B (Fl = 1) .08)| < C||F = Fillg 0+ ; 6°[” (3.49)

Lemma 3.5.2. Let f € V = H}(Q), and f(z) = f(x — g(x)7), where g is bounded on €, then

for T sufficiently small, we have

[f(z) = F@)|| < Cor Il £y (3.50)

where the constant Co = Co(||gll Lo () depends propotionably on ||g||L=(q) and independent on

the discrete parameter.

Using the estimate described in Lemma (3.5.2)), the Cauchy-Schwarz inequality and the in-
1
equality (3.45)) with e = 5 %0

gi _ gi—1 4 gi _ gi—1 ,
] ( ,atez) < 1]
T i
. 1 _
SCHW%W3+ZH@WW (3.51)
. . , . . 1 .
Wﬁﬁ%mﬂSH“”W%WHSCHWW+§M@WW (3.52)

in summary we group together the terms of the equations (3.49),(3.51) and (3.52)) in (3.47)) we

have

i 1 i i— i 1 i
e (L R Lt W R e v

o 1 , 1,
< Olf = Filloq + 3 laed®|* + Cu fl6 [y + 5 ot (3.53)
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i||2 1 i||2 i—1]|2 il|2 i il|2 i—1(|2
|+ 5 (N = o 12) + el < €1 = Fills g + o™ @0

By multiplying the equation (3.54) by 27; and we do the summation on i from 1 to N,

N N N N
Sl P +an JoV] + €S |677 < 0w 0+ 0w | - Fillgg (3:59)

i—1 i=1 i=1 =1

Same for the difference ¢ between the approximate solutionW; and the intermediate solution

f) (8.37) - (3.40) we obtain

i—1 _ i , , , i i i
(C - ¢ 7Qh) +a (g, ¢+ (¢ an) = (0%, qn) — (C T,C ,qh> - (C f ’J,qh> (3.56)

K3 3 7

And we pose ¢ = di("1 = CC s a test function, the equation (3.56) is of the form
b q

i

(Jtci—17czt<i—1)+a<c . — - 1) +(O_Ci—1,JtCi—1)

— (0,4 - (CZT < 1) - <¢ f i 1) (3.57)

Then using the inequality given by (3.45)) and Hélder’s inequality we get

a1 + 5 (Hél o=l R) + ol + 5 HdtCZ P
< (ei’JtCi—l) _ (CZT Cz dtcl 1) _ <Cz TCl dtcl 1) (358)

1 (2

(0", di¢"™") < 1(0, JCH) |
<ol + Hd ¢ (3.59)
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(cz ¢ e 1> (cz ¢ e 1>‘
Ti Ti

¢i - 5 i
< \Hdc |

<0 \\CiHerg |de¢=)” (3.60)

We have the determinant of the matrix of the Jacobian transformation J =1+ O(7;) we have

(cz ¢ e 1> (c% T e 1>
Ti Ti

We replace the terms ([3.59)),(3.60|) and (3.61)) in the equation (3.58) we get

) 1 .- .
<C|¢+ e @

HdC P o (62 = ) + ealle P + 5 )P

<l + 5 g™ 1H +a|ly + 5 P+ P+ g ldc P @62

By simplification we obtain

¢ + o (16~ =2 + 6l
<00+ e i+ [l (3.69

In the same way by multiplying (3.63]) by 27; and we do the summation on i from N* to M + 1,

the coercivity leads to

N* N*

i—1112 2 i—112
> mllddTH Fan[lKMf Y m ¢
i=M+1 i=M+1

N*

N N
<C Y wlldly+en 3wl e Y el (3.64)

1=M+1 i=M+1 i=M+1

Since ¢V = 0, thus it follows from (3.64) and the discrete Gronwall’s Lemma for sufficiently

small 7; that

1SN Lo (f0.70, 13 ) < C2ll¥n = ¥ () 220,722 (3.65)

Lemma 3.5.3. Let (¢,v, f) and (9, ¥, F') be the solutions of (((3.28)), (3.29), (3.30)) and ((3.36)), (3.37)), (3.38))
respectively. Suppose that f € L*([0,T],R™), ¢ € L*([0,T], H}(Qam)) N L? ([0, T], L*(2)),
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K" c K. Then there exist a positive constant C' independant hyy and T such that

valf = Fullrzqomrny < Chu (101 2o,0y,m1 @) + 220,11, (Quam))

0
+ €1 = Wl goryan oy + Ok | (3.66)
L2([0,T],L2(2))
Proof. We have the variational formulation of the optimality condition (3.30))
N* . . . N* . . .
allf - Fh”%?([o,T];Rm) = Zﬁ' (Oéfzvfz - F}ZL)U - ZTi (OéFinfz - F}ZL)U
i=1 i=1
< (o + B f - F)y = > 7 (U + B PN, - B,
i=1 =1
N* . . . .
) (B (V) ) - )y
i=1
N* . . . . N* . . .
<Y i (aF+ B PN, FL = )y + Y m (B (W) =) f - F
i=1 i=1
|

We have II,, f* € K", so from the equation (3.38)), where IIj, is an element integral averaging
operator from U to U” such that

v By e T (3.67)

1
pvlg, = 5
160l s,

N
allf = Fullfaqompmmy < D7 (U + BN (f), Fj, = '),
i=1
N* . . . .
+> 7 (aUj, + B (), I f' = f7),
i=1
+ D7 (B (W)~ v ) - By
i=1
N* . . . .
Fn (B (W =) F - E,

=1
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N* N*
allf = FullZ2qorpmmy < Zﬂ' (aFy, Ty f* = uf) , + ZTZ‘ (B "1 L f' = 1),
=1 =1

N*

+> 7 (B (W = W) U - ),
oo
+ (BN - L f - ),
=1
N*

+ 2 (B (U =) S = By

=1

-
+> 7 (B () - ) f - )y (3.68)
i=1

Lemma 3.5.4. Let integral averaging operator of (3.67)) Iy, then there a positive constante C
independent of hy such that

v = pvop,8, < Chulvlip,sy (3.69)

pour v € WP (Quam) et 1 < p < oo

Applying the definition of the integral averaging operator defined in (3.67)

N*
> 7 (F, pf' — '), =0 (3.70)

=1

Then for the second and the third term, by application of Lemme (3.5.4) and the inequality
(3.45)), we have

N* N*
Do (BT ), = ) m (BT~ (BT L~ ),
=1 =1
<O nlle™ =y oo+ €Yo 1 =g,
i1 i=1
< Chi; (WH%%[O,T],HI(Q)) + HfH%%[o,T},L?(Q))) (3.71)
and
N* . . . . N* . . 2 N* . . 2
D (B (W =W () S =T f )y < O n [0 = 0 (Dlgg + €2 1 - s g
=1 =1 =1
< Ol = (D22 oy, + CROIAIL 0.1, 22(50)
(3.72)
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For the fourth terme, from the Lemme(3.5.1)), Lemme (3.5.4)) and the inequality (3.45)), we have

N*

S on (B () = U f = L) <CZTsz thHogader&?ZTzH‘I’” )i,

=1 =1 =1 Hedm
< OIf = WnflF2(0.17,12(00am)) +ENCC) = ClT20.17,22(0))

< Ch | fIIz2 0.1, 220 + 1 = FullZ20,21,02(@0im))

(3.73)
where ¢ is an arbitrary small number and ¢ = C2¢ according to Lemma (3.5.1)).
Note that #° = ¢V = 0, then it follows from (3.36)-(3.37) and (3.39)-(3.40) that
N* . . . . N* . . . .
S on (B (U =) = F) = (U =N (), B (f - FR)),
i=1 =1
N* j gi—1 i il
i i VL) -9, () v, -9 i i
-3 (\Ph (), DD TSV )., - a@h,w»)
— ; ;

N* ; ; 5i—1 i1
_ ) i—1 _\IJ%—\IIZ(f)_\Ilh \II i ¢i— 1
—;n (E : = Zn (0",¢
= _ZTZ < ] 751 1) - ZTia (eiagiil)
i=1
N* gz 1 é-z Jz N* o
= _Z” ( ) Zﬂ (6", Zﬂ' (0,0") = =110/l 2(jo,17;2(02)) < O

i=1
(3.74)

finally for the last term, for the reason of the continuous proprety of the operator B and the
inequality (3.45)) we have

N* N*
Don (B (W) =) f = By = m (W =) B = )y
=1 =1

+2 (T =0 B - Ry

(3.75)
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N*

N* N*
Do (B (U () =) = F)y < 03wt =0 g+ 03w 0 =g,
1=1 i=1

=1

N*
i i||2
+ed il = Fillog,un
=1
oy ||
2
< Cl = T2 0,71,02 (i) T CF || 57 12(0,7],L2(2))

+elf = FullZ2(o,).L2(0am) (3.76)

In summary, we replace the different terms previously calculated in (3.68) we obtain

allf - Fh”%%}([o,:r];ugm) < Chiy (’W”?ﬂ( [0,7),H1(€)) T ”fH%Q( [0,T],L%(22 admﬂ)
+CllY = Un(DN 2oy, @) + CREN 12207, £2(00mn))
+Ch ||f||L2(0T] L2(Q )+E||f Fh||L2(OT] LQ(QU))

oy ||?
ot

adm

+ Ol — Ch()1 22071120, + CK2
L2([0,T],L2(%2))

+ellf = FullZ2o.11.L2(00mm)
Oé”f - FhH%Q([O,T],R"L) S Ch%] (”pH%Q([O,T],Hl(Q)) + HfH%Q([O?T] L2( adm)))

o |?

+ Cll = (D Raqorrar e + OF || 5

L2([0,T],L2(%2))
+ €”f - Fh||%2([07T]7L2(Q)) + CH¢ - \Ith%Q([O,T],Hl(Q)) (377)

We pose € = % and the inequality (3.77) writes

allf = FullZ2qorymm) < Chiy (WH%?({O,T],Hl(Q)) + ||f”%2([0,T],L2(Qadm))>
o |7

+ClY = Ch(H)IZ2(0,7, 11 () + CF? En

L2([0,T],L2(52))

[0
+5lf = FullZ2o,my,22() + ClY = Cr(H)Z20.m,m @)

allf = Bullizqommm < Chi; (||1/1||%2([0,T],H1(Q)) + 112201, LQ(Qadm))>

¢ ||

2
+ Ol = Cn(H 22 oy + CF ot

L2([0,T],L2(52))

«
+5lf = Full72(0m), 120
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(0%
S 1 = Bulaqomam) < ChE (1032 q0umm ey + 1 2o L?(Qadm»)

|

2
+ Clle = Un(OIE 0.1y 1) + CF | 57

L2([0,T1,L7 (%))

Vel f = Fullpzqorrmy < Cho (100200051 @) + 11122 (10.01,22 (Qam)))

0
+ CllY = Yr (20,0151 () + Ck‘ %%

= (3.78)

L2([0,T],L2(2))

(3-39) — (3.40))

Lemma 3.5.5. Let (¢,v) et (Pr(f), Urn(f)), be the solution of ((8.28) — (329)) and (
¢q € H' ([0,T], H())

respectively. Suppose that ¢, € H* ([O,T], HQ(Q)) NH? ([O,T], L?(Q )),
and quo — gbgH < Ct. We have

82¢

i (3.79)

16 = @)z (10,77, m3 ) < C (h 1P oo + 7|z |, T]Lzm»)

and

+ Cor Z

L2([0,T];L2(2)) v=¢,}a

v — \I’h(f)HLOO([QTLHé(Q)) < Cor Z
V=0,

+ Corl[ ¥l 2qoryzz)) + Cor > 18l o.my2(0) (3.80)
V=0,

LQ([OﬁT];LQ(Q))

Proof. In the fisrt step, we give an estimate for the difference 1 between the excat solution and

the intermediate solution ¢ and Wy (f) respectively. The exact solution 1) satisfies

Z Z 1 . . . . o
<¢ ch h) +a (¢ wy) + (09", wn) = (¢" + Bf,wp) — (A, wy)  Vwy, € Vi >1 (3.81)
where . i
N=2 g - S
ot T

By differentiating between ((3.39)) — (3.81))) we have
(8,5771,11);1) +a (n’,wh) + (anz,wh) = — (Al,wh) — (T,wh> Vuw, € VP i>1 (3.82)
(2

Lemma 3.5.6. Let Q;, and Ry, denotes the L?-projection operator, Qnd € VP, Ryp € VI and
eV, eV foreacht € (0,T], there exists a positive constant C' independent of h and T such
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that for 1 < s <2 (for more detail see [20]). Then the following estimates hold

¢ = Qndll 2oy r2(0)) + P11 = Cull 2o, .11 (0)) < CR NG 20,7715 (02)) -

0(¢ — Qno) H 0(¢ — Qno)
— +h|——Fm— < Cnr’ |4 Hs (3.83)
H ot L2([0,T;L2(%2)) ot L2([0,T};H(R)) LAOITH ()
and
1Y = Rl 20,1122 + P NS = Ratbll 20,1300 02y < CP N 220,19 115 (02)) -
9 (Y — Rpy) H 0 (Y — Rpy)
9 — Rup) 4|20 = Rad) < CI* [ pagiomrsrerc (3.84)
H ot L2([0,T];L2(Q)) ot L2([O,T];H1(Q)) LQ([O,T],H (€2))
¢~ 2(f)

We pose wy, = di1)’ = as a test function. Then from the equation (3.81)) and the

=
elliptic proction in Lemma ([3.5.6)

den']| +a (', den’) + (o0’ den’) = (den, de (& — ®4(f))) + a (0, de (¢ — B (f)))
= (dy', dy (¢ — Qnd')) + (den’, di (Qno’ — ®},(f)))
+a (' di (6" — Qne')) +a (i, di (Qud’ — @}(f)))
= (', dy (¢" — Qud')) +a (', di (¢ — Q')

—i—1

i—1 _ . .
- (@i~ 0i) - (T (@ 0 )
(3.85)

We multiply the equation (3.85)) by 7; and sum it over 1 <14 < N and using the inequality defined
in (B:19)

N il12 1 N2 N Q12 1 0112 1 012 N i i i
D rillden’ ||+ 5 (I, + D w7+ 5 e’ < 5 [[n°)]5 + D i [ldenr’|| | (&° — Qne') |
=1 =1 =1

+C D millnlly e (¢ = @uo)ly + 37 4] (llde (6" = Que") | + [l (6 = @nl())]])

i=1 i=1
N* i1 _ —i—1 ' ‘ }
#3067 - Q0] + 6~ oui))
i=1 ¢
Al 2 1 2 Al 91 o1 y -
Sl P+ 3 2+ O o+ 2 e < 2 2+ T (386)
i=1 i=1 i=1
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We calculate the different terms of the right hand side, then

N*
1 .
Tl § 6 Z’Tz’ HdtﬂZHQ + Ch4 ||¢||?{1([O,T],H2(Q)) (387)
=1
1 = i|2 2 2
Ty = 52” [0y + CR* 181l o ;200 (3.88)
=1
26| 1 -
T3 < Cr? || = + Ch* | 9|2 _ + =5 "7 ||den? 3.89
3 9 || o022 oWz (o715 T ; e’ (3.89)
N* ' ) 1 N* -
T4 S Cl Z’Ti an—lHV + Ch4 H(bHill([O,T},HQ(Q)) + 6 ZTZ' HdthH (390)
i=1 i=1

In summary, we replace the different terms in the equation (3.86)) then

N il2 1 N 2 N il2 1 0112 2
D millden' ||+ 5 W, + € Do mlln'l < 5 lIn°ll, + C
i=1 i=1

2|7

ot?

L2([0,T];:L2(52))

+ Ch? HﬁbH%—Il([O,T];HQ(Q))
N*

w ey ([l + ) (3.91)

i=1

Next, we give the estimate for the difference 8 between the exact solution 1 and the intermediate

solution Wy (f). The exact solution 1) satisfies

i =171.J1’ ) )
(M’ Qh> +a (Qhﬂl}z_l) + (O-wz_lvqh)
, , ‘ b i T
= (" =i an) — () + <¢f,qh> Vg, € V", i < N* (3.92)
where _
i1 8w171 i1 wz _ wzfl
ot +UVy T

By differentiating between ((3.40) — (3.92))) we have
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i i1 i A )
(de& qn) +a(gn, €71 + (08 an) = — (X L an) — <€ f ,Qh> <§ f - >Qh)

b :ZJZ ) . . )
+ <M7Qh> + (¢Z - (I)’;L(f)aqh) + (d)z_l - (I)Zaqh)

T

+(¢h—¢5 an), Vg €V'i< N* (3.93)

S_imilarly, t e (Q,T], let Rpyp € VP the elliptic projection of ¢ € V. We pose q, = din} =
di (Rp'™" = W7 (f))

Ti

as a test function.

" + a (dg™ " 67 + (081, due™) = (e, dy (Rytp™! —\P"—l))
+a(d (P = Rpy' ) T
= (L de (R = ()
. (Xi—lvgt (Rhwi 1 \I,z 1(f)))

i gi—1 ' )
S ,dt(nhw-l—w;,,*(f)))

(5 L (R - \Ifz*(f)))

+ (¢ = @4 (f), de (Rpyp™ = ¥iL(f)))
+ (¢ = @ dy (Rpp™' = WimL(f)))
+ (0 — o dy (Re'™ = Wi (f)))  (3.94)

Simalarly, we multiply both sides of (3.94]) by 7; and sumit over i from N* to M + 1 and using
the inequality defined in (3.48]) then

< 712 Ly emy2 Al 12 L5 12 13
> wllde PGl lgre X mleT P lde P <o (3.99)
i=M+1 i=M+1 i=5

N
Ts< Y il | (" R )|
i=M+1
1 I
S 7i || + CR 1l (o a2 )
i=M+1

(3.96)
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N+
Ts < Z TngilH?/_l_Haw_Rth

i=M+1 ot

N*
<C Z Ti Hgi_lef +Ch? ‘WH%{I([O,T];H%Q)) (3.97)
i=M+1

N

< > il e (0 = Rap ™)+ lde (670 = Ra®; (D))
i=M+1

2 N*

1 = 2
+ CPM W oy + o D TilldiE Y| (3.98)
L2([0,T};L2(2)) o 16, 27,

0%

2
S

gi_gi

T

N
Ty < Z i
i=M+1
i i—1012 2 1 - il112
<G Z TiHflilHV'i_Ch‘lHl/}HHl([O,T];H?(Q))+E Z 7 ||de | (3.99)
i=M-+1 i=M+1

H (1 (6 = Rt -+ 1 (51 = Ra (1))

g—gi g

T

N
Ty < Z i

i=M+1

(lde (0" = R ™) | + [lde (0" = RawRH (D))

N*

N*
<0 3 wle N+ ont llinmmeay + 15 O il (3.100)
=M+l i=M+1

o (e (v~ = R )| + [lde ("1 = R} (H)]])

T

Ty < Z i

N*

N*
1 12
<C > A liqoiez@) + O Il ooy + 1 2 74T (3.101)
i=M+1 =M1

Ve
Ti <C Y 7il|¢' = 4O ([de (7" =R ) || + ||de (0" = RuT,H())]])

i=M+1
0%¢
o2

2
<Ct?

+ O 18113 (o2 (@) + CHION 3 o.17:122
L2(10,T}:L2(2)) H([0TLH2(€) HY([0,T};H2(9)

N*
+ = > mlde | (3.102)

1=M+1
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N
Ty < Z 7il|o" = ¢ | (| de (0" = Ry ) || + | die (v = R |])

i=M+1
9o 1% 1 ol = 1112
<Cr? £ +Ch? Hl/JH%p([o,T};H%Q))ﬂLE > mllde (3.103)
L2([0,T;L2()) i=M+1

-
Tis < > willeg = dall (ld (0" = R || + e (67 = RawTH (D))

=M1
d¢a||” 2 1 & - 12

<Ot~ + ChM Y13 o a2 () + 5 Z 7i || de |
Ot |l z2(o,1):22(9)) (0TI T 16 4

Summarizing and replaced the different terms in equation (3.95) then

N*
S wllde Tt + 5 HEMH +C Z 7 ¢
i=M+1 i=M+1
92 o |?
< Cyr? ‘ i ‘ TR
(v%;w 08 || L2(jo,7y;1.2(0) v:%(pd Ot L2 (o, 73220 TR
N*
O 37 ol ooy + O 2 (Il +IE) (3104
i=, =M1

Theorem 3.5.7. Let that (¢, 1, f) and (P, Uy, Fp) are the solutions of the equations ((3.28]) — (3.30)))

and ((3.36) — (3.38))) respectively. Moreover, we assume that all conditions in Lemma (3.5.1)),(3.5.3))

and (3.5.5)) are valid. Then the following estimates hold

Vel f - FhHL2([0,T];Rm) +ll¢— q)h"LOO([07T]7H&(Q)) + v - ‘I’hHLoo([o,T],Hé(Q))
< Chy (Il 2oy i) + 12201722 00mm)) + Cob Y 0l qorym2(9))

v:¢7w
+Cor ’
v=a,

i
ot?

o2

cx

+ ¢L2([0,T};L2(Q))) (3.105)
U:¢a¢d

L2([0,T[;L2(%2) L2([0,T];L2(%2))
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Proof. From the Lemme and Lemme we have

Vallf = Fullzqorirmy < Chu ([0l L2011 @) + 11 220,77, 02(900)))

o
+ Cllv = Wn ()l 20,11, () —I—Ck' 5

L2([0,T],L2(2))
< Chy (190l L2qo,r1, 11 9) + 11 L2(00,77,22 (00rn)))

+ Cah Z vl & 0,17 m2()) + C2T Il L2 j0,1;22(92))
v=¢>ﬂ/’

+02T( ‘
v=0,1

And from the Lemma (3.5.1)), (3.5.5) and (3.106]) we have

+Z‘

L2([0,T];L2(22 v=,bq

L2<[0,T};L2(Q>>>
(3.106)

”d’ - (I)hHL2([0 T),HL(Q ) + Hw \I’h”y( [0,7],HL (R ) < ||(I)h - (I)h( )||L2([0,TLH3(Q))
+ll¢ — @n(f )HL2([0 T],H{ () + (¥ = Wu(f )HL2([0 T],H{ () + 1Y = Wu(f )HLQ([O,TLH(%(Q))
< Collf = Fullze(orz2@uam)y + Coh Y 0lla o2y + Co ¥l 2qo.71,12(0)

'U:d):d}
0
+CaT ( ‘ !
v=0,3

+ ot

912
ot L2([0,T),L2(2)  y=¢1,¢a

(3.107)
L2((0,T],L2(2)

3.6 Numerical resolution

In this part, we present the 2D model that we use to solve the pollutant dispersion problem from
four towns on the Normandy coast discharging wastewater into aquatic environments as shown
in figure on the right. We consider the domaine Q € R? corresponding to the water surface of
Normand-Breton gulf delimited by the borders 0Q2 = {I'1,'2,I'3, 'y} as shown in the following
left Figure (3.2])
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Figure 3.2: 2D geometric model of Normand-Breton gulf.

e ['; corresponding to the boundary of the wastewater discharge.
e I's and I's corresponding to the free border of entry and exit of the fluid.

e [y corresponds to the border of the boundary conditions on the coast of Bretagne and the

Normandy coast.

3.6.1 Time and space discretization

In order to set the time semi-discretization for the interval [0, 7], we chose a number M € IN and

we define the time step At = 77. Then we consider a set of M +1 discrete times [tm]n]\;jzo C [0,T]

I =

given by t,, = mAt, for m [0,---,M]. To complete the discretization, we use the finite

element formalism for spatial discretization. We consider T, of  and, associated to this mesh.
Let us denote (4, v), ¢ and QAS the function test associated for the space finite element Vj, Qj, for
the shallow water, My, M, for the transport equation and the adjoint state respectively. We

define the following finite spaces for the shallow water equation such that

Vi = {ae[C)]", b€ [CV]":a,dr e [P (D))" VT € Tp,tn =0,0.n=0 on 0N}
On = {H € O@) : Hlp € Py(T),VT € Th}

And the finite element spaces for the pollution model and the adjoint state we give

My, = {®e[C@: By € [P1(T)]", VT € T}

My = {b e @) dlr € PUD) VT € Tr }
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Find (u,v) € V},, H € Qy, such that

/ Um4+1(T) — U, © X ()
Q

audx + ,u/ V1 : Vade + / gV .Hpp1tudz =0 (3.108)

/ U1 () — Vm © X ()
Q

bdz + /L/ VUit : Vids + / gV . Hyprddz =0 (3.109)

Hm - Hm Xm 2 ]
/ 1(2) © X (@) Hdzx + / Um4+1V.-Hpp1Hdr =0 (3.110)
Q At Q

For all & € My, the weak formulation find ®,,41 € M}, such that

/ Dppi1(x) — @y 0 X ()
Q

Al ddx + ,LL/QV(I)erl : Vdda

4 (3.111)
+/ 0Py Odr = / c1>0ci>dx+/ N Fi(t)d(r —ri)@dz Y € M,
Q Q Q55

For all m = [M —1,--- ,0], find ¢ € Mj, is the solution of the adjoint state equation (¢ = 0)

-/ Y1 (&) = Y © Xon(2)
Q

A vdx + /Q Vbt : Vibdz

) ) A (3.112)
+ / b1l — / (st — ba) dda W € N,
(9] Q

3.6.2 Numerical results

In this part, we present some 2D numerical résults for the schemes discussed before. we consider
two test, where the configuration geometric is defined in Figure and Figure . Our
scheme, which consists of piecewise linear finite elements in space and the and implicit backward
Euler method in time. We use the descent of gradient to solve the linear system that arise on

each time step.

To solve the optimal control problem, we use an algortithm of decsent. The methode of gradient
is computed from the adjoint state given by (3.14). The algorithm of the decsent of gradient can

be summarized in the following steps
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Algorithme 2 Find f(t), VJ(f, %)
(wO (z,t), 0O (z,t)), HO (x,t) <« comp. an approx. sol. by solving(3.15)

Choose :  ¢O(x,t), f(t) = fO(t) < comp. an approx. sol. by solving(3.1))
DO (z, 1) < comp. an approx. sol. by solving
VJ](O) = i fOt) + O (t,r;) < comp. the gradient of descent
j= {]_, . ’N}
for {i =0,--- ,n —iteration} do

1. Update the control < f(“‘l)(t) = f(i)(t) +pVJ(i)(t)
(uD (z,t), v (2, 1)), HHD (2, ) < comp. an approx. sol. by solving(3.15)

AU (1), f(t) = FEHD (1) < comp. an approx. sol. by solving(3.1))
w(iﬂ)(x’ t) <+ comp. an approx. sol. by solm’ng
VJJ(iJrl) _ ajf(i) (t) + (¢, rj) <= comp. the gradient of descent
j= {1’ . ’N}
9. | 2L ‘ < tol then put

vJ@)
FO(t) = fED (@),
VJO = vJ0tD gnd go to = 1
end for

Test 1

The first test, we consider a rectangular structure of 10m x 10m. For the overall computation
time, we have chosen T = 20 for a time step of 0.01s, for the different space discretization,
we tried a several regular triangulations of about 9392 elements. The implementation of our
system is realized in FreeFem-++ [2I]. We have developped many test, the results obtained are

presented below. Figure (3.3) shows the nonoptimal solution of the advection-diffusion problem

Figure 3.3: The nonoptimal solution of the pollutant.

of the pollutant.

To reduce the pollutant in the aquatic environment, we control the sources of the pollutant
using the descent of the gradient algorithm. We have realised several tests by varying the
diffusion parameter p and the regulation parameter ov. The initial value for the concentration
of the pollutant ¢(0,x) = 1, the initial velocity u(0,x) = 1,v(0,2) = 1 and the initial elevation
H(0,z) = 0.5. The step of the descent of the gradient p = 0.01. The different results we obtained
are presented in the following Figure .
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Figure 3.4: Optimal control of the pollutant with o = 1 and p = 1m?2.s~ 1

In the first case, we vary the diffusion coefficient and we fix the regulation parameter. The
different results obtained are showing in Figure (3.5)), Figure (3.6) and Figure ({3.7))

fF ¥
P @

Figure 3.5: Optimal control of the pollutant with o = 1 and p = 0.1m?.s~*

/ ¢ B
$g F

Figure 3.6: Optimal control of the pollutant with o = 1 and p = 0.01m?.s~ 1.

In the second case, when the ragulation parameter o = 0,
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Figure 3.7: Optimal control of the pollutant with o = 0 and p = 1m?2.s~ 1

Finaly, we fix the diffusion parameter and we vary the regulation parameter. The obtained
results are showing in Figure (3.8)

1

Figure 3.8: Optimal control of the pollutant with o = 0.1 and p = 1m?2.s71.

Figure 3.9: Optimal control of the pollutant with o = 0.01 and p = 1m?.s~1.
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400

| — ‘?Jtﬂj = a fjttJ + ullit.luj.'l

L L L
o 500 1000 1500 2000
Iterations

Figure 3.10: Gradient of the cost function evolution depending iteration number.

In order to validate the estmates developed in the previously. We consider the behavior of
the error for a sequence of discretizations with different mesh size and fixed time steps. we set

2 to be unit square [0, 1] x [0, 1] and we take the exact solution as

Gen( ) = —%log 2| 1= 1)
f(t) =t(1-1)

and the exact solution for the adjoint state
T 2
Wz, t) = —cos (5 | | ) 1 —1)

and also we take the exact solution of the desired concentration value ¢q4

1
ba=—5-log | x| H(1—1) = cos (g E \2) 1 —1)
+ (27rsin (g | z \2) + 72|z |? cos (g | z ]2>> (1 —1)
The concentration of the Dirac mass is concentrated at [z,y| = [0.5,0.5]. numerically, the

implementation of mass dirac is done by the construction of the interpolation matrix at a array

of points x,y from a finite element space.
In order to obtain the L2 norm of the error between the exact solution and the numerical one

E(¢7 hn) :‘ ¢h(hn) - ¢em(hn) ’LQ

and the rate of convergence in space

rate(d, hy) = ‘& E l(fg ?;nlzjli(fb +n)) (3.113)
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where h denotes the mesh size of the triangulation or the step 7.

In order to investigate the convergence order with respect to space discretization we fix the time
discretization N = 100 and we vary the mesh size of the triangulation from 27 until 4963 Degrees
of freedom. The results are listed in Table 1, and Figure presents the numerical result at
time t = 0.1 for grid with 4963 Dofs. We can see from Table 1 that the convergence order for
the control f, the state ¢ and the adjoint state v is only 1.

Figure 3.11: The discrete state @, at time ¢ = 0.1 with 12106

Dof | || ¢ — ¢ex llL2(0,1) Rate | f = fea llL2(0,1) Rate | ¥ — tea llL2(0,1) Rate

27 0.0522761 - 0.2429090 - 0.1976700 -

94 0.0350302 0.577554 0.1664970 0.544919 0.1307900 0.595843
332 0.0197525 0.826568 0.0945548 0.816273 0.0733844 0.833702
1280 0.0104595 0.91722 0.0502398 0.912321 0.0386895 0.923532
4963 0.00537356 0.960863 0.0261879 0.939929 0.0198441 0.963229

Table 1: L2 norm of the error and the rate convergence.

Test 2

in the second test, we consider the domain @ C R?. The domain € is occupied by shallow
waters. The problem area is the Normand-Breton Gulf is located in northwestern of France
between = 50° to 48° altitude and between ~ —1.4° to —2.28° longitude. The four sources
are located at ~ (49.51°, —1.88°), ~ (49.37°, —1.79°), ~ (49°, —1.58°) and ~ (48.71°, —1.52°) in
altitude and longitude respectively, with a source of energy f = 10000kg. To solve the coupled
system shallow water and transport equations we took a diffusion coefficient ' = 1m?/s and
p = 0.1m?/s, the height of the initial elevation H = 1m, the initial velocity u = v = 1m/s and
the step time At = 0.01s, the decay of the concentration of the pollutant is taken o = 0.02,
the regulation parameter o« = 0.2 and the step of descent p = 0.01. For the discretization of
the computing space, we have a regular triangulation of about 28763 triangles. The mesh is
generated under GMSH then imported to Freefem++. The overall computation time we have
M = Alt with 7' = 20. Figure show the nonoptimal solution in the left and the optimal

solution in the right.
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Figure 3.12: Nonoptimal (left) and optimal control (right) of the pollutant in the Normand-
Breton Gulf.

Figure 3.13: Zoom for the differents sources of the pollutant.

3.7 Conclusion

Nowadays, environmental pollution is a major factor that can cause degradation of the natural
aquatic environment, and also on human health. To reduce the risk of this pollution effect is to

minimize the rejection of the amount of wastewater in the sea.

In the first part of the work, the mathematically well-posed formulation of the different en-
vironmental problems related the transport pollution model and the shallow water equations.
We study a finite element approximation of quadratic optimal control problems governed by the
coupled system advection-diffusion equations and the shallow water, where the state and the

adjoint state are discretized using the characteristic finite element method.

After, we treat the numerical part in which we give the implementation of a complete numerical
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algorithm, and the optimization process by solving the fully discretized problem, which includes

the resolution of coupled model and the adjoint state variables.

finally, the efficient procedure for the direct control concentration polluant problem of the method
presented here is evaluated by an academic and with a realistic test developped in FreeFem-+-+.
The numerical results obtained proved the robustness of the technique for studying the control

of the pollution.
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Chapter 4

Analysis and finite element
approximation of optimal control

problem based on porous media model

The realization and the completion of this chapter was the collective work with the collaboration
of M. Louaked, M. Kadiri and M. Mechkour where we worked on the application of the stationary
Navier-Stokes Forchheimer equations by penalization of the incompressibility constraint in order
to optimize the vortex effect of the flow of a fluid in a hydraulic structure of the fishway. This
work was reported in M. Kadiri’s thesis [22]. My contribution in this work consists first of all
in the analysis of the existence and uniqueness of the solution of the problem. In the second
part, the implementation of the optimization procedure in terms of numerical resolution of the
design of 2D and 3D fishway, implementation of the mathematical model, the choice of physical

parameters, optimization algorithm, obtaining and processing of the numerical results.
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4.1 Introduction

The purpose of this chapter is the study of different proprieties for the porous media equations
based on the Navier Stokes equations with damping. We begin by showing the existence and

uniqueness of the solution for the following boundary problem
—vAu+ (u.V)ut+a|u|*u+Vp=f inQ

u=2~0 on 0f)

where Q € R? (d=2, 3) is the fluid domain with a sufficiently smooth boundary 99; u is the
velocity; p is the pressure; v is the viscosity. The damping term « € [0, 2] and the Forchheimer
coefficient a > 0 are real numbers.

Applications of these water flow models include problems related to the optimization of fish pas-
sage structures. We look for finding an optimal shape of fishways by minimizing a cost function.
Such optimal structure allow to a maximum number of fishes to cross to the river upstream.
The construction of dams is a very old activity; the first known works date back to 5,000 years
and are located in the Middle East. It has continued to grow ever since. These structure are used
usually for agriculture, electricity, or for navigation, But they constitute impassable obstacles to
the free movement of fish and may contribute to the extinction of fish populations as Salomon,
Trout, and Eels. To overcome these barriers, men think to built hydraulic structures which
permit to migratory species to cross to the river upstream. Fishways represent a comfortable
way for migratory species to across through dams. Our objective in this chapter is to simply
the fishes passage to their production or feeding areas and assure to provide a rest area between

pools. In our study we are interested by the vertical slots fishways (see [3]).

Vertical slots fishways are used frequently in the world. The vertical slots provide a good energy
dissipation and create a quiet areas between pool which allows to fishes to have some rest before
crossing one pool to another. Such structure is designed with a slope to the ground. It permits
to small species to pass the circulation zones in the pool with less efforts which is not the case
for other types of fishways; as the pool and weir type (Clay [1]) and the Denil type (Katopodis
et al. [2]).

In real world engineering applications, in order to improve the reliability of fishway attraction
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and passage efficiency, the bottom of the pools must always have a rough surface in order to
reduce the flow velocity in the vicinity of the bottom and make it easier for the benthic fauna and
small fish to ascend. A rough surface can be produced by embedding stones closely together into
the concrete before it sets. The flow behavior can only represented accurately if the structure of
porous media is properly described. Transition from the Darcy flow regime to the Forchheimer
regime can be justified by the need to take into account the behavior of the fluid through the pore
space. To clarify the physical meaning of the non-linearity in the Forchheimer equation, it would
be wise to understand the derivation of the Forchheimer equation from the Navier-Stokes model
using the basic principles underlying the theory of hydrodynamics. Considering the different
opinions on the origin of the non-linearity, it is now admitted that the quadratic term leads to
boundary layer separation and wake formation behind solid obstacles. Several discussions are
available in [55 O [1T].

We aim to study these structures through the use of the steady-state model of porous media
and evaluating the feasibility of computing the flow pattern in vertical slot fish ladder and de-

rive an optimal structure that enables fish to overcome the obstacle under appropriate conditions.

Solving the problem may be numerically difficult, due to the incompressibility constraint
V.u = 0. A common approach to deal with this issue is to relax the incompressibility condition
through the penalty type procedure. We intend to use a penalty method, first introduced by
Courant and exploited by Temam [15] for the approximation of the Navier Stokes equations, to

handle the Navier Stokes Forchheimer system.

The penalization technique consists in establishing an approximation of the pairing (u,p) so-
lution of (4.1) by (u®, p®) solution of the given penalized problem

1
—vAuUF + (uf.V)u® + §(V.u5)u5 +a|u |*ut+VpF=f inQ

Vauf +ep* =0 in Q (4.2)

ut =0 on 0f)

\

We investigate the existence and uniqueness of a weak solution by means of a Faedo-Galerkin
method. Next, we analyze the penalized problem by deriving a priori error estimates and show
that the perturbed problem has a convergent solution in O(e) where ¢ is the penalty parameter.
Finally, we establish that the finite element approximation of the penalized solution converges

to the solution of the porous medium model.

The perturbed model is used to address an optimization problem involving the structure of the
fish ladder, consisting in finding an optimal shape of the fishway by minimizing a cost function

linked to the fish passage comfort. We proceed to derive an adjoint equations and compute
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the shape gradient of the objective function. The numerical solution combines a finite element
method and a gradient type algorithm named projected spectral gradient to deal with the opti-

mization problem.

The rest of the chapter is arranged as described in the following. The next section deals with
notations, some preliminary results, the existence of a weak solution based on the use of the
standard Faedo-Galerkin method and the derivation of an error estimate to prove the conver-
gence of the penalized solution to the solution of the original porous media model. Section 3 is
devoted to the optimal control by which we will minimize a cost function to obtain an optimal
design of the fish passage structures. In Section 4 we treat the numerical analysis of the penalty
finite element scheme. Numerical simulation for 2D and 3D cases with structures already used for

fishway modeling [4], [6] are carried to illustrate that the proposed method is robust and efficient.

4.2 Mathematical model

4.2.1 Preliminaries

We are interesting in the study of the system (4.1). Let denote by (.,.), ||.|| and ||.||x the scalar
product in L2, the L?norm and the norm of H*() respectively. We therefore introduce the

following Sobolev spaces
X = (@) v =), M= {ge @) [ aio=o]
Q
Vo(Q) = {ue (H ()Y u=0 on Q}
Vo) = {ue (H*(Q)Y u=0 on Q}
We define X' as the dual of the space X.

To ease later analysis, we recall the monotonicity property of any mapping F given by F': x
|x|*x
(Ju]*a = |v|*V,u—v) >0 (4.3)

In addition, we need Cg%;,, the set of all C* real vector functions u = (uz, ..., uq) (d=2, 3) with

compact support in €2 such that V.u = 0.

We present well-posedness, error analysis and give some features of the weak solution.

Existence of weak solution
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The model of fluid motion in porous media reads as
—vAu+ (u.V)ut+a|u|*u+Vp=f inQ

u=~0 on 0f)

Integration by parts yields the following weak formulation:
Find (u,p) € C§%;,(€2) X Y such that

v(Vu, Vv) + ((u.V)u,v) + a(|u[u,v) — (p, V.v) = (f,v) Vv € C5%;, () 45
(Vau,q) =0Vge M .

Now let us state the theorem that ensures the existence of a weak solution.

Theorem 4.2.1. Let Q be a bounded domain in R? (d = 2, 3), f € X is a given exterior
function. There exist at least a weak solution of (4.4]) satisfying

v 1
CIVu P da w3 oo 1 F B, for0<a <10 (146)
and
I 1< CUf L + 1 Vu |l + I VP + [ w || o) (4.7)
for some positive constant C.

The proof relies mainly on the following lemmas.

Lemma 4.2.2. Suppose that Q0 is a bounded locally Lipschitzian domain of R? (d=2, 3). Let
FeX andue X such that

(Fou) = 0

then there exists a unique P € L?(Q) satisfying
(F,u) :/Pv.udaz and/de:O
Q Q

For the proof of this Lemma see [21].

Lemma 4.2.3. Assume that Q is an arbitrary domain in R? (d=2, 3), and let f € X'. Then

1. The vector V. € H} (Q) satisfies [.5]) for all v € Cgiliv((l) if and only if there exists
P L2 () satisfying the identity

loc
v(VV,Vw)+ (V.V)V,w) + (a|V]*V,w) = (P,V.w) + (f,w) (4.8)
for all w € C§, ().

145



4.2. MATHEMATICAL MODEL

2. If, Moreover, Q is bounded and Lipschitzian and f € X', V e (H*(Q))? (d=2, 3), then

PeY, with /dezO
Q

and (4.8) holds for all w € X.

Proof. 1t is clear that (4.8) implies (4.5)). If  is locally Lipschitzian, the functional
F(w) :=v(VV,Vw) + (V.V)V,w) + (a|V|*V,w) — (f,w) (4.9)

is linear and bounded in w € X and it becomes zero when w € X and V.w = 0. Using the
Corollary 3.5.1 in [20] and lemma there exists P € Y such that

F(w) = (P,V.w) (4.10)

for all w € X, thus satisfying (4.8]). If €2 is an arbitrary domain, we use Corollary 3.5.2 in [20]
to deduce the existence of P € L? () satisfying (4.10) Yw € C5%,, (). [

loc
Lemma 4.2.4. Consider F: R™ — R™ be a continuous function such that for some K >0
F(£).£>0
for all £ € R™ with | £ |= K. Then there exists & € R™ with | & |< K such that F(&y) = 0.

The proof of this Lemma is referred to [20].

Proof. (of theorem (|4.2.1))) Existence of the velocity field: We consider an orthonormal basis (wy,)
in X and define the sequence (u,,) € X satisfying

V(Vtp, Vwg) + (. V)tum, wi) + (@ | tm |* tm, wi) = (f, w) (4.11)

where for each m € N
m
U = > Em Wi (4.12)
k=1
We multiply (4.11)) by &k and sum with respect to k to obtain
v | Vam [ +a || wm [[Fata= (fyum) < F x| Ve || (4.13)
By Young’s inequality we get
v v 2 a+2 < 1 2 4 14
U Vet I+ s 5525 o 1 F e (1.14)

Next, we introduce the following function
(F(£);€) :=v(VE,VE) +a(l €7 &,€) — (f,6)
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We have
(F(&);8) =vilelP+all &gtz =1 flxl €l
=@l =11flx) €N +all €542

1
when || £ ||= K, K > — || f || x/. The lemma [4.2.4) gives the existence of u,, solution of (4.11))
v
for each m. Moreover, the sequence (u,,) is bounded by (4.14]), then there exists a subsequence
denoted (uy,) which

U, — win X (4.15)

From the Sobolev embedding theorem we get
Upy — win LO7F (4.16)

with ¢ is some positive constant. For the convergence of three quantities in (4.11]), we proceed

as follow; as m — oo we have
(Vu, Vwg) — (Vu, Vwy) (4.17)

For the two remaining terms, we develop

| (- V)i, wie) = ((u.V)u, wy) |

<| ((um = w).V)tim, wie) |+ [ (V) (um —w), wi) |

=70 L7
The first quantity can be raised by

TO <[l wg ol Ve [ wn —u s
< ¢l wi I ]l Frim [ e — 5

By we obtain

lim 7W =0

m—+00
It remains to raise the term 72
T <[ (w.V)w, (umn —w)) |
<[l o]l Vg [ um —w ||
< C | we [}t —w [

Therefore,

lim 7@ =0

m—r0o0
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Finally, we obtain the ensuing convergence result
| (- V), wi) — (w.V)uwg) |— 0, m — oo (4.18)

For the last term, we use

| (| wm | s, wi) = (L [ wywi) | < (] * (= ), wi) | 4 [ = u]®)u, wy
=7B) L7
Regarding the first term 73, thank to the embedding theorem
TG) < Csuplwgl.||um||Fara|[tm — ul|ge—
thus we obtain
lim 7®) =0
m—0o0
The last term 7™ can be raised with the same approach

7@ < Cllum — ul|po—< - |[um||F ot Wil Lr

with p = co. So we have

lim 7™ =0
m—0o0
Therefore
Hm (| tpm |© U, wi) = (| w |* u, wy) (4.19)

m—ro0

From (4.18)-(4.19)), the velocity u € X satisfies the equation
v(Vu, Vwg) + ((u.V)u,wg) + (a | u |* w,wy) = (f, wg) (4.20)

Finally, we write any ¢ € X as a limit of a linear combination of wg. Then the velocity u € X

satisfies
v(Vu, Vo) + (u.V)u, @) + (a | w|* u, ) = (f,p) forallp e X (4.21)
Using (4.14) one gets
v o 1
2 Vul va e o I F I (4.22)

Existence of the pressure field: Supposing that 2 is locally Lipschitzian, thanks to lemma (4.2.3):
there exists p € Y satisfying (4.5) and

/ pdr =0 (4.23)
Q
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Consider the problem
VW =p

WeX (4.24)

W1 <Tlpll

As p € Y and satisfies (4.23)), the problem (4.24]) has a solution thanks to the theorem 3.3.1 in
[20]. Setting w = W in (4.8)) to obtain

IpI1? < C (I1£1lxr + Hullx + [l o + [Jul[7) [1p] (4.25)

Lemma 4.2.5. Consider u,v € X such that (4.22) holds for u and v ,then

[Ilul*u = [o|*[] < C[|V(u = v)] (4.26)

For the proof of this Lemma see [14]-[13].

In what follows, we address the question of the uniqueness of the solution.

Uniqueness of weak solution

We shall prove the following theorem for the boundary value problem (4.4)).

Theorem 4.2.6. Let Q be a bounded domain in R? (d=2, 3), locally Lipschitz, and f € X' I
2
v is "big enough" and 3 < o <2, then the weak solution of (4.4]) is unique.

Proof. Let us suppose that the problem (4.4)) has two weak solutions u; and us.

Define ¢ = u; — ug and write
v V(ur —u2) |2 +(((u1 — u2).V)ur,ur — uz) + (alui|%us — alua|*ug, ug — uz) =0
which leads to
v | V(ur = u2) |2 +(((u1 = u2).V)ur, u1 — ug)
+(alur|*(ur — u2), (ur — u2)) + a((Jur|* — |ug|*)ug, ur —uz) = 0
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This gives
V[ V(u —u2) 7 = —(((u1 = u2).V)ur, u1 — ug)

—(alug|*(ur — ug), (u1 — ug)) (4.27)

—a((lu1]® — |uz|*)ug, u1 — uz)

The first term on the right hand side in (4.27)) implies

| = (((u1 = u2) - V)ur,uy —ug)| <[ Vay || - || ug —ug |74 Lo
<SS el o = s 13 -
Using the embedding of L% — H!
| = (w1 = u2).V)ur, ur — ug)| < c;l I el —uz |17 (4.29)
We now turn to the other terms using 1 < 3?04 < a+2, i.e.% < a <4, we obtain
| = (alur|*(u1 = u2), (w1 —u2))| = lafur|*|ur — ua?|
<all furl® llz|l ur = ual? |15
< all fu] 15 ll v —u2 lI7e (4.30)

<callur [[Fosall V(ur — ug) |2

<eall fllyll Viur —u2) |2
. . 3a 2 )
The last term on the right of (4.27)), and according to 1 < - < a+2, 1.e.,§ < a < 4 we obtain
| = a((lur]® = Jua|*)ug, (ur —u2))| < ezacr || f |5 ]| V(w1 —u2) |7 (4.31)

Replacing (4.28),(4.30) and (4.31) in (4.27) yields
¢
v V(ur —ug) |I? = I llxr eall fllxr +esaa |l flx) [ V(wr = u2) IP<0

We conclude, for v big enough, that u; = us. |

The incompressibility constraint makes the Navier Stokes equations with damping (4.4) difficult.
A penalty reformulation is therefore introduced to obtain a better behaving problem, where a

direct discretization can then be performed.

4.2.2 Perturbed equation
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We give the penalty problem.
1
vAu® + (uF.V)u® + E(V.ue)ue +aluf|*u*+Vp*=f inQ
epf +Vaur =0 in Q (4.32)
u® =0 on Of)

The penalized weak formulation of the equation (4.32) writes for ¢ > 0
Find (u®,p®) € X x Y such that

v(Vus, Vo) + ((us.V)us,v) + %((V.us), us.v) + a(|uf|“us,v) + é(v.ug, V.u) = (f,v)
e q) +(Vus,q) =0

(4.33)
forallve X and g €Y.

We recall some elementary properties of the functional defined by T'(w,u,v) = (w.V)u,v) +

1
5((V.w), u.v) for (w,u,v) € X3. T is trilinear and there exists a positive constant C' > 0 such
that

T(w,u,v) <Cllwllfulil vl ¥ (wuv)eX?® (4.34)

Moreover, T satisfies
(w.9)0,) + 5((Vw),00) =0 for allw,v € X (4.35)

and
(w.V)u, v) + %((V.w),u.v) = (W), u) — %((V.w), va) for all (w,u,0) € X3 (4.36)

We begin with an existence result.

Existence of weak solution of the perturbed problem
The following theorem asserts that the solution for the perturbed problem (4.32)) exists and it is
bounded.

Theorem 4.2.7. Let Q a bounded domain in R (d =2, 3), f € X' is a given exterior function.
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Then the perturbed problem (4.32)) has a weak solution satisfying

v 1
5 Ve 1> +a || w332 +e || p° |1°< o, IS 15/ (4.37)

Proof. We consider (wy) an orthonormal basis of X and (r;) an orthonormal basis of Y. Let

X =< wy,..., wy > and Y, =< rq,..., 7y, > for some positive integer m. We define the
sequence (u5,) and (p5,)
m m
Usy = GkmWe, Doy = > Gk (4.38)
k=1 k=1

the approximate solution of u* and p® such that

1
v(Vus,, Vwg) + (u5, . V)us,,wi) +=(V.aus,, us wi) + a(|us,|*us,, wy)
2 (4.39)

=Py Vowr) = (fiwg)  fork=1,...m

(5., rj) + (Vaug,,r) =0,  forj=1,...,m (4.40)

We multiply by &k, the equation (4.39) and by 1, the equation (4.39)) and sum with respect
to k and j to get

v | Vg, 12 +a || ug, 1567 e | 95 11P= (Frus) <N Il Nl Vg, | (4.41)
Using the Young’s inequality to have
v 9 1
2 Vs I e, 1552 e 25 12 o 1 F 1B (142

For the convergence of the all terms on the left hand side in (4.39), we follow a similar process

as in the previous section. the function u® satisfies

1
v(Vus, Vuwyg) + (u®.V)u®, wy) +§(V.u€, utwy) + al|uf|“us, wy)

(4.43)
—(p*, Voag) = (f,wr) fork=1,...,m
For all ¢ € H(Q) written as a linear combination of wy, u¢ and p° satisfy
1
v(Vus, Vo) + (us.V)us, ) 45 (Vs utp) +a(jus|u®, )
(4.44)

~°, Vo) =(f,0) ¥V 0 HY(Q)
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Using (4.42) to infer that

v 1
5 Ve 1> +a || w332 +e || p° |1°< o, IS 15/ (4.45)

Now let us state the boundness of the quantities u® and p® and obtain the error estimates between

the exact solution and the different iterations.

4.2.3 Error estimates

We consider that (u®, p®) are solutions of the problem (4.32)) and let s be the norm

| (w.V)u.v) + %(V.w,u.v) |

s= sup (4.46)
wweX [ w Ll w (] v [y
Then, the data v and f are assumed to satisfy
s
< (4.47)

The equation (4.47) can be written differently; there is a fixed r with 0 < r < 1 such that

S
B} [ fllxys1=7 (4.48)

The above easy lemma gives the convergence of the different nonlinear terms. We give an

indication of the proof of the assertions.

Lemma 4.2.8. Ifup, > u € X. Then for allve X

lim ((ug.V)ug,v) = ((u.V)u,v)

k—oo
lim (V.ug, ug.v) = (V.u, u.v)
k—oo

(4.49)
lim (V.ug, V.v) = (V.u, Vo)

k—o0

m ([, v) = (Jul*[u, v)
k—o0
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Proof. The term ((ug.V)ug,v) — ((u.V)u,v) can be bounded as
|((ur-V)ug, v) = ((u-V)u,0)| - < |((ur — ). Vug, v)| + [(u.V(ug — ), )]
< ol zs@ | Vg | [l — ullz3(0)
+[Jul| Lo [ Vur| |ugx — ull 13 (4.50)
< c|lvllgr @ V| [lur — ullL3 )
+ C|Vug|| [lug — ul|g3(0)
The second term (V.ug, ug.v) — (V.u, u.v) can be cast into
(V.ug, ug.v) — (Voau,uwv) = (V(ug — u), up.v) + (Vu, (up — u).v)
< IV, — wl[ [url s @) llvl s (o)
+ [Vl [Jug = ul| L3 llv]] s (o) (4.51)
< cf|Vug — w)[[ |[ug!| 3@ 1V 51 ()
+ CIVul[ [[ug = ul[ps@) vl 51 ()

The latest convergence is a straightforward consequence of the Lemma [£.25]

I (fun]*un, = u*u) [[< C | V(ug = u) |-

In order to study the convergence, we recall the Inf-sup condition: there exists a constant g > 0
such that

V.
sup (9, V) >B\dllz forallgeY (4.52)
veX (v#0) ” v Hl
where
G§={q€Y|qg—q=constant}y, Z={4lqeY} and| qlz= inf g+ (4.53)

We also define the operators B € £(X,Y") and B* € L(Y,X') by

(q7v'v) = <q7Bv)Y><Y' = (B*CLU)X’XX (4'54)

In such a way that

Bv=V.w and B*q=Vq (4.55)
and

KerB* ={qe€Y|(q,V.v) =0 forallve X} = {constants}
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We show the convergence of the solution sequence of the perturbed problem and we give an error

estimate corresponding to the order O(e).

Theorem 4.2.9. Let (u®, p®) be solution of the problem (4.32) and (u,p) the solution in X xY /R
of the problem (4.4). Then we have

(p°) €Y s uniformly bounded in e (4.56)
and as e — 0.
ut —u inX (4.57)
and
p"—=p inY (4.58)

where P is the orthogonal projection in Y of p onto (KerB*)*. And we have the following

estimates
|u*—ul1+[|p°—plI<Ce (4.59)

with C is a positive constant non depending of €.
Proof. We use the second equation in into the first equation in we obtain
—(p*, Vo) = (f,v) — v(Vus, Vo) — (u°.V)us,v) — %(Vua,ua.v) — (a|uf|*uf,v) for all v € X
Thanks to and Lemma m
%, Vo)l < (I F llxr +v e o +C1 [ wf [} +Coa [l us [11) [ v [y for all v € X

Applying this in the inf-sup condition with ¢ = p® € Y, and using the fact that Vu® is uniformly
bounded, we get
C
1P [z< 3 (4.60)

with C is a constant no depending of £. Using the second equation of (4.32)) and the definition
of kerB*

(p°,q) =0 for all ¢ € KerB*

Then
p° € (KerB*)tinY
Since
I 2% llz=lp |l
Therefore
- C
| p° [I< 3 (4.61)

(p®) is uniformly bounded in e.
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The couple (u®, pf) is uniformly bounded in X x Y. Then there exists a subsequence without
lose of generality denoted (u®, p°) convergent to (u,p) € X x Y. We know already that (kerB*)*
is closed and convex that is gives (ker B*)* is weakly closed and p° € (ker B*)* — p € (ker B*)*.
Let us now show that (u, p) is solution of the problem . We use the second equation of ,

we have
1
(¢, V.uf) = —¢ <q, —gv.ua> = —¢(q,p°)

Therefore
(g, V) <ell gl (4.62)

And by lemma , V.auf — V. in LQ(Q). we get
(¢, V.uf) = (¢, V.u) ase — 0
Passing to limits in and using yields
(¢, Vau)=0forallgeY

Therefore the second equation of (4.4)) is verified.
Using lemma [£.2.8) and the previous result gives

lim (Vu®, Vo) = (Vu, Vo) forallve X

e—0

hrr(l)((ua.V)ua, Vv) = ((u.V)u,Vov) forallve X

e—

lim (V.uf,u®v) =0 forallve X (4.63)
e—0

Hm(| v |* v, Vo) = (| u|*u,Vv) forallveX

e—0

lim (p®, V.v) = (p, V.v) forallve X
e—0

We replace these limits in the first equation (4.32]) implies that the limit of (u®, p®) is solution of

the problem (4.4)).
Finally, it remains to establish the estimate (4.59). Subtracting the first equation (4.4)) from the

first equation of (4.32)) and using the second equation of (4.32)) gives

(p* —p, Vo) =v(V@u —u), Vo) +((u*.V)u,v) — ((u.V)u,v) + %(V.ua,ue.v)
(4.64)

+(a | u® |*uf,v) — (a|u|* u,v) Yoe X

Taking v = u® — u yields

(0F =P 9.0 =) = v = [ (), — ) (Vo )
(4.65)

—((w.V)u, (v —u)) + a(|u|*e, (v —u)) = a(|u]"u, (v = u))
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Rewriting the fourth term on the right hand side in ,
—((u.Vu,u® —u) = (((u® —u—u?).V)(u® +u—u),(u®—u))
— (0 = ) V), (0 — ) + (0 — ). V) (u— ), (u — u))
—((u=.V)us, (v —u)) = ((u°.V)(u — uf), (u —u))
We note that

—((u.Vu,u® —u) = (((v® —u).V)u, (v —u)) — ((u®.V)u, (u® — u))

1 1 (4.66)
i(V.(u8 —u),us.(uf —u)) — i(V.ug,us.(uE —u))
Replacing the previous result in (4.65)) yields to
P =5, V.(uf —u) = v —ulf+(((« —u).V)u, (u¥ - u))
1
—1—§(V.(u5 —u),uf.(uf —u)) + a(|uf]%uf — |u|®u, (u® —u))  (4.67)
>v v —uf sl u —uf] v |k
We use the fact that (u°) is bounded and by the inequality (4.48)) we obtain
v
[ uf i< —(1=r)
s
Consequently
(7" =p), Vo(ue =) > vr | uf —u |}
By the second equation in (4.32)) we have
€ __ 2<i~_6€:i~_6~_i ~ € |2 4
I —wlis - —p%p7) = (B —0%0) = | p—p° |l (4.68)
Therefore
wlP< = -l 4.69
s —uli< S 15— 5 (4.69)
We now observe that
((u.V)ut,v) = (. V)u,v) + (u.V)u®,v) (4.70)
—((w.V)u,v) = ((u.V)(u® —u),v) — ((u.V)us,v) (4.71)
1 € g 1 15 €
§(V.u Jutv) = i(V(u —u),ut.v) (4.72)
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Injecting (4.70])-(4.72)) in (4.64)) to get

(p° —p, V) =v(V(u® —u), Vu) + (1 —u).V)us,v) + ((u.V)(u® — u),v)

. (4.73)
i(V.(u6 —u),ut.v) + a|uf|*uf — |u|u,v)
Using (4.73) in the condition inf-sup (4.52)) gives with ¢ =p —p
(3 ~ 1 &€ € 15 3
[ p° =P llz< B(V [ —wlly s v [+ Tull) v —wlh +Cra || v —u )
Note that pf,p € (kerB*)*, and from ({.48) we obtain
(4 -4 1 €
Ip*—pl< E(V+2(1—T)V+Cla) | uf —u
Therefore 4
Ip"—pl< 3 | =l (4.74)
where A = (3 — 2r)v 4 C}a.
Putting (4.74) in (4.69)) to have
A
- <—ple. 4.75
| w Ulh_WBIIPHE (4.75)
Finally, we substitute (4.75)) in (4.74) to infer that
2
c—pl< D || €. 4.76
Ip pH_W[pHpH6 (4.76)
[

Remark 4.2.1. The inequality shows that the perturbed pressure (p®) is uniformly bounded

me.

4.3 Control problem

Shape optimization is the process of finding the optimal shape of a domain that minimizes a
given criterion called objective function with respect to a set of design variables. To make the

calculation of the gradients easier we use the based adjoint system techniques.

4.3.1 Adjoint system
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We begin by deriving the adjoint system associated with the penalized model (4.77]).
1
—vAu + (uf.V)us + g(V.ug)uE +a|u |*ut+VpP=f inQ

Vs +epf =0 in Q (4.77)

ut =0 on 0N

\

and compute the shape gradient of the cost function in terms of state and adjoint variables.
We define the objective function that combines two constraints: A comfort constraint and a

turbulence reduction constraint.
J(Q) = J1(Q) + J2(Q) (4.78)

where

1
Jl(Q) = 2/Q ‘UE _ ud‘de, and JQ(Q) = ;/Q|CUTZ(UE)‘2CLT

and ug is a target velocity.

We introduce also the following function

F(Q,u,p,v,q) = / <I/VUE : Vo + (u*.V)uto+ %(V.us)us.v + aluf|“utv —pEV.v> dx
Q

—/qV.uadm—e/qpadx—/f.vd:L‘
Q Q Q

(4.79)
We define the set of admissible domains
Qua = {Q CR?*|Q  with piecewise C"!' boundary and 09 is fixed}
Then the optimization problem can be expressed as
: 1 € 2 o €\|2
min  J(Q) == [ |u° —ug|®dx+ = [ |curl(u®)|“dzx
Qeqa 2 Q 2 Q
(4.80)

such that (u®, p°) satisfies the equation (4.77)

Without loss of generality, we assume that the function f is zero.

Let state the result which describes the adjoint system related to the general penalized problem
(4.77).

Theorem 4.3.1. Let (u®,p®) € %(Q) x Y. The adjoint system associated to the equation (4.77)
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takes the form

1 1
—vAv + (Vus) T v — (uf.V)v — EV(us.v) + §(V.u5)v + aluf|*2(Juf |Pv + a(uf.v)uf)
+Vq = (u® — uq) — ocurl(curl(u)) inQ
Vo+eqg=0 in
0
1/% —ng = ocurl(uf).T on 0N2
(4.81)
Proof. Let L(Q,u®,p%,v,q) be a Lagrangian functional defined by
L(Qausypsaan) = J(Q) —F(Q7u5’p57v’q) (482)
Firstly we derive L with respect to the state variable p in any direction p € M to obtain
8L € £ =~ = o
—(Q,u%,p%v,q).p= | pVwdx+ [ epqdx
op* Q Q
The variation p is arbitrary, we get
Vu+eg=0 inQ (4.83)

Next, we derive L with respect of the state variable u® in the arbitrary direction @ € V5(Q) to

have
— aL 3 £ >
0 = %(Q,u , D5, 0,q).0
= /(uE —ud).ﬂdzn+0’/ curl(u®).curl(a)dx
Q Q

- / [VV@ : Vo + (0.V)u" v+ (u°.V)a.v + %(V.ﬁ)ue.v + (Vauf)aw| de
Q

—I—/ qV.u dx — / lalu®|*a + aoz|u€|°‘_2(u5.ﬂ)u6] v dx
Q Q

= /Q[(ug — ug) — ocurl(curl(u®)) + vAv — (Vus) L v+ (u.V)v

+ éV(ua.v) - %(V.ua)v — (aluf|®v + aa|u|* % (uf w)uf — V. dx

R ov N
+ /aQ <Ucurl(u )T — (Vﬁn - nq)) uds

Considering an arbitrary direction @ which vanishes in neighborhood of the boundary 02, we

write
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1 1
—vAv + (Vus)T v — (uf.V)v — EV(U‘E.U) + i(V.ua)U + aluf |22 (Juf |2v + a(uf v)uf)

+Vq = (u® — ug) — ocurl(curl(uf))
An arbitrary @ in 90 gives
v

v— —ng=ocurl(u®).7 on )

on

Finally we obtain the adjoint system

1 1
—vAv + (Vus) T v — (uf.V)v — §V(u5.v) + §(V.u5)v + aluf|*2(Juf |*v + a(uf.v)uf)
+Vq = (u® — ugq) — ocurl(curl(u®)) in Q
Vou+eqg=0 in
\ Vg—:; —ng = ocurl(u®).T on 02
(4.84)
|

4.3.2 Shape gradient

In this subsection, we express the shape gradient using the state and adjoint systems.
Consider € be a reference domain in R?, the perturbation of Q by the velocity method is described
as the flow defined by the initial value problem

dx
—(6X) = V(t,x(1)) (4.85)

x(0,X) =X

We consider the mapping T; such that T3(X) = x(t, X), VX € Q.
Let € be a perturbation domain of © and J(2) be a functional associated to ;. The shape

derivative of the functional J(€2;) at € in the direction of the deformation field V is written as

(V) = lim %(J(Qt) — ().

t—0

If dJ(; V) exists for all V € C([0,T]; (D*(R?))?), for small positive constant T, the functional
J is called shape differentiable at {2 and its shape gradient satisfies

A V) = (VI V) (ki x(pr(ma?
We define the velocity field admissible domain as follow
Vaa ={V €C%0,7;(C}(RY))*)| V=0 on 99}
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The use of the velocity V for ¢ > 0, implies the transformation of the domain €2 into €; = T;(£2)
by the velocity method with formulation (4.85|).
Let us find an expression of the derivative of the saddle point problem j(t) with respect to t,

where

i(t) = min max L(y, ul, pf, vy,
7 (uf ,PE)EVD(Q) XY (1) (ve,q:)€VO () XY () (¢, ug, pys e, qr)

where (ug, pr) and (v, q;) are solutions of (4.77)) and (4.81)) in the perturbed domain ), respec-
tively.
We consider the Hilbert spaces which depend on the parameter t defined by

Vo(u) = {w o T € Vp(Q)}
Y (Q) = {p°o 7' pre Y(Q)}
Since T; and thl are diffeomorphisms, the parametrisation do not influence j(t), and we have
i(t) = min max Ly, oT L pf o T Lvo Tt goT !
TO= e iycvion ety e o ¢ aehi)

We introduce the following functions which depend on the parameter t

Li(t) = 1/ [u o T, — ug>dx + U/ lcurl(uf o Ty ) Pda,
2 Q4 2 Qy
bt) = [ PV T Vo T + (0 o T ).V) o 1) (0o T )
Q
e o T 0 ). (v Y — (P 0 T V(v ) — (Fo )0 o T lda

~ [ o T o T s~ [ (a0 T 6 0T o
t t

The Lagrangian functional writes
LQuuf o T pfo T wo T qo T YY) = 1y (t) — a(t)
If ®:[0,7] x R? = R is sufficiently smooth, we have the following Hadamard’s formula

d/ @(t,x)dxh:g:/ M)(O,x)d$+/ ®(0,2)V(0,X).nds (4.86)
dt Q Q ot el

Let V(0,X) € V4, and observe that V(0,X) = V. Therefore we can derive the shape gradient
using the formula (4.86)):

d — — _ _ ! !
L@ o T p7 o T wo T g0 T Y=o = 14 (0) = 15(0) (4.87)

where

15(0) :/Q(ua—ud).(—qu.V)dl‘—l—J/QCUTZ(U5>CU’I”Z(—VUS.V)CZ£L‘
(4.88)

+ / (Juf — ug|*V.n)ds + J/ (|curl(u®)|*V.n)ds
20 2 Joo
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1,(0) = /Q[VV(Vus.V) L Vo 4 vVl : V(=Vo.V)

+ ((=VUEV).VuE) v + (1. V(= Vs V)0 + (1. Vus).(~Vv.V)
%V.(—VuE.V)us.v + %V.ue(—VuE.V).v + %V.usue.(—Vv.V)
+ aaluf|* 2 (= VUl V) (uf ) + afuf|*(—Vul. V).

+ aluf|*ut (= V. V) = (£.V).0 — £.((=Vv). V) = (V5. V)V

—p°V.(=Vu.V) = ¢V.(=Vu'.V) — (V) (=Vq.V)|dx

Using Green’s formula and the condition u® = 0 on 0f2, we obtain

/ 1
I,(0)= — / [(—vAu® + (u®.V)u® + §V.u5u8 + aluf|“u® 4+ Vp© — f).(Vv.V)]|dx
Q

+/Q(V.u€)(Vq.V)dx—l—/ﬂ(V.U)(Vp.V)dl’-i—/[—VAU+(VUE)T.U— (u®.V)v

Q

—%V(ua.v) + %(V.ua)v + aluf |72 (|uf 2o + a(u.v)uf) — Vq].(Vus. V)dz

ov R ou® R
_/8(2[1/811 —ngl.(Vu®.V)ds — /(m[ on P 1.(Vv.V)ds

—l—/ [vVu® @ Vo + (u°.Vu®).v + au®|*u®.v — p°V.o — ¢V.uf|V.un ds
o0

(4.89)

Replacing (4.161)) and (4.89)) in (4.87) and using the fact that (u®,p®) is solution of (4.77)) and

(v,q) is solution of (4.81]) respectively yields to

d
dJ (V) =~ Lo

= 1/ ((|u€—ud|2+U|curl(u5)]2)V.n)ds+/ [V@—nq].(Vue.V)ds
2 Joq o0 on

+/ [Vau —np].(Vv.V)ds—/ [(vVu® : Vo)V.nds
oo On 0

ou® .
—0 /E)Q( o S(curl(u®) An))V.nds

Note that u® = 0, v = 0 in 92 we have

n.(Vu*.V) =V .(n®n).V.n = Ve nn(V.an) = (Vau')(Van) =0, Vo e 00

0 5} ou® 0
%.(Vua.V) =Vu'.(n® n).V.a—g = 81:1 .%(V.n) = (Vu® : Vu)V.n
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With a similar manner we obtain

€ €
n.(Vo.V) = 0, %%.(VU.V) _ 0wt v

o0 .%(V.n) = (Vu® : Vu)V.n (4.93)

Substituting (4.91))-(4.93)) in (4.90) the shape derivative takes the form

dJ(Q V) = /

1 g
[2|u5 —ugl?® + %|cu7“l(u‘€)|2 + % (V(% + ocurl(u®) A n)] V.ands (4.94)
o0

on on

Consequently, the shape gradient writes

_ 1 € _ 2 E €\|2 % @ €
VJ = [2lu Uq| +2|curl(u)| + o Van—i—acurl(u)/\n n (4.95)

4.4 Finite element method

In this section, we give the discrete formulation for the penalized problem. To this end, we
first introduce the finite element space Qj of Q. Let Q) = U, T}, with {T;} is a partition of
Q into non overlapping elements. Let us introduce the finite element dimensional space X" of

X = (H}(9))?, d=2 or 3 as follow
X = {v e (C(Q)¢ v, € Q* forall T, C Qh} (4.96)

where QF is the space of polynomials functions of degree d*k given by

d
Q" = span {Hmfl\ 0<b < k} (4.97)

i=1
We define the integration rule I(.) by

E Gy

/Q gl ~1(g) =33 glab)ut (4.98)

k=1 1i=1

where mf € Q, are the integration point coordinates, wf, 1 <i <G 1 <k<E, are the
integration weights of the Gauss rule I(.) on any element ;. E is the number of elements in the
mesh and G}, is the number of points integration in one element €.

The pressure space Y is piecewise discontinuous defined with the points in the integration above.

We have for any ¢, € Y"
I(gyV.vp) = (qn, Vo) forall v, € X" (4.99)

For f € (X h)/, and for € > 0 fixed we introduce the approximate perturbed problem reads as

164



CHAPTER 4. ANALYSIS AND FINITE ELEMENT APPROXIMATION OF OPTIMAL
CONTROL PROBLEM BASED ON POROUS MEDIA MODEL

Find uj € X" such that

1
v(Vug, Vo) + ((uf-V)ug, vn) - +5 (Vg ujon) + al|ug| g, vn)

) (4.100)
+gI((V.ui)(V.vh)) = (f,vn) forall v, € X"
Moreover, the approximate pressure verifies
Py (xf) = —%V.u‘;(xf), 1<i<@G, 1<e<EFE (4.101)
We assume again that the condition is satisfied by f
S gy < o5 I f s t=r (4.102)

The next result focuses on the existence of a weak solution for the approximate perturbed

problem (4.100]).
Theorem 4.4.1. Assume that the regularity of the data (4.102) holds for h, € > 0. We have the

following proprieties
1. There exists a solution to the approximate perturbed problem (4.100]).
2. The sequence (u5) € X" is uniformly bounded in €.

3. The following estimates
v 1
o 1Vus 17 +a |l 1537 +e o IP< o |1 11 (4.103)

hold.

Proof. We follow similar steps as for the continuous problem in theorem to obtain

1
I, w5 0 F ey (4.104)
|

We set the Inf-sup stability condition for the approximate problem. We suppose, there exists a
constant By > 0, such that

I(th.vh)
sup ————

> Bl dnllzn  forall geY" (4.105)
’UhEXh H Un HV

We introduce the finite element space Z" with
i = {@ € Y3, — i € KerB; } (4.106)
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We also define the operators By, € L(X", (Y")"), Bf € L(Y", (X)) by
I(qnV vn) = (an; Brvn) iyny syn = (BRan: vh) (xny xxn,  for all (vn,qn) € Xhx vyt (4.107)
The kernel of the operator B} is defined by
KerB} = {qh e Y I(qnV.p) =0 Yoy, € Xh} (4.108)
The norm on Z" in (#.105)) writes

lanllzn=_ inf llad+anl (4.109)
KerB;:

qp cier

The main idea of these results is that the pressure is bounded in & and that the solution for
the approximate penalized problem (4.100]) converges to the solution of a boundary approximate

problem.

Theorem 4.4.2. Consider that uj, is solution of the problem (4.100) in X" and the pressure 5,
defined by ([A.101) in Y". Then

1) The approzimate discrete pressure p5 is uniformly bounded in €.
h

(ii) The couple (uj,,pj) converges to the solution (up,pp) of the problem
Find (up,pr) € X" x Y* such that

1
v(Vun, Von) + ((un-V)un, vn) - +5((Vun), un-on) + alfun|*up, vn)
—(pn, V.op) = (f, o) forall vy, € X" (4.110)

(qn, Voup) =0 forall g, € Y"

Proof. The theorem ensures that (u5) € X" is uniformly bounded in e.
Replacing (4.101)) in (4.100)

I(p5V.op) == (f,vn) +v(Vu§, Vo) + ((u5.V)us, vp)

1
3 (Vi 05.0n) + a1, 1)
Substituting this results in the discrete inf-sup condition (4.105]),

C

R (4.111)

R 1
195 v 5 {17 oy + 115 e o 0 e o 0} <

Or p5 € (KerB;)+, we infer that
I 25, [l 2=l P3|
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Therefore, (4.111]) gives

(IS (4.112)

Br
Since C is independent of €.
The sequence (uj,p; ) is bounded, then there exists a subsequence denoted (uj,, pj,) without lose

of generality which converge to (up,ps) € X" x Y. And we have
lin% I(qnV.ug) = 1(gnVuy), forall g, €Y" (4.113)
e—

Using (4.101]),

I(qnV .uj) = —el(qnp;) <€ | an |l pj |

We use the fact that (p}) is bounded, and we pass to limits as € — 0 to obtain
(g V.vp) =0
Therefore the second equation of (4.110)) is established. For the first equation of (4.110) we use

lim v(Vuj, Vo) = v(Vuy, Vo) for all vy, € X"

e—0

lin%((ui.V)ui,vh) = ((up.V)up,vy)  forall vy, € X"
e—

1 1
lim i(V.ui,ui.vh) = §(V.uh,uh.vh) for all vy, € X"

e—0
lir%(\uilauz,vh) = (lup|“up, vp) forall v, € X"
e—
lir%(p‘;,v.vh) = (pn, V.up) forall v, € X"
E—

We are now in a position to give an priori estimates of the error for the solution of the discrete
penalized problem (4.100)) and the solution of the approximate state problem (4.110)).

Lemma 4.4.3. Consider (u5,p5) € X" xY" defined by ([#100) and (up,pp) € X" x Y™ solution
of the problem (4.110). Then

C
Il —up < e= || pa |l (4.114)
Bh
and .
2
1Pk =P ll< 5 L pn | (4.115)
h

where C1 and Co are two positive constant non depending in €.

Proof. We use the definition of the discrete pressure in (4.101)) in the equation (4.100) and we
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subtract (4.110)) to have
1
v(V(uj, = un), Von) + ((uh-V)uj, o) + 5 (Vg ujon) + alfuq|[*uf, — fun|“un, op)
: (4.116)
—((up.V)up,vp) — §(V.uh,uh.vh) + (pn — 15, V.op) =0 forall vy, € xh
With some calculus, for v, € X" we obtain
(05,9 ) o) = (s, — wn)- V) vn) + ((un V)i, o), (4.117)
—((up.V)up,vp) = —=((up. V) (up — uj), vn) — ((up.V)ug, vp,) (4.118)
1 € € 1 g € 1 € €
5((V.uh),uh.vh) = i(v.(uh — up), uy,.vp) + E(V.uh,uh.vh), (4.119)
1 1 . 1 .
75((V.uh), Up.vp) = 5((V.uh), (uf, — up).vp) — i(v.uh,uh.vh) (4.120)

Replacing (4.117))-(4.120) in (4.116)), yields to

(p5, —pn, Voop) = v(V (45, —up), Vo) + ((uf, — up).V)us, o) + ((up-V)(uj, — up),vp)

1
(V. = up), ujvn) + 5 (Veun, (uf, = un).vn) + al(uq|[*uj, = ulun, op)

2
(4.121)
Substituting in (4.105)) and using (4.102) and (4.104))
e v+2v(l—r)+aCs
| D1 = Bn | 20 < 5 | uh —un 1 (4.122)
Or, pj and py, are in (KerB}";)L, then
I 65, = Dn N ze =11 55, — P |l
Consequently, (4.122)) gives
v(3—2r)+aCs
97— ol ZEE2EI g (4123)
Consider vy, = uj, — uy, in the equation (4.116)) to write
1
(Ph = s V], —wn)) = v || uf, = wn |1F 45 V)ug, 0, — un) + 5(Veg, 05, (0], — un)))
1
—((un-V)un, uj, = up)) = 5 ((V.un, up. (4, — up))
+a(|uf|“uf, uf, — un) — alua|“un, uj, — up)
(4.124)
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Using up, = —(uj, — up, — uj) and thanks to (4.3)), and the inequality (4.122), (4.124)) takes the

form
(PF, = o, V-(uf, —un)) = v |l uf, — un [T +(((f, — un)-V)ug, (uf, — un))
+§((V(u‘; —up), uy . (uj —u))
+a(|ug | uf,, uf, — un) — a(|up|“un, uj — up)
> vl us —up ||F —s || u§ —up |1 us 1 -

By (4.102) and (4.104]), we infer

(Ph, — pns V-(uf, —up)) = vr || uf, —up |7
Using (4.110))

1
Il uf, = wn 1< — (0, = pny Vi)

The use of the property (4.101)) gives

€
| uf, —un |7 < ;(pi — Pn, Pf,)
£ €
= (0 = propn) = - |l P, — P 12
Therefore
€
| uf, —un [I7< ok = pn lpn |l (4.125)

Substituting (4.125)) in (4.123]) gives

(3 —2r)v+ aK,
vrBh

g, — un [7< el pn (4.126)

Replacing this results in (4.123)) to get

(v(3 —2r) + aky)?
VT,B}QL

I pf, = pn 17 el pall (4.127)

(3—2r)v+aky

vr

and

Finally the desired estimates (4.114]) and (4.115) are obtained with C7 =
(v(3—2r) + aK;)?
vr ’

Cy = [

Theorem 4.4.4. Assume that (u,p) and (un,pp) are solutions of the problem (4.4) and (4.110)

respectively. Then

Bh
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for all v, € X" and all g, € Y", and

(3 —2r) + aC ok
Ip—pn llgns & Bh) w— s |!1+(1+> Ip—anll forall gyey" (4129)

Bh

Proof. We introduce the finite space X" = {vh € X" (qn,V.op) =0 forall g, € Yh}.
Since up, € X" and vj, € X", substituting uj, — vy, to vy in ([@.110)) to get

1
v(Vup, V(up —op))+  ((up.V)up, up — vp) + §(V.uh,uh.(uh —vp))
(4.130)
+a(|un|*un, up — vn) = (f,un —vp) for all v, € X"

Subtracting the quantity

1
v(Von, V(un = va)) + ((vn-V)on, un = vp) + 5 (V.vn, vn-(un = vn)) + allon|*vn, un — op)

from the both sides of (4.130)), multiplying (4.4]) by v = uj — v, and substituting here in the
right hand side

v(V(up —vp), V(up, —op)) + ((un-V)un, up, — vp) + %(V.uh, up-(up, — vp))
+a(up|*un, up — vp) — (0. V), up, — vg) — %(V.vh,vh.(uh_vh))

—a(|vp|*vp, up, — vp) (4.131)

=v(Vu,V(up —vp)) + (uw.V)u, up — vp) + a(|u|*u, up, — vp)
—(p, V.(up, — vp)) — v(Vup, V(up, —vp)) — ((vp-V)vp, up, — vp)

1
—§(V.vh,vh.(uh — o)) — a(jvp|*on, up, —vp) for all vy, € XM

Or, v, € X", (p, V.(up, —v1)) = (p— qn, V.(u, —v1,)). Adding and subtracting ((u.V)vs, up — vg)

on the right hand side in the previous result
1
v(V(un = vn), V(un = va)) + ((un-V)un, up = vp) + 5 (V-tup, un-(un = va))

1
+a(\uh\°‘uh — ]vh]avh, Up — Uh) — ((vh.V)vh,uh — vh) — f(V.vh,’uh.(uh — Uh))

2 (4.132)
=v(V(u—vp), V(up —wvp)) + (w.V)(u — vp), up — vp) + a(ju|*u — |op|*op, up — vp)
—(p—qn, V.(up, —vp)) + (v — vp.V)op, up — vp) — %(V(u —vp), vp-(up — vp))

for all vy, € X",
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The first part of the equality above can be simplified as
1
v(V(up —vp), V(up —op)) + ((up.-V)up, up —vp) + Q(V.uh, up.-(up, — vp))

+a(up|“un — [vp|op, up — vp) — (V8. V)op, up — vi) — = (Voop, vp.(up — vp))

2
= v(V(up — vn), V(up — vp)) + ((un-V)up, up — vp) + %(V'Uhauir(uh —vp))

—(((vn = un).V) (v — up), up — vp) — ((up-V) (v — un), up — vp)

—(((vn = un)-V)up, up — vp) — ((up.-V)up, up — vp)

—%(V.(Uh —upn), (v — up)-(up — vp))) — %((V-uh)a (vn — up)-(un — vn))
—%(V.(’Uh — uh),uh.(uh — ’Uh>) — %(V.uh,uh.(uh — Uh))

+a(|up|*up — [vn|*vn, up — vp)
= v(V(up —vn), V(up —vn)) + (((up — vp).V)up, up — vp) + %(V-(Uh — vp); up-(up — vp))

+a(|up|*up — |vp|“vp, up — vp)
(4.133)

> v un — o 2 =s | wn = on [0 an (1> v | wy — o |3 (4.134)

Substituting (4.134) in (4.132) and thanks to (4.102)), the fact that (up) is bounded and the

Cauchy Schwartz inequality, we have

1 s a
lun = wn lh< - (1+ 00wl + om0+ 2C0) lu—vn
(4.135)
Co
+—lp—anll
vr
for all v, € X" and ¢ € Y.
Simplifying (4.135)) gives
1 s a
lu—wn h< (14 (L4 S+ o ) +5C) [ u=on |y
(4.136)

Cs
+—lr—al
vr
We define vj, =[], u as the orthogonal projection of u on X", We have
u — u|i= inf ||u—w
= Thu = inf, o

and
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e i<l vl

Using these properties in (4.136]) and the fact that (u) is bounded yields

. C
inf lu—onlh+—= | p—an (4.137)
LEXh vr

VpE

3 a
| u—up 1< [ -1+ 01]
T vr

It remains to estimate the term inf . || u—wp, ||1. For this end, we solve an auxiliary approximate
Vp,
penalized variational Stokes problem:

let v, € X", for all € > 0, Find 25, € X" such that
1
(Vzi, V) — gI((V.zi)(V.wh)) = (Vup, Vwy,)  forall wy, € X" (4.138)

There exists an unique solution z; € X h of the problem (4.138). We define the associated

pressure m; € Y as
1
75 (z5) = —gv.zi(xf), 1<i<G, 1<e<E (4.139)
The sequence (25, 75) converges in X x Y to the solution (zp,m,) € X x Y of the problem

Find (zp,75,) € X" x Y" such that

(Vzp, Vwy) — (7, V) = (Vop, Vwy) for all wy, € X"

(4.140)
(qn, V.zp) =0 forall g, € Y
So,
V(vy, — z1), Vwy,
| vn = zn [1= sup M ) )
wyEXP | wn 1
Using (4.140)) to infer that
| on — 21 |[1= sup . (7h, V.wn)
CEE wn [h
The discrete inf-sup condition gives
| vn = 2n 11> B |l 2 (| 2 (4.141)

Consider wy, = up — zp, in (4.140)). Since (7, V.zp) = 0 and combine (4.140) and (4.4) to have

(7, V.u) = 0 and since (gp, V.(u —vp)) = 0 for all g, € KerBj, we obtain
|z —on < C |+ gy [l w—wn |1
The infimum over all g5, € KerB; implies

| zn —on 13< C |l 7 I g0l w—on |1,
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By the inequality (4.141}),

I'2n = v [h< 2= |l w—on |11

C
Bh

which gives

C
fw—zn 1< (14— ) lu—wn 1
B,

2, € X according to the problem (#.140). The infimum over all z, € X" gives

C
inf ||u—2z, 1< <1—|—> |w—wp |1 forall v,e X" (4.142)
zp€Xh Bh

Substituting the (4.142)) in (4.137) gives the estimate (4.128)).
Now, let us derive the pressure estimate. From the discrete inf-sup condition (4.105)) and sub-
stituting ¢, — pp to qp, we have

R R 1 1 —pp)V.v
| 4n = Pn llzn< = sup gn —pr)V-vn) (4.143)
Bh vpexh [ on 1
Using (E99),
I((qn — pn)V.v) = (qn — p, V.on) + (p — pn, V.vp) (4.144)
Multiplying (4.4) by v, and subtracting (4.110))
(p—pn,Voop) = v(V(u—up), Vop) + (w.V)u,vp) — ((up.V)up, vp)
1
—5((V.uh),uh.vh) + alu|®u, vy) — alup|*un, vp)
forall v, € X"
Using similar calculus as in (4.70))- (4.75]), the triangle inequality and (4.102) to get
(p = pn, Voup) < [Vllu—uplly + 2v(1 = 7)|Ju = up[|y + aCllu — up|[1] || vn |1
Injecting this result in (4.144) and using (4.141)) yields to
. ) v(3—2r)+aC c’
- lns “E220H 0 oy + S - an )
Br Br
Consequently
o v(3—=2r)+aC C’
(R P R A A Ay P TR P
Br Br
v(3—2r)+aC lof
<B4+ (1S ) - a
Bh Br
which finish the proof. |
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Theorem 4.4.5. Let (u,p)e X x Y be the solution of (4.4) and (uj,pj) be defined by (4.100)

then 5 o
a
| w—wuj, [1< (——1+—C’1)( ) inf Hu—vhﬂl
r vr Bn ) vnex
(4.145)
+ 2wt o 1+
VT greth P —an B DPh
and
v(3—2r)+aC; (3 a Cs3\ .
— 75 < -—-14+4—-CC 1+ = f —
Ip=silms “EEEEAO (B L) (14 2 it -l
(4.146)

04 3 a //
(1_|_E (;—1+;C’1))qhmf lp—aqn | +ﬁ2€ | 2n ||

Proof. For the first inequality, we use the triangle inequality

| w—uf 1<l w—up |1 + || un —uf |Ix

Using the inequalities (#.128)) and (#.114). The infimum over v, € X" ¢, € Y" implies the

estimate (4.145)).

With a similar manner

I p=pi lze <lp=0nllzn + 1l Bo— P} 2

=l p=nllzn + [l Dr = 23 |
|

Remark 4.4.1. Fore a small positive constant, the inequality (4.115)) show that ||pp|| is bounded.

4.5 Numerical approximation and optimization algorithm

Here we will limit ourselves to the approximation of optimization problems involving fish-

ways(Figure

Vertical-slot fishway

Vertical slots

15n L

om

Ground Plan

Figure 4.1: Schematic description of fishway structure
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The design of any vertical slot relies on the use of guiding elements to conduct a regular hydraulic
flow into the next slot. The placement of the guiding elements was done in two distinct locations,
a(y1, y2) and b(ys, y4), that determine the shape of the fishway Q (Figure [4.2)).

T blysva) | | yoas

a(ywyz)

Figure 4.2: Fish pass geometry I shaped baflle for the central pool

In addition, the design variables a and b are subject to certain constraints in regard to their

impact on the flow rate. These restrictions are expressed as the following

1
1 1.213 < yp, y3 < Z 1.213
(4.147)

1
0<wy2, ya < 10-97

Fishways must be designed to allow all individuals in a population to have the opportunity to

get through. To this end, the following requirements are added.

y3 —y1 > dy = 0.1
(4.148)

Y2 — ya = dg = 0.05

4.5.1 Optimization procedure

We describe the approach called projected spectral gradient to tackle the shape optimization

problem based on the minimization of the discrete cost function given by

N
P(y) = %Z > [ | w™t = || —l—a/ | curl(u™") \2] : (4.149)

n=1e€eT;

1 3 1
We denote a1 = ag = 11.213, by =b3 = 11.213, ao =a4 =0,by =0y = 10.97.
Let the admissible set €}y be defined as

Qoz{y:(y17y2ay37y4> €R4 : a; Syl Sbu i = 17"'747

(4.150)
Y3 —y1 > di, y2 —ys > do}
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The optimization problem writes

in ®(y). 4.151
i2in 20) —

The optimal position y € {2y is determined by an algorithm combining the calculation of the
gradient of the cost function and the projected functions. Let n = 1, g € Q and € > 0 be a

positive tolerance.

1. Compute d = Po,(y —nVJ(y)) — y, with V.J is the gradient of the cost function J and n

is a positive constant given by

- Consider ¢ the current point and ¢ the previous point. Compute x = § — g and
y = VJ(@) —VJ(@G) . If 2Ty > 0, take n = xT; elsewhere, take 1 as a fixed posi-
-y

tive value.
2. Stop when d = 0 (in practice, || d ||< €) and 7 is a stationary point of J on .

3. Set g = gy + &d, with ¢ is defined as the step size. And go to (1) with g = 7.

The value y = Pqo,(z) is the projection of z € R* onto Q. It is computed by minimizing a

quadratic function of the distance of z to €2 as follow

1 1 1
1516151;1 B |y —z|*= zrgg §sz — 2Ty + iny (4.152)

This is similar to

(1 1
min ) Z{zzf—ziyﬁﬁ}

(y1y2.93.94) T
subject to a; <y; <bj,t=1,...,4

Y3 —y1 > di, Y2 —ys > do

The two quadratic problems, the former for the abscissa and the latter for the ordinate, will
be solved by the Karush-Kuhn-Tucker (KKT) technique. The KKT is a generalization of the
augmented Lagrangian approach including inequality constraints and used to find optimal points.
The algorithm works as shown below

Choose a = a1 = a3, and b = b; = b3. We need three constraints with the optimization problem

1
min c— (hxy + laxe) + *(x% + 37%)
(z1,22) 2

subject to x2 < b,
x1 2 a,
Ty —x1 > dy,
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where ,a, b, di, ¢, and [;, i=1,2, are real numbers.

Consider the following matrix

0 -1 —b
A= 1 0 5 b= a 5
-1 dy

Then the linear constraints write

Ar—v=0>b, v>0,

T

where v = (v1,vov3)" is the slack variables. The optimization problem is solvable with unique

solution due to the convexity of the cost function in R%2. The obtained solution satisfies the KKT

conditions
v = Axr—1b
—l+x=AT),
v>0, A>0,
A =0,

where [ = (Iy,12,13), and A = (A1, A2, A3) is the vector of the Lagrange multipliers associated to

the three constraints above. The unique optimal solution writes
=1+ AT\
which gives
1=l 4+ X — A3
Tg =1ly — A1 + A3
For computing the Lagrange multipliers \;, we solve the above linear complementarity problem
v=(=b+ Al)+ AAT)
v>0, A>0
vIA=0

Remark 4.5.1. The gradient of the cost function is computed using the formula established in

section §.

4.5.2 Numerical examples

In this part, we present numerical results concerning the optimization of the shape of fishways.
We have combined all the techniques developed in the previous sections: the set of equations
is solved by the finite element method combined with projected gradient for the
resolution of the shape optimization problem —. The numerical implementation is

based on the use of the FreeFem++ [8], using the sparse linear solver for the linear systems.
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The computational grids are unstructured. Po-IP; finite elements have been used for the spatial
discretization.

We analyze the approach for the calculation of the average flow in a vertical slot fishway (VSF)
capable of dissipating the energy of the inlet jet and creating flow conditions in the pool that
allow fish to ascend under comfortable conditions.

We conduct three different studies of VSF designs with I- and L-shaped baffles that are most
adopted for upstream fish passage in river obstructions. The structure of a fishway is consisting
of a succession of ten pools Figure Each pool has a length of 1.213m with a width of 0.97m
for "I" shaped baffle-rectangular slots and a length of 3m with a width of 2m for "L" shaped
baffle-oblique slots. We also have two transition pools, one at the beginning and the other at the

end of the channel with a length of 1.5m and a same width as the other pools.

e LT T T

~ 15m |1,z13m

Figure 4.3: Conventional pool pass €2: each pool is designed by dashed lines

The three numerical simulations are conducted under the same physical and numerical conditions:
initial and boundary conditions are constants. The following crucial velocities must be respected
if pool passes are to function correctly: the inflow velocity is (0.1,0,0), the target velocity
is ug = (0.8,0,0) ideal for fish leaping and swimming abilities. The vorticity parameter is
o = 0.3. The viscosity is ¥ = 0.01. The external function corresponding to the gravity effect is
f=(0,0,9.81). The non-slip boundary condition was applied to all walls (bottom, lateral walls
and baffles).

Vertical Slot Fishway (2-D "L" shaped baffle-oblique slots)

The central pool geometry is shown in Figure [£.4] The standard values are issued from current
VSF designs [I}; [3]: slot width 0.3 m, basin length 3 m, and width 2 m.

2.7 or2

W

w[
— D>
0.12
104
— >
o

Figure 4.4: Fish pass geometry and mesh in the central pool
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In Figure [4.5 calculated flow contour plots of the approximated velocity components both for

the random and the optimal shape.

Figure 4.5: Initial (left) and optimal (right) velocities for central pool

The correct positioning of a slot pass and the location of its entrance at a dam for the optimal
shape see Figure (right) leads to a decrease in turbulence and allows to maintain the possibility

of migration at dams for both strongly swimming fish, and for bottom oriented and small fish.

Slot Fishway (3-D "I" shaped baffle-rectangular slots)

A 3-D experiments are performed. The geometry of slots in each pool is rectangular as shown

in Figure

Figure 4.6: Configuration of central pool

The next results present the velocity for ten pools and compare the water flow in the random

and optimum shapes.
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Figure 4.7: Velocity fields for non optimal ten pool configuration

Figure 4.8: Velocity fields for optimal ten pool configuration

The calculation shows that reduction in flow velocities near the bottom of the slots and the
turbulence conditions in the pass, obtained for the optimal shape (Figure , allow low perfor-
mance fish such as loach, gudgeon or bullhead to ascend. The reduction of the corresponding
cost function is given in Figure [£.9] As soon as the guide slots are optimally positioned, the

objective function reaches a minimum value.

o B BB EE B

1 2 3 4
Iterations (x100)

Figure 4.9: Convergence history
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Slot Fishway (3-D "L" shaped baffle-oblique slots)

The 3-D version of the first experiment is presented in the following test. The standard values
are selected [I} [3]: slot width 0.3 m, basin length 3 m, and width 2 m. A triangular discretization
of the fluid domain €2 is used. The density of mesh is higher near slots compared to the other

zones. Numerical simulation are done with 19000 triangles.

Figure 4.10: 3-D Example of Fiswhay with oblique slots and mesh in the central pool

The current results show the velocity for ten pools and compare the flow of water in both
the initial (Figure and optimal (Figure shapes. We observe clearly the recirculation
regions flowing in opposite directions for the initial structure compared to results in the opti-
mal one. These hydrodynamic conditions reduce transit time to enable fish to continue their

migratory movements and access habitats for growth, refuge, and reproduction.

Figure 4.11: Non optimal velocity for ten pool
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Figure 4.12: Optimal velocity for ten pool

Figure [£.13] shows the decay of the cost functional J as a function of the elements of the

fishway structure.

118000
117000
115000
115000
114000
112000
111000
110000
109000

108000
1 2 3 a

Iterations (x100)

Figure 4.13: Convergence history

4.6 Conclusion

The design optimization is extended to the penalty porous media model and has been successfully
used in hydraulic shape optimization. Based on the Navier Stokes Forchheimer model, the
penalized system has been analyzed and a finite element method are considered. Error estimates
of the velocity and the pressure are derived in term of H! and L? norm respectively. 2-D and 3-D
examples have been presented, and the corresponding results have demonstrated the usefulness

and robustness of the approach.

4.7 Annex: Control problem of mixed boundary conditions

For the case where Dirichlet and Neumann boundary conditions are chosen, we provide a de-

scription of the shape derivative. We express the shape gradients of the cost functions by means
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of the corresponding linear adjoint state systems. Let the relaxed flow model

,

—vAuf + (uf.V)uf + %(V.us)uE +a|u |*ut+Vp*=finQ

Vaut+ep®=01in Q2
P (4.153)

u® =0 onIy

V%fpan:() on I's

where 02 = T';y UT2. We maintain the identical definition of the objective function (4.78]) and
the functional F' in (4.79)). Then the optimization problem can be expressed as

1
min ﬂm:/mhmﬁm+a/kwmmww
Q€Qqq 2 Q 2 Q

(4.154)

such that (u®, p°) satisfies the equation (4.153])

4.7.1 Adjoint system

We begin by deriving an adjoint system associated with the penalized system (4.153]).
Theorem 4.7.1. Let (uf,p®) € Vg(Q) x Y. The adjoint system associated to the equation (4.153))

takes the form

1 1
—vAv + (Vur) v — (u.V)v - §V(u5.v) + §(V.u5)v + a|uf|* 72 (JufPv + a(uf.v)uf)
+Vq = (v* —ug) — ocurl(curl(u®)) in Q
Vau+eqg=0inQ

v=0o0onIy

ygv + 2(uf.n)v — ng = ocurl(u®).7 on I'y
\ " On
(4.155)

Proof. Let L(Q,u®,p%,v,q) be a Lagrangian functional defined by
L(Q,u®,p%,v,q) = J(Q) — F(Q,u®,p%,v,q) (4.156)

Firstly we derive L with respect to the state variable p in any direction p € M to get

OL
W(Q,ua,pa,v,q).ﬁ:/ﬁv.v d$+/6]5qu
p Q Q
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The variation p is arbitrary, we deduce

Vw+eg=0 onf) (4.157)

After deriving L with respect of the state variable u® in the arbitrary direction @ € V{(£2) one

writes
oL -
0 = %(Qv uaapaa v, q)u
= /(us — ug).udr + O'/ curl(u®).curl(a)dz
Q Q

1
- / [uVﬂ : Vo + (0. V)uv + (u®.V)a.v + i(v.a)u% + (Vauf)aw| de
Q
+/ qV.udr — / [alu®|*@ + ac|u®|* " (uf.@)uf] v d
Q Q
= / [(uf — ug) — ocurl(curl(u®)) + vAu® — (V)T v + (uf.V)v
Q

1 1
+ §V(u5.v) - §(V.u€)v — (aluf|®v + aa|u®|* % (uf w)u® — V.4 dx

+/ (qurl(ug)T — <1/av +2(u.n)v — nq>> uds
T on

By taking an arbitrary direction 4% which vanishes in neighborhood of the boundary I's, we have
1 1
—vAv + (Vus) T v — (uf.V)v — EV(UE.U) + 5(V.u5)v + aluf|*72(|uf |20 + a(uf.v)uf)

+Vq = (u° — ug) — ocurl(curl(u®))

An arbitrary @ in I's gives
ov
v— +2(uf.n)v —ng = ocurl(u®). 7 onTs

on
Finally we get the adjoint system

1 1
—vAv + (Vus) v — (uf.V)v — §V(u5.v) + §(V.u‘5)v + aluf|*2(Juf |Pv + a(uf.v)uf)
+Vq = (u® — ug) — ocurl(curl(u)) in Q
Vu+eqg=0 in
v=>0 onIy
Va—:i + 2(uf.n)v — ng = ocurl(u®).7 on I'y
(4.158)
[ |
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4.7.2 Shape gradient

We express the shape gradient using the state and adjoint systems using the derivative of the

saddle point problem j(¢) with respect to ¢, where

i(t) = min max L(Qy,us, ps, v,
i) (S p5)EVD ()XY (D) (ve,qt) €V () X Y () (€20, wi, pis v i)

and (ug, pr) and (v, g¢) are solutions of (4.153)) and (4.155) in the perturbed domain €2, respec-
tively.
We consider the Hilbert spaces which depend on the parameter t defined by

Vo) = {uf o T 0w € Vp()}
Y () = {p5 o Tt_1 : pfe Y(Q)}
Since T; and Tt_1 are homeomorphisms, the parametrization do not influence j(t), and we have

i(t) = i L uf o Ty p o Ty Lvo Ty Y qo T,
T = ey Fyer @ ety W o T oy ve Ty a0 i)

We introduce the following functions which depend on the parameter t

1
Lhi(t) = 2/9 [u o Ty — ug|?da + Z/Q lcurl(uf o T, ) da,
t t

Lo(t) = /Q V(o T, 1) i V(oo T, ) + ((uf o T, ). V) (uf o Ty ) (v o Ty Y
+alut o T (uf o Ty ). (vo Ty ) — (p° o Ty V. (v o Ty )] d

- [T we T ds - [ (o TV 0T o
Q4

Q
e [ o T o T s
Q
The Lagrangian functional writes
L(Qta u®o T;t_lapa © Tt_lv vo E_lv qo jjt_l) = ll(t) - l2(t)
If ®:[0,7] x R? = R is sufficiently smooth, we have the following Hadamard formula

d

- @(t,x)dx]t():/ a(I)(O,w)dx—i—/ ®(0,2)V(0,X).nds (4.159)

Let V(0,X) € V4, and observe that V(0, X) = V. Therefore we can derive the shape gradient
using the formula (4.159)):

d p— — — — ’ ’
%L(Qtaua OTt 1’p5 OTt 1)” OTt 17qOTt 1)‘15:0 = 11(0) - 12(0) (4160)
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where

15(0) —/Q(us—ud).(—VuE.V)dx—i—a/ﬂcurl(ug)curl(—VuS.V)dx
(4.161)

1
—|—/ (]us—ud\QV.n)ds—ka/ (|curl(uf)|*V.n)ds
2 Jr, 2 Jr,

/

I5(0) = /Q[VV(—Vue.V) : Vo +vVu® : V(=Vu.V)

+ ((=Vu®.V).Vu©)v + (u°.V(=Vu'.V).v + (uv°.Vu®).(—=Vuv.V)
%V.(—VUE.V)UE.’U n %V.ue(—VuE.V).v + %V.ugue.(—Vv.V)
+ aa|u®|* 72 (= VUt . V) (uf v) + aluf|*(—Vus.V).v

+ aluf|“ut.(=Vo. V) — (Vp°.V)V.u — p*V.(=V0v.V)

— f(=Vu. V). = (fV).v —qV.(=Vu°. V) — (V.u*)(-Vq.V)|dz
Thanks to Green’s formula and the condition u* =0 on I'1, we get
/ 1
5(0)= — / [(—vAu® + (u°.V)u® + iv.u%f + alu®|*u® 4+ Vp© — f).(Vu.V)]dz
Q

€ eNT €
+/Q(V.u W(Vq.V)dx + /Q(V.v)(Vp.V)da: + /Q[—I/A’U + (Vu®)' v — (u*.V)v

1 1
—§V(u5.v) + E(V.us)v + aluf |2 (|uf 2o + a(u.v)uf) — Vq].(Vus. V)dz
3

- /Fl[l/gz +2(u*.n)v — ngl.(Vu*.V)ds — /1‘1 [861;1 —np°l.(Vv.V)ds

—l—/ [V : Vo + (u°.Vu®).v + alu|*u®.v — p°V.u — ¢gV.uf|V.n ds
I

(4.162)

Replacing (4.161) and (4.162) in (4.160|) and using the fact that (u®,p) is solution of (4.153)
and (v,q) is solution of (4.155]) respectively yields to

d
dJ (V) = 2Ll

_ 1/ ((|6F = ugl? + oleurl(uf)[2)V.n)ds +/ 2% gl (VuE V)ds
2 Iy T 3n

(4.163)

—|—/ [Vau —npe].(Vv.V)ds—/ [(vVu® : Vv)V.nds
r, on Iy

ou® R
—0 /1“1< n (curl(u®) An))V.nds
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Notice the fact that v = 0, v=0 in I';y we have

n.(Vu*.V) =Vu . (n®n).V.n = Ve nn(V.n) = (V) (Vin) =0, Veely (4.164)

ov dv  Ou® Ov

a—n.(Vu V)=Vu'.(n® n).V.a—rl = .%(V.n) = (Vu®: Vu)V.n (4.165)
In a similar way, one obtains
out out v .
n.(Vo.V) =0, 0 (Vo V) = 0 .a—n(V.n) = (Vu® : Vu)V.n (4.166)

By replacing (4.164)-(4.166|) in (4.163]) the shape derivative takes the form

4J(Q: V) = /

I't

1 €
[2]u5 —ug* + %|curl(u5)\2 + (2;; . <2V§Z —ocurl(u®) A n)} V.nds (4.167)

Therefore, the shape gradient reads as

_ 1 £ __ 2 E Y % @_ €
VJ= [2|u uq| +2\cu7"l(u )|°+ o 2V8n ocurl(u®) An || n (4.168)
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Chapter 5

The application of adjoint method for
shape optimization in porous media

model
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5.1 Introduction

Nowadays, the conservation of the environment has become a major issue in order to keep
the balance in our civilization. Some species move locally, such as pike that spawn in flooded
meadows and marshes. Others make larger displacements, such as the highly migratory ones,
which will move from the marine environment to the freshwater environment according to their
reproductive cycle. For example, salmon or trout perform the reproductive phase in freshwater.

To facilitate the migration of these species from saltwater to freshwater, the humans built the
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fishway. The fishway is hydraulic structure constructed near dams. In the literature, some types
of fishways are studied such as the vertical slot [I] and Denil [2] presented in Figure

T
rashrack over fishway exit

resting pools required
every 12m (1m elevation)
olch in weir crest to altract fish

fishway entrance

roleh in weir crest to aftract fish
tofishway enlrance

Protective
gridmesh
covers

fisnway entiance. ™,
M ' close towair
/ cul-away seclion shewing

progress of fish up channel

fishway entrance close lo weir

fishway channel slope varies depending
onlocalion (1:8-1:30)

fishway channel on 1:12 slope

Figure 5.1: Exemple of vertical slot and Denil fishway

In recent years, much consideration has been given from the theorical and experimental view
point on hydraulic characteristics, the fluid flow regime and how to control the effect of the
turbulence in all types of fishway. Several authors have studied these phenomena, [3] presented
an application of mathematical modeling and optimal control theory related to enhance of the
stockes of fish migrating between saltwater and freshwater, [4] they did an experimental study to
characterize the turbulent flow for various structural configurations of vertical slot fishway and

to determine how their characteristics could be modified to facilitate the passage of small species.

One of the important tasks in designing a fishway is to reduce the turbulence in the pools that
allows rest and facilitate a movement of fish from pool to another without expending energy.
The shape optimization problem consists to find an optimal shape in an admissible set. There
are several optimization strategies in the literature used in the context of the fluid mechanics
[5], [6]. In the case of structural mechanics the density-based methods and the SIMP method
(Solid Isotropic Material with Penalisation)[7] are widely used. Some examples are discussed by
[8], [9] and [10]. Another class of shape and topology optimization strategies relies on the Level
Set Method introduced by [11}; 12; 13; 4], and [24; 25].

The remainder of the chapter is organized as follows. in the next section, we introduce the
physical model. In section 3, we analyze the existence and uniqueness of the solution for the
Navier-Stokes Forchheimer system. In section 4, a 2D model is used to examine an optimal
control problem, and we derive the adjoint state. In section 5 and 6, we describe the Finite
Elements method by using the Euler scheme, the detail and the description of the implemented
of the augmented Lagrangian algorithm. Finally, in order to show the efficiency of our method,

some numerical results are presented.
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5.2 The Navier-Stokes Forchheimer equations

Assume the Q C R? (d = 2 or 3) is a regular bounded domain, corresponding to the fluid surface
in the hydraulic structure, the flow is governed by the viscous stationnary incompressible Navier-
Stokes Forchheimer equations with kinematic viscosity v > 0. The structure is composed of four
disjoint regions : 02 =1, ULy, UT

e [';, the inflow boundary,
e I',,: the outflow boundary,

e [ no slip boundary condition

rin

ity

rr)uﬁ

Figure 5.2: Schematic representation of the fluid domain

{—yAu+(u.V)u+Vp+au+b]u]O‘u—f in Q (5.1)

div(u) =0 in
The boundary conditions are either on the flow velocity or stress. Both Dirichlet-type and

Newmann-type boundary condition are considered in the following form

U = Ujn on I,
u=20 on T (5.2)
o(u,p).n =0 on D'y

where u(z,t) € R? is the velocity field at point z € Q and time ¢t € [0,T], p(z,t) € R is the
pressure, V and A denote the gradient and Laplacian operators in R respectively, f is a given
function. The coefficient satisfy a > 0, b > 0 and 1 < a < oo, v denotes the reciprocal of the
Reynolds number Re, v(.) = é : R — R. n is the unit normal vector on the smooth boundary

0. The classical mechanical stress o(u,p) of the fluid is defined by
1 T
o(u,p) = 2ve(u) —pI, where e(u)= §(V“ +T' V)

where e(u) is the strain tensor.
We consider the weak solution of the Navier-Stokes Forchheimer system giving by eq. (5.3)),
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and we define the Hilbert spaces for the unknown functions u and p. Thus, the problem is to
find a solution satifies that the couple (u,p) € Vin(€2) x M(Q). The weak formulation of the
Navier-Stokes Forchheimer equations ({5.1)) is to :

Find(u, p) € Vin(Q) x M(Q) such that

/Q [vVu: Vo + (u.V)uv +auv+b|u|* v — pdive] de = /va, Yo € V(Q) (5.3)

/ divug =0, Vqe€ M(Q)
Q

1
Let Q be a bounded domain R?,(d = 2,3). if |lul, = (/ |u|"dr| <oo,1 <7< oo, wesay
Q

u € L"(Q2) under the norm define above. Let Cf%;, (€2) denotes the set of all C° real vector-
valued functions v = (ul, u?, - ,ud) with compact support in 2 such that divu = 0. We denote
by H"(€2) the Sobolev space and H~"(Q2) dual space with the norm ||u|| ;. The Hilbert spaces

are define in the following form :

Vo(Q) {ue (H' (@ )4u=0 on T}
V() = {veHYQ)v=0 on Ty}
Am(Q) {u c(H'Q))u=0 on T',u=wu; on Fm}
M(Q) = {p € L?(Q); desc = }
M) = {pecH ()}
Vo(Q) = {ue(H*(Q)u=0 on I}
Vin(Q) = {ue (H*(Q)Yu=0 on Tu=u; on Iy}

5.3 Main results

Before stating the main results of the existence of the weak solution and the uniqueness solution,
we recall some definitions of functional analysis. The following Lemma will be needed later for

the proof.

Theorem 5.3.1. Rellich-Kondrachov)(for more details see reference [16]). Consider § is
bounded and of class C' and 1 < p < co. Then we have the following injections

HYP(Q) < LI(Q) Vqe[l,p*), where ]% = % — %, if p<N,
HYP(Q) — L1(Q)  VYq € [p, +00), if p=N,
HYP(Q) = C(), if p>N

and all these injections are continuous.

Lemma 5.3.2. (for more details see reference [22]). We consider Q0 a bounded locally Lips-
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chitzian domain in RY,(d > 2). if for any F € H~Y(Q) and v € (H}(R))4
(fv U) =0

then there existe a unique P € L*(Q) satisfying
(F,v) = / Pdiv(v)dx and /Pd:c =0
Q Q

Lemma 5.3.3. (for more detail see reference [29]). Let Q be an arbitrary domain in R, (d =
2,3). Then a vector V. € H\ () satisfies the system (5.3)) for all o € C5, () if and only if
there P € Ll20c satisfying the identity

v(VV V) + (Vi) + (0 [V [*Viy) = (P, V.9) = (f,¢) (5.4)

for all € C3°(Q), if, moreover, Q is bounded and Lipschitzian and f € H=1(Q), V € (H}(Q))?
then
P e L*(Q) with / Pdx =0 (5.5)
Q

and (5.4) holds for all ¢ € (HE(2))?

Lemma 5.3.4. (for more detail see reference [22]). We consider F a continuous function F :
R™ — R™, for (m > 1) and such that for some k >0

F(£)£>0

for all £ € R™ with | £ |= k. Then there exists §g € R™ with | { |< k such that F (&) =0

5.3.1 Existence of the weak solution

In this part, we consider the existence of the weak solutions of the problem ([5.3)) with Dirichlet’s
and Neumann boundary condition, the domain Q € R? (d = 2, 3).

Theorem 5.3.5. We consider 2 a bounded domain in R (d = 2,3), f € H~Y(Q) is an given

function (external force g). If u =0 on 9Q and 0 < « < 10, there exizts at least a weak solutions

of (5.3) satisfying

v
b IVt |+ alumll72 + b lumllFa2 < el £Il7- (5.6)

and
Ipll < C (v + e1 + caa) lull gr + esb ull F3ae — call£]l g (5.7)

where C, c1,co,c3 and ¢4 are a positive constants and v > 0

Proof. (of theorem )
We consider the sequence an orthogonal basis 1) € M (2) and for each m € N, we define the
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approximate solutions u,, € M(Q2) as follows
k=1
and
14 (vum : V¢k) + (umvum7wk) + (auma wk) + (b ‘ Um, ’a umf‘/’k:) = (f7 wk) 1< k <m (59)
Substituting in equations (5.8)) and (5.9)), we obtain a system of nonlinear differential equa-

tions for the coefficients &gy, by using the Lemma 8.2.1 in [15], we have

k=1

We multiply (5.9) by &km on both sides and summing with respect to k, we have
V(Y : V) 4 (U -V, Un) + (@, Um) + (0 | U | U, tm) = (fum) 1<k <m (5.11)
using the proprety giving in ([5.10)), we get
v [Ftal? + iz + b |52 = (F ) (5.12)

Using Schwarz and Poincare’s inequality for the right hand side of (5.12)), we have
v 2 2 2 2
2 IVuml” + allumlzz + 0 Jumllza?s < el £l (5.13)

In the fisrt step we have approximate the solutions and in this second step, we will find the

existence of the approximate solutions. So, we introduce the following function

‘F(umvum) = V(Vum : vum) + (aumvum) + (b ’ Um |a umvum) - (fv um)

Correspondingly, one has

Flum,um) 2 v Vum|zz +alluml7z +blumll5eZs = 1 g1 1Vum] 2

2 2
= W Vumllzz = 1l =) | Vamll g2 + allumlze + b llumll7ass

1

when ||Vup,||;2 = k,k > — || f|| -1, by the Lemma (5.3.4), there exist the approximative solu-
v

tions to (5.9) for m € N. Since the sequence (u,,) are uniformly bounded by (5.3.1)), there exist

a subsequence of (u,,) such that
U — u in (HL(Q)TN LY (5.14)
It follows from Sobolev embedding H! — L% from the theorem (5.3.1) (p = N = 2) we have
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that
Uy —> w in LS7F (5.15)

where € > 0 is so constant. We summarize the convergence of the fifth terms in (5.9) when

m— o0
Tim (Vg Vi) = (Vu, V)| = 0 (5.16)

i (g Vit ) — (.Y, )| = 0 (5.17)

i@t ) — (au, )] = 0 (5.18)

i (6t 2 i, ) = (0] ] w,03) = 0 (5.19)

By (5.16)), (5.17), (5.18) and (5.19), it follows that the field u € H}(f2) satisfies the equation

for all k = 1,2,--- for any ¢ € (H}(€))? can be approximated by linear combinations of .
Since

v 2 2 2 2

5 IVuml” + allumlzz + 0 Jumllza?s < el fll-

For the existence for the pressure field, we consider €2 locally lipschitzian, from Lemma ([5.3.3)),
there exist p € L?(Q) satifying (5.4) and (5.5). So, we consider the problem

Vn=p
n € (Hy(Q))* (5.21)
I9lly < C lpll2

Knowing that p € L?() and satisfies (5.5), the problem (5.21]) admits a solution. We consider
1 = n the system ([5.4)) is written in the following form

v(Vu:Vn)+ (au,n) + (b uwl|®u,n) — (p,V.n) = (f,n) (5.22)
From the system ([5.21]) we have V.n = p, so the system ([5.22) become
v (Vu: V) + (au,n) + (b | w | u,n) — (p,p) = (f;n)

Ipl* = v (Vu: Vi) + (au,n) + (b | w|* u,n) = (f,n)
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Using Cauchy-Schwarz inequality we have

2
Ipl™ < vllull g (10l g+ exllull g 0l + c2a llull gl g
1
+esblull e Inllg + call Fll - Il

2
Pl < C [ + 1 + 20) il + esbul3Es = a1 £ | el

Ipll < C (v + e+ e2) s + esb 3 — ea 1l (5.23)

5.3.2 Uniqueness of weak solutions

In order to proove the uniqueness of the weak solution of the Navier-Stokes Forchheimer problems
(5.4). We begin to show our main result and the we give the proof of this theorem.

Theorem 5.3.6. We consider Q a bounded domain R%,(d = 2,3) and locally Lipschitz, u = 0
on 00, f € H™1(Q). The solutions of (5.3)) exist for any Reynolds number; however, if v big

2
enough and 3 < a < 4, then the weak solution of the Navier-Stokes Forchheimer ([5.3) is unique.

Proof. We consider the two weak solutions u; and wuo satisfying the equations
v (vul : V1/’) + (Ul-vulﬂ/}) + (au17¢) + (b | Uy |o< Ulﬂl)) = (fﬂ/))

v (Vug : V) + (u2.Vug, ¥) + (aug, ¥) + (b | ug |* uz, ) = (f,v)
v(V(ug —u2) : Vi) + (u1.Vuy — ug.Vug, )+ (au; — aug, )+ (b | uy |* ur — b | ug |“ ug,1p) =0

Let ¥ = u1; — ue, we obtain

v(V(up —u2) : V(ug —uz)) + (u1.Vug — uz.Vug, ug — ug)
+ (au; — aug,ug —uz) + (b | uy |*uy —b| ug |* ug,ug —ug) =0

moreover, we have

v|IV(u — ug)H2 = —((u1 —u2).Vuy,ug — ug)

T
— (b ur |* (w1 —uz),ur — ug)

Lo (5.24)
=0 ((Jur [* — | u2 |*) uz,u1 — ug)

/

T3
— (a(ul —u2),u; — ug)

Ty
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For the first term on the right hand side in ((5.24)),

[Ty | <[Vl gz - o — ual7a
<es |l — uzll7e (5.25)
< es || fll -1 1V (ur — u2)| 72
3o

For the second term, using 1 < < a + 2, we obtain

2

2
[T | <|lbfur]*s [y — g 2|75
<Ol 5 flun = ug||7s (5.26)
2
< cob || fll g1 [[V (w1 — w272
. . 3a . :
For the above estimate, using 1 < -5 < a + 2 for the third term, we obtain
| T3 |< erba || fll -1 1V (ur = u2) |72 (5.27)
And for the last term, we obtain
T. =|a|u —usy |?
| Ty | =la|ur—uy | ) (5.28)
< csa || V(ur — u2)|72
Substituting the differents terms, we obtain
2 b b csa 2
VIV (ur — ug)|[72 — |5 + 60+ crbo+ i [l =2 [V (w1 — u2) |72 < 0 (5:29)
|

5.4 A shape optimization problem and adjoint states

From numerical methods, our aim is to find the optimal shape € to minimize the total dissipative
energy in the flow domain governed by the stationary incompressible Navier-Stokes Forchheimer

equations. We define the set of admissible domains

Qad = {Q CR?: [y UTguU [pip] COQ s ﬁxed,/ dr = constant}
Q

The shape optimization problem can be written

in J(Q) subject to G(Q) =0 5.30
Qrggzgd() subject to  G(12) (5.30)

where the objective function J(2) can take the form of the total dissipative energy E(2) related

to the viscous forces of the fluid domain and a least-square discrepancy D(2) given by the
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following equations respectively

B(Q) = /Q o(u,p) : e(u)dz = 2w /Q le(u)|2dz (5.31)

1

D(Q) = 2/Q | — tupes | da (5.32)

In our case, we take into consideration the sum of the both previous function plus the dissipative

energy and the least-square discrepancy. We have the following form:

J(Q) = D(Q)+E(Q)
1

_ / = e |2 dx+21// le(w)[2dz
2 Ja Q

The shape optimization is a set of methods allowing to find the optimal shape of a given structure

(5.33)

by minimizing the cost function J(£2) while respecting a constraint of the form G(£2). In the case
of an optimization approach, first we dicretize the optimized domain in a set of design variables,
and in finite elements the PDE system. we use the approach of the derivatives of J(€2) and G(2)
with respect to the domain. In the case of this work, we rely on Hadamard’s boundary variation
method [19]. See also [20] for an overview of the rival notion of topological derivatives and the
topological derivatives in the context of fluid mechanics [21].

According to the Hadamard method, the sensitivity of a function of the domain is assessed with

respect to small perturbations of its boundary where the variations of the shape take the form

Qp = (Id + 6)(Q) (5.34)

where 6 : R — R? is a small vector field, Id is the identity mapping from R? into itself.

Qg

\//

Q 0(x)

/|

T
N

Figure 5.3: Example of a variation €y of shape 2

Since the admissible shapes 2 € (),q are smooth and only I" is subject to optimization, it is

natural that 6 belong the set ©,4 of admissible perturbations defined by
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Oud = {9 ‘R — R4 smooth,d =0 on I},U Fout}

so that variations ([5.34)) of admissible shapes stay admissible.

Theorem 5.4.1. (for more detail see reference [23]). Consider Q2 be a smooth shape. Then

1. The volume Vol(Q2) is shape differentiable and its derivative reads:

VO € Ouq, Vol (2)(0) = / 0.nds
I

2. The perimeter Per/(Q) is shape differentiable and its derivative reads:

VO € Ouq, Per (2)(0) = / k0.nds
r

where Kk : 00 — R is the mean curvature of 02

Theorem 5.4.2. Let Q € Quq; then the cost function J(2) given by (5.33) is shape differentiable
and its derivative reads :

VO € Ouq, VJI(Q)(0) = 41//Q e(u) : e(u) +/Q | u— Uper | (5.35)

and the adjoint system associated to the equations (5.1)) (5.2]) take the form

—vAv + (Vu)T v — (u.V)v+av+b|u|®v+ab|u|*? (uv)u+ Vg

= — (2vAu+ | u — Upes |) in Q

div(v) =0 in Q (5.36)
v=20 on [,

v=20 on I

o(v,m)n + (un)v = 4ve(u).n on Doy

Proof. We construct a Lagrangian functionnal by introducting the adjoint state variables (v, q)

E(Q,U,p,@,(ﬁ = J(Q) - F(Q,U,p,U,Q) (537)

where

F(Q,u,p,U,Q) :/

[VVu: Vo + (u.V)uv + auv+b | u|* v — pdivy] da:—/ divugdzr (5.38)
Q

Q
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Since

J(Q) i F(Qu,p.0,q) =0
max L(Qu,p,v,q) = (5.39)
(v,m)EVH(Q) x M () +oo if F(Q,u,p,v,q) #0

then the solution of the optimization problem ([5.30)) is the minimum of the shape of the following

problem

min max L(Q,u,p,v, 5.40
QGQad(up)EVg() M(€2) (v,q)EVO () x M () ( Pv,q) ( )

Setting the fisrt variation of £ with respect to the state arbitrary direction p € M(Q) to zero is

equivalent to the condition

a£(Q,u,;lo,v,q).ﬁ:/;5divvd:v (5.41)
op Q

Since the variation p, we obtain

dive =0 (5.42)

Next, we derive £ with respect to the state variable w in the arbitrary direction o € V(€2) and

using the Green’s formula

= 4v | ¢ /\u—uref]
Q

—/ vV : Vo + (0.V)uv + (u.V)av] de + / divagdz
Q Q

atvdr — / (b wl|®a+ab|u|*? (ui)u] .vdz
Q

D\

[—4vdive(u) + vAv — (Vu) v + (u.V)v] do

I
'@\
S~

ativdr — / [b]w|v+ab|u|*? (wv)u+ Vg adr
{4I/e(u).n - ng + (u.n)v — nq] uds

—dvdive(u) + vAv — (Vu) v + (u.V)v] dz

IS +
{o\*‘g}\

atvdx — /Q blul|*v+ab|u 1272 (u.v)u + Vq| adz
+/ [4ve(u).n — (o(v,q)n + (u.n)v)] ads
or

First, we consider an arbitrary direction % in the boundary OI', we obtain

—vAv+(Vu) w—(w.V)v+av+b | u [* vtab | u|*? (uv)ut+ Vg = — (dvdive(u)+ | © — ey |)
(5.43)
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1
We have the deformation tensor e(u) = i(VUT + Vu), we have V.u = 0 and v is constant,
then

V.de(u) = 20V.Vu + 20V.TVu = 20V.Vu + 20VV.u = vV = 20Au
The equation (5.43)) can be rewritten in the following form

—vAv+ (Vu) ' v — (uV)v+av+b|u|*v+ab|ul*? (uv)u+ Vg=— 2vAut | U — tpes |)

(5.44)
On the other side, taking an arbitrary @ in OI' gives
o(v,q)n + (u.n)v = dve(u).n (5.45)
Finally, the adjoint systems are obtained
—vAv + (Vu)T oo — (w.V)v+av+b | u|®v+ab|u|*? (uv)u+ Vg
= — 2vAuU+ | U — Upes |) in Q
div(v) =0 in Q (5.46)
v=20 on I,
v=20 on I
o(v,q)n + (u.n)v = 4ve(u).n on Tout
[

5.5 Finite Element approximation

The numerical resolution of the stationary Navier-Stokes Forchheimer system at low Reynolds
number is performed using the Finite Element method. The optimal design is a set of methods
to find the best shape. These methods are used in many fields such as aerodynamics, hydrody-
namics and mechanical engineering where we talk about structural optimization. In our case, we
use the augmented Lagrangian algorithm to obtain the optimal shape of a hydraulic structure

such as the fishway.

We considere 2 C R? the shape of the fishway a rectangular shape divide into ten pools with
bafHles of the same size, and two transition pools located in the upstream and downstream of the
channel showing in Figure . Each pool has a width of 0.97m and a length of 1.213m. The
baffles separating the pools have a thickness of 0.061m.
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| 195m 1,213“1 |

iR RIRIRIRI NI NI RN

Figure 5.4: 2D schematic representation of the Denil fishway

The equilibrium behavior of the fluid inside the domain €2 is described with the velocity field

and the pressure, which solve the stationary incompressible Navier-Stokes Forchheimer equations

—vAu+ (u.V)u+Vp+au+b|lu|*u=0 in Q

div(u) =0 in Q

U= Ujp on Iy, (5.47)
u=0 on I

o(u,p).n =0 on T'ou

In practice, the resolution of the Navier-Stokes Forchheimer system is modified. We introduce
the penality method that gives us the modified version of the system describing in (5.47)) of the

following form

VAU + (W V)uF +VpE+auf +buf [*ut=0 in Q

div(u®) +ep® =0 in Q

ut =us, on Ty, (5.48)
u® =0 on I

o(uf,p*)m =0 on Iy

where ¢ is very small parameter (¢ = 107%). The reason is to get a well-posed system, the matrix
associated to its resolution by the Finite Element method is positive definite, which allows to

use efficient numerical linear algebra solvers.

In order to compute in a simpler manner the derivatives of the objective function (5.33)), we

introduce the adjoint system of the following form :

—vAv + (V)T v — (u. Vo +av+b|u|*v+ab|u|*? (uv)u+ Vg

= — (2vAU+ | U — Upey |) in Q

div(v) =0 in Q (5.49)
v=0 on I,

v=20 on I
o(v,m).n+ (u.n)v =4ve(u).n on Doy
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5.5.1 Space discretization : the Finite Element method

For the space discretization we consider a Lagrange-Galerkin finite element triangulation mesh
Tr, of the domain €). For the numerical resolution of the systems define in (5.47)) and ([5.49)), the

choice of the Finite Element spaces used for the discretization of the unknown velocity and the

pressure are the P Lagrange elements for the velocity and Py for the pressure. We define the

following Finite Element spaces

Up ={w € [C(Q)]" : w1|r € [Po(T)]" ,VT € Tpy,w1.n =0 on 9N}
Xy =A{wy € [C(Q)]" : wa|p € [Po(T)]" VT € Thy,wan =0 on 00}
My, ={G€C):qlr € P1(T),VT € Tp}
Qn={q € L*(Q) : wa|r € P1(T),VT € Tp,}
Let (u™!,p"*1) the solution of the following variational formulation
Find (uf,p}) € Up x My, such that
/QVVuZ : Vurdz + /Q(u".V)u?Lwldx — /Qpiv.wldx — /chV.uiwldac (5.50)

— / ep;,quide —I—/ aujwidx —I—/ b|uf, |ujwider =0 Yw; € U, and VY§e M,
Q Q Q
and (v, qp) the solution of the following variational formulation of the system adjoint

Find (vp,qn) € Xp x My, such that

/VVvh : ngda:—/(uh.V)vhwgdaz+/(Vuh)T.vhwgdx—l—/vhwgdx
Q Q Q Q

+/ b | up |* vywedx —i—/ ab | up |“72 (up.op ) upwede — / qrV .wodzx 1
0 0 0 (5.51)

+/ 2vVuy, : Vwodz +/ | up — Upes | wodz +/ o (vn, qn).nwads
Q 9] Fout

+/ (up.n)vpweds — dve(up).nwes =0 Ywy € Xp, and Vg€ Qp
1—‘out

Theorem 5.5.1. Let (u®,p%) the solution of the problem (5.48)) and (u,p) the solution (H3(£2))%x
L2(2) of the problem (5.1)). Then we have

p° € L*(Q) is wuniformly bounded in e (5.52)
and as € — 0
ut —u in (HE(Q)? (5.53)
and
pF—p in L*Q) (5.54)
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where P is the orthogonal projection in L*(Q) of p into (KerB*)*. For the demonstration of this

theorem we refer [17]

In order to evaluate the cost function J, we first need to solve the Navier-Stokes Forchheimer
system ([5.48) with initial and boundary conditions. The functionnal J(£2) is approximated by

@ = 35 [ o+ [ et (5.59

EcTy,
In the lower third of the channel near the slots, the velocity must be as possible to a typical
horizontal velocity u,.r to facilitate the movement of fish from one pool to another and in the
raimaining of the fishway the velocity must be close to zero to allow fish to rest. The choice of the
target velocity depends on the maximum swimming speed according to the species of migratory

fish. The velocity of the fluid must be close to the following target velocity

1
(uref70)> 1fy< §H

(0,0), otherwise

Ud(l',y) =

where H is the the width of the fishway and wu4 is the desired velocity.

5.5.2 Algorithmic description of the implemented method

There are numerical methods to solve some optimization problems with or without constraints.
Generaly, a problem of optimization of structures is defined by a model of partial differential
equations which allows us to evaluate the mechanical behavior of a structure, a criterion to
be minimized and an admissible set of optimization variable under constraints that we impose
these variables. In the literature, there are three categories in the case of shape optimization
problems: parametric, geometric and topologic shape optimization. Several types of conventional
optimization algorithms are used to numerically solve a shape optimization problem, such as
gradient descent methods, conjugate gradient, projection method and constraint penalty, Level
Set method and others. In our case, to solve the problem define in we rely on the augmented

Lagrangian method we refer to [18].

The augmented Lagragian algorithm for equality-constrained problems

The augmented Lagrangian algorithm transforms the constrained optimization problem into the
series of unconstrained problems.

inf L£(Q,\",b")
QeQad

where the Lagrangian of the penalized problem take the following form

LQND) = J(Q) = A\G(Q) + gG(Q)2
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where G(2) as a constraint functional, we limit to an equality constraint on the volume of the

domain V() = [ dx for some given volume target Vi, we have
Q
G(Q)=V(Q)-Vr

To update the value of the Lagrange multiplier A and the penality coefficient in the augmented
Lagrangian. The parameter b is a penality factor defined positive for the violation of the con-
straint G(Q2) = 0.

AT = X — b G(Q")

bnﬂz{ Sb" it b < by

b otherwise

The different steps of the shape optimization algorithm are summarized as follows
1. INITIALIZATION

e The initial domain QY with a triangular mesh T,?

e Choose the initial value of the coefficients of the augmented Lagrangian algorithm
(A2, %)

2. MAIN LoOP Forn =0, ---, k

e Compute the Navier-Stokes Forchheimer system (u",p™) on the mesh 7;* of Q"

Compute the adjoint system (v™, 7"™)

Compute the shape gradient of Q +— £ (2, A", b")
Infer a descent direction ©™ for Q — L (2, A",b") on the mesh 7"

Find a descent step 7" such that
L((Id+7"0™)(Q"), A", 0") < L(Q,\",b")
e Move the vertices of 7," according to 7" and 0"

a:?“ =uazy +7"0"(x})

— If the resulting mesh is invalvid, go back to step and take a small value of 7™

— Else the new mesh 7;1"“

e Update the augmented Lagrangian parameters (/\”H, b"“)
3. ENDING CRITERION Stop if eF < 40

4. RETURN Q"

207



5.5. FINITE ELEMENT APPROXIMATION

5.5.3 Numerical results : academic case

We present some numerical results for three academic tests. We consider an exemple for the
two-dimensional domain © = [0, 1.5] x [0, 1] which can interpreted as a rectangular domain, with
a circular, square and double square hole. The parameters values are taken as follow: the inlet
velocity u;, = Im.s~!, for the Lagrangian parameters \;;, = 10 and b, = 0.02, for the descent
step 7 = 0.001. The number of iteration 100. All computations are done at a low Reynolds
number Re = 200 and o = 1. The results obtained for the first geometry with circular hole are
showing in Figure (
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Mesh for initial and optimal shape

Pressure p for initial and optimal shape
Figure 5.5: Comparison of the initial shape and optimal shape Re = 200
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For the second test with the same parameters, we have the following results showing in Figure

(5.6)

Horizontal velocity u; for initial and optimal shape

0

2=

Vertical velocity us for initial and optimal shape

Pressure p for initial and optimal shape

Figure 5.6: Comparison of the initial shape and optimal shape Re = 200

And for the third test case, we have obtained the result showing in Figure (5.7))
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Mesh for initial and optimal shape

Vertical velocity ug for initial and optimal shape

(] M —
‘ ( )

Pressure p for initial and optimal shape

Figure 5.7: Comparison of the initial shape and optimal shape Re = 200

The convergence of the cost function in each case
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—+Cost function

|
0 10 20 30 40 50 60 70
Iterations

Case 1 : circle hole

—+Cost function

0 10 20 30 40 50 60 70
Iterations

Case 2 : square hole

—+Cost function

|
0 10 20 30 40 50 60 70
Iterations

Case 3 : double sqaure hole

Figure 5.8: Convergence history of the cost function for the three cases Re = 200
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5.5.4 Numerical results : pratical case

In this subsection, we presented some numerical results we have obtained. We consider the
hydraulic structure given in Figure . The goal is to find the optimal shape in an admissible
set in order to minimize in all the channel the flow turbulence to avoid fish disorientation. Before
showing and analyzing the results obtained, all computations have been initialized with a constant
initial and boundary conditions and at low Reynolds Number Re = 20. The different parameters
of the numerical tests we have used, the inlet velocity u = 1m.s~!, and the desired velocity g for
the objective function we are taking the horizontal reference speed u.; = 0.8m.s~!, the number
of iterations is N = 4000. For the initial value of the multiplier and the penality parameter are
respectively A = 5 and b = 1, the descent step 7 = 1072, and for the computational domain a
triangular mesh of 13063 triangles.

The following results present the velocity for ten pools and compare the water flow in the initial
and the optimal shape. The results obtained is showing in Figure show the fields velocity
corresponding to the initial shape of the fishway. Using the augmented Lagrangian method and
after 4000 iterations we get the optimal shape presented in Figure . From this results we
observe that the effect of the turbulence is reduced. The detail results in central pool is showing
in Figure (|5.12))

Figure 5.9: From left to right, top to bottom the initial and the optimal shapes Q™ from n = 0,
to n = 4000 iterations.

We also present the velocity fields in the different zones of the pass where we see the presence
of turbulence in each pool in the case of the non-optimal shape which causes the difficulty and a
very important energy for the movement of the fish from the pool to another Figure (5.12)) (left).
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Vec Value
w

Ve Value
%

W: 72608

Figure 5.11: The optimal structure of the fields velocity

For the optimal shape (5.12) (right), the nature of the velocity close to zero in the upper part of
the pool between the two successive slots, which facilitates the passage of fish and allows them

to rest.

ofile in t

e Value

he central pool

¢~ Velocity profil in the last pool
Figure 5.12: Initial (left) and optimal (right) velocities for the fishway
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The evolution of the objective function J according to the number of iterations of the opti-
mization process, is presented on Figure (5.13). The value of the objective functional decreases
very strongly according to the iterations, passing from a value equal to 979.734 at the beginning

of the iterative process to a value equal to 83.8794 after convergence.

1000

£
9007 * Cost function| |
800
700
600

-
500
400
300
200
—men

100 . . . . , . ;

o 200 400 600 800 1000 1200 1400 1600

Iterations

Figure 5.13: Convergence history of the cost function J(£2)

Then, we vary the Forchheimer coefficient o and the parameter b, to show the influence of
the parameters on the topology and the optimal shape of the structure. We take some examples

o= %, a=0,b=0and b =5, the numerical results obtained are presented in Figure (5.14]).

Figure 5.14: Velocity profils of the optimal shape in the case :
3
1- [azﬁ], 2-[a=0],3- [b=0], 4- [b = 5]

The convergence history of the objective function according to some of the change in parameters

such as the Darcy and Forchheimer parameters showing in Figure (5.15)).
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S Q0 oR
[ A

GO g = ©

B

10 20 30 40 50
Iterations

,,,,,,,,,,,,,

bt

SR RR
GO Ul = ©

B

30

35
Iterations

40

45

Figure 5.15: Convergence history of the cost function J(2) for the different parameters

5.6 Conclusions

In this chapter, we presented a numerical method for the shape optimization problem governed by

steady Navier-Stokes Forchheimer equations at low Reynolds number. We proposed a Lagrangian

algorithm based on the fisrt order by shape derivatives. The numerical examples indicated the

reliability and the robustness of the proposed algorithm for the partical applications.
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