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Abstract. We consider shape optimization problems governed by the unsteady Navier-Stokes
equations by applying the method of mappings, where the problem is transformed to a reference
domain Q¢ and the physical domain is given by Q = 7(Q¢f) with a domain transformation 7 €
W10 (Qer). We show the Fréchet-differentiability of 7 — (v, p)(7) in a neighborhood of 7 = id under
as low regularity requirements on .. and 7 as possible. We propose a general analytical framework
beyond the implicit function theorem to show the Fréchet-differentiability of the transformation-
to-state mapping conveniently. It can be applied to other shape optimization or optimal control
problems and takes care of the usual norm discrepancy needed for nonlinear problems to show
differentiability of the state equation and invertibility of the linearized operator. By applying the
framework to the unsteady Navier-Stokes equations, we show that for Lipschitz domains Q.. and
arbitrary r > 1, s > 0 the mapping 7 € (WH>® N WITs7")(Quer) — (v,p)(7) € (W(0,T;V) +
W(0,T; Hp)) x (L*(0,T; Lg) + W (0, T; ¢l g1y« (LG))*) is Fréchet-differentiable at 7 = id and the
mapping 7 € (WH A W) Q) — (0,p)(7) € (L2(0, T3 HY) N C (0, T} L2) x (L2(0,T; L3) +
whi(o,T; cligiy« (L%))*) is Fréchet-differentiable on a neighborhood of id, where V C Hé(Qref) is
the subspace of solenoidal functions and W (0, T; V) is the usual space of weak solutions. A crucial
role in the analysis plays the handling of the incompressibility condition and the low time regularity
of the pressure for weak solutions.
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1. Introduction. In this paper, we analyse the Fréchet differentiability proper-
ties of the velocity field and the corresponding pressure component of viscous incom-
pressible unsteady Navier-Stokes flows with respect to domain variations. Our aim is
to keep the required regularity of the reference domain and the domain variations as
low as possible. The setting includes, e.g., optimum shape design of a body exposed
to Navier-Stokes flow. The results provide a rigorous analytical framework for the
application of derivative- and adjoint-based optimization methods.

We use the approach of transformation to a reference domain, called method of
mappings, to formulate the optimization problem on a fixed domain. The method
of mappings goes back to Murat and Simon [20, 22] and is well suited for deriving
rigorous Fréchet differentiability results with respect to domain variations. It also
forms the basis of the proofs of many concepts in shape differential calculus. Moreover,
it provides a suitable foundation for numerical implementations, cf. [6, 7].

The incompressible Stokes and Navier-Stokes equations include the condition
divv = 0 on (), where v denotes the velocity field. In the analysis of the Navier-
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Stokes equations it is usually built directly into the function space setting by choosing
solenoidal (i.e., divergence-free) spaces. We use the tilde “” here to indicate that v
lives on  to distinguish it from v(x) = v(7(x)), the pullback of v onto Qe via the
transformation Qo 3 x — T = 7(z) € Q. If divo = 0 a.e. on €2, then in general div v
is not zero a.e. on 2. Thus, divergence-free spaces are not mapped to divergence-free
spaces. As we will see, this causes difficulties, especially in the unsteady case due
to the low time regularity of the pressure. An alternative would be to use the Piola
transform [9, sec. 1.7], which preserves divergence-freeness, but introduces additional
nonlinearity and would require higher regularity requirements on 7, since it involves
first derivatives of 7. In the case of the stationary Navier-Stokes equations there are
further possibilities to surmount this difficulty. In [26], Simon uses a variant of the
implicit function theorem to show Fréchet differentiability w.r.t. transformations for
stationary Stokes flow when € is a W?2°°-domain. Bello, Fernandez-Cara, and Simon
[2, 3] showed Fréchet differentiability of the drag in the case of stationary Navier-
Stokes equations when Q is a W?°-domain; Bello, Ferndndez-Cara, Lemoine, and
Simon [4] extended this result to Lipschitz domains under W1 *°-transformations. To
treat the incompressibility condition, Bello et al. introduced in [2, 3] a family of iso-
morphisms to rewrite the equation div(v o 7) = 0 appropriately. In [4], Bello et al.
state the incompressibility condition explicitly as we will do in this paper. For m > 2
the directional differentiability of the velocity and pressure field in H™ x H™~! for
C™*2_variations of a C™*1-domain was shown in [5].

In the context of the unsteady Navier-Stokes equations additional complications
are caused by the fact that under standard regularity assumptions on the data the
time regularity of the pressure and of the time derivative of the velocity is very
low. Therefore we have to impose more regularity on the data to get stronger
state spaces. As a consequence, for the linearized equation it is not clear how to
choose the image space of the corresponding operator such that it defines an iso-
morphism as needed to apply the implicit function theorem as used in [4]. How-
ever, we show in this paper that using more regularity for the data and the slighty
stronger space 7 € W1 0 WIS for the transformations with arbitrary r >
1, s > 0, for Lipschitz domains ¢ the mapping 7 € (W1 N W) (Q ) —
(0,p)(r) € (W(0.T3 V) + W(0,T:HY)) x (L2(0,T: L3) + W1(0, Tscl - (L3))") s
Fréchet-differentiable at 7 = id and the mapping 7 € (W1 0 WIHsST)(Q ) —
(v,p)(7) € (L*(0,T;H}) N C([0,T); L2) x (L*(0,T; L3) + WL1(0,T; Cl(Hl)*(Lg))*) is
Fréchet-differentiable on a neighborhood of id. Since the implicit function theorem
is not applicable, we propose a general analytical framework beyond the implicit
function theorem to show the Fréchet-differentiability of the transformation-to-state
mapping in a systematic and convenient way. It can be applied to other choices of
spaces as well as other shape optimization or optimal control problems and takes care
of the usual norm discrepancy needed for nonlinear problems to show differentiabil-
ity of the state equation and invertibility of the linearized operator. When applying
this framework to shape optimization of the unsteady Navier-Stokes equations, we
will handle the nonhomogeneous divergence condition in the linearized Navier-Stokes
equations on the reference domain by using Bogovskii’s operator. This allows us to
treat inhomogeneities of the divergence condition in L?(I; LZ(2)) N H(I; (H3/?~¢)*)
on Lipschitz domains. For C?-domains the Navier-Stokes equations with nonhomoge-
neous divergence condition in L?(I; H3~1/2(Q)) N H*(I; H~/2(Q)) for s > 1/2 have
been considered recently by Raymond [25].

Shape derivatives for the unsteady Navier-Stokes equations have been calculated
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formally e.g. in Pironneau [23, 24], and have been used in many applications, e.g.
[19]. The existence of the weak Piola material and the shape derivative, i.e. the
weak directional differentiability of the pull back of the velocity field and the velocity
field, respectively, with respect to C2-perturbations of C>-domains has been shown in
Gao et al. [13] for time independent domains and in [11], see also [12], by using the
Piola transform and the speed method. Moreover, the boundary representation of the
shape gradient according to the Hadamard-Zolésio structure theorem [10, 28] has been
derived for several objective functions. In [27] Sokolowski and Stebel have proven the
existence of the material derivative and thus the directional differentiability of the
pull back of the velocity field with respect to C?-perturbations of C?!-domains for
unsteady incompressible non-Newtonian flows. Moreover, they derive the boundary
representation of the shape gradient of an averaged drag functional.

The present paper focuses on the Fréchet differentiability of the pull back of ve-
locity and pressure with respect to W1 N W1+s " perturbations of C%!-domains
and leads to Fréchet differentiability results for objective functionals, in particular
averaged drag funtionals. This yields a rigorous foundation for derivative-based opti-
mization methods.

The paper is organized as follows. In section 2 we recall the method of mappings
by Murat and Simon in the abstract setting and apply it to the unsteady Navier-
Stokes equations. Furthermore we state some regularity results for the solutions of
the Navier-Stokes equations. In section 3 we introduce an abstract differentiability
theorem, which provides a convenient framework to prove the Fréchet differentiability
of the solution operator of nonlinear optimal control problems. In section 4 we apply
this framework to shape optimization of the Navier-Stokes equations and show Fréchet
differentiability of the solution with respect to domain transformations in a suitable
Banach space framework. Finally in section 5 the results from section 4 are used to
prove the Fréchet differentiability of a wide class of reduced objective functions in a
neighbourhood of the identity.

2. Shape optimization for the unsteady Navier-Stokes equations.

2.1. Shape optimization via the mapping method. Consider a shape op-
timization problem of the general form

(2.1) min J(y,Q) st. E{@,Q) =0, Q& Ou.

Here, Q C R? is the domain to be optimized and O,q is the set of admissible domains.
The state y lives on Q2 x I, I = (0,7, and satisfies the state equation E(y,2) = 0,
in our case the unsteady Navier-Stokes equations on 2 with initial and boundary
conditions. We assume that the admissible shapes can be described by

Oad = {T(Qref) 1T E Tad}a

where Thq is a set of admissible transformations and Q,.s C R% is a bounded reference
domain with Lipschitz boundary. Hence, admissible domains €2 € O,q are interpreted
as images of Q.. under suitable transformations 7 : R — R% d = 2 or 3. Our
minimum requirements that will be slightly strengthened later are that 7 : Q. —
7(Qet) is invertible, 7(€ef) is a bounded Lipschitz domain and 7 € W (Q)?,
77 e WHo (7(Qer) )%

For functions w defined on 2 x I, we introduce the pullback to Q,.¢ by

w:=wozT, w(r,t)=w(r(x),t).
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This is well defined if @ is L' in space. We also write w(t) = w(-,t) = w(t) o 7.
Similarly, if w is defined on 2, we set w := wo 7, w(x) = w(7r(x)).

Let now y = 3 oz 7 be the pullback of i to Q... We abbreviate the variational
form of the state equation by

(2'2) <E<g7 Q)? &>Q =0 V 6 € @(9)7

I exists, we can write

where ®(Q) is a suitable space of test functions. Since 7~
y =7yozT and ¢ = P oz T also in the equivalent form = yo, 77! and ¢ = po, 771,
Next, we define E(y,7) via

(BE(yo, 7,7), 00z T)a,e = (E(y,Q2),9)a VyeY(Q), Voed), Vr1eTlia.

ASSUMPTION 2.1. Assume that we can choose Yo and Prer such that for all
T € Taq and Q = 7(Qyet), there holds:
1. O = {(5057' : 6 S @(Q)}
2. Yiet C{yoz7 : yeY(Q)}
3. the solution y(2) of (2.2) satisifies y(2) oz T € Yiet.
Then the transformed state equation in variational form reads

(23) <E(y77-)7 (p>def =0 V P c (I)ref-

It is equivalent to (2.2) in the sense that y = y(Q), with Q = 7(Qyet), solves (2.2) if
and only if y(7) := y(Q) oz 7 € Yier solves (2.3). Conversely, y(7) € Yier solves (2.3)
if and only if ¥ = y(Q) := y(7) o, 771 solves (2.2) with Q = 7(Qyer)-

We thus can rewrite (2.1) on the fixed domain €, as follows:

(2.4) min J(y,7) st. E(y,7)=0, 7€ T,a.

Usually, the concrete variational form of the state equation on the reference domain
is obtained by using the transformation rule for integrals and for derivatives. This
will be carried out for the unsteady Navier-Stokes equations in the following. By
convention, we denote all quantities on the physical domains 7(€,cf) by ~.

2.2. The unsteady Navier-Stokes equations. Now we apply the presented
method of mappings to shape optimization problems governed by the unsteady Navier-
Stokes equations for a viscous, incompressible fluid on a bounded domain € = 7(,ef)
C R? with Lipschitz boundary. To avoid technicalities in the formulation of the
equations, we consider homogeneous Dirichlet boundary conditions. The analysis
can, however, be extended also to the inhomogeneous case and to other types of
boundary conditions. We then would have to require that a neighborhood of that
part of the boundary where inhomogeneous Dirichlet conditions are posed remains
pointwise fixed for all admissibe transformations. We thus consider the problem

U —vATH+ (0-V)i+Vp=f onQxI,
divi=0 onQxI
0 ondQxI,

vp on €

(2.5)

6(’0)

where v :  x I — R? denotes the velocity and p : © x I — R is the pressure of the
fluid. Here I = (0,7T), T > 0, is the time interval, ¥ > 0 is the kinematic viscosity
and Vo(Z,t) = 0z(7,t)T denotes the transpose of the spatial Jacobian matrix of v.
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We use bold face notation for R%-valued standard function spaces, e.g., LY(f2) :=
L)Y, HY(Q) := HY ()Y, HY(Q) := H~Y(Q)? and Hy ' (Q) := (H'(Q)*)? etc., and
define the spaces

V(Q) = {5€ CF(Q) 1 divi =0}, V(R) = clygy oy (V(Q),
H(R) = cliao) V@), ()= (7 L@): [ =0,
Q
We note that L3(2) can be identified with L?(Q2)/R, where
1P 20 /m = inf [P+ cllz2(0)-

In fact, we have HﬁHLg(Q) = [|pll L2y r for all p € L3(Q).
It will be convenient to introduce the projection

(2.6) Po() € LIL*(Q), L§(Q),  Po(p=p — W'

The Bochner spaces of r-integrable X-valued functions are denoted by L"(I; X). We
use the usual norms on the spaces L"(€2) and L"(I; X) and the inner products

d

(0, W) m(0) = (V,0)L2), ©,V)v) = O, 0)mQ) = E(%“@xi)m(m-
=1

Moreover, let V(Q) — H(Q) = H(2)* — V(Q)* denote the corresponding Gelfand
triple and define

W(I;V(Q) :={v e L*(I;V(Q)) : 7 € L*(I; V(Q)*)}.

In the same way, the space W (I; H}(9)) used later is defined.
The weak formulation of (2.5) is: Find v € W (I;V(Q2)) such that

@6, D)viay vy + UTTO. Voo + [ (@0): V)50)] - 55

= <J?(t)7w>V(Q)*7v(Q) Vw e V() and a.a. t € I,
0(+,0) =g in H(Q).

(2.7)

It is well known that so far the question of existence and uniqueness is answered
satisfactorily only in the case d < 2. In fact for d = 2, there holds
PROPOSITION 2.1. Let d = 2 and assume

(2.8) Fe LXLV(Q)Y), T e H(Q).
Then there exists a unique weak solution v of (2.5) according to (2.7). It satisfies
(2.9) veC(I; H()), ve W(L;V(Q)).

If f has additional regularity, for example f € L2(I; H-*(Q)) or f € L2(I; V(Q)*) N
(L*(L;H7YQ)) + (WHYHI;L2(Q)))*) then the pressure p can be introduced as a dis-
tribution on  x (0,T).

For a proof see e.g. [30, Ch. III], cf. also Lemma 4.12 for the pressure regularity.
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A weak solution v € W (I;V(Q2)) can equivalently be characterized by
(2.10)

T
@, B neaxn) — @0, B0))e(@y + (Y, VE) L) + / /Q (7 V)7 - GdEdt
T o~
— / GO, 50y @y we dt YT € CFQ x [0,T)), div(@(t)) =0Vt € [0,T).

If the data ]? and vy are more regular then the solution has further regularity.
PROPOSITION 2.2. Let d = 2 and assume

(211) [, e ALHTYQ), f(,0)€ H(Q), T e V(Q) NH(Q).

Then the weak solution (v,p) of the Navier-Stokes equations satisfies

(212) e C(L;V(), U € L*(I,V(Q)NL>(I;H()), peL®(;L5(Q)
Furthermore there exists a constant ¢(2) > 0 with

(2.13) 1Pl Lo (122 02)) < )10l oo (1 (20)) + VIV Loe (1,v(02)) +

10112 (v () + 1 lLoe rim-1 ()

Proof. The regularity results for the velocity can be found in [30, Ch. III.3.5]. To
study the pressure we use Hg(Q) < L*(Q), L*/3(Q) — H~'(Q) and obtain

1@ V)0lla-1(0) < all@- V)OllLiss@) < c2lltlluao) I VollLa ) < esll@llyy o)

with constants ¢y, ¢z, c3. Hence, introducing A(9)(t) := v(Vo(t), V-)12(0) € H1(Q)
for a.a. t € I we have

1@ V)bl -2 (@) < esl@lie vy 1A @a—r@) < vITl=ave).

Now v € L*(I; H(2)) < LOO(I;H_I(Q))L since H(Q)) — L?(Q) — H Q). Fur-
thermore, f € L*([;H Y(Q)), since f,f; € L*(I;HY(Q)) (see e.g. [30, Lem.
I11.1.1]). Hence,

gi=—0; — (- V)0 — A(®) + f € L®(I; H ()

Using (g, W)u-1(0)Hi0) = 0 for all w € V(Q2) and a.a. ¢t € I, there exists by [30,
Rem. L.1.4] for a.a. t a unique p(t) € L§(Q) with Vp(t) = g(t), where [|p(t)]|12(q) <
callg(t)|le-1() by [30, Prop. I.1.2] with a constant ¢4 > 0. Hence there exists a
unique pressure p € L (I; L3(Q2)) which satisfies (2.13) O

REMARK 2.3. The same regularity results for v but only p € L*(I; LE(Q)) would
follow if we suppose instead of (2.11) that

Fe X (LHYQ), fiel2(I;V(Q)*), f(-,0)e H(Q), T e V(Q)NH(Q).

Also a similar estimate as (2.13) holds.

For the three-dimensional case, an existence and uniqueness result holds for ex-
ample under the additional assumption

ASSUMPTION 2.2. Let

d1 () := [|£(0)[lL>(e) + veollTollmz(o) + 1 llPollfz @)
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where co,¢1 are constants such that ||Av||r2q) < colv|mz) for all v € H*(Q) and
(- V) v)ao)] < ol el vl for ol u'e HXQ).v € L2(Q),
Moreover, let d2(Q2) := HfH%OO(I-V(Q)*)' We assume that there exists ¢*(2) such that

_ Tdy()\? |7 3
+ (1 +d1(Q)2) <||UO||i2(Q) + i( )> e||ft||L1(I;L2(Q)) < C*(Q) < i

2’

d2(92)

14

Here ¢ denotes a constant with |((u- V)v, w)r2(a)| < cllullm@)llvllm @) vl o) for
all u,v,w € HY(Q).
This assumption is satisfied if v is large enough or if fand Vo are small enough.
PROPOSITION 2.4. Let d = 3 and assume

(2.14) fe L™ H(Q)), f, € L'(I; H()), Ty € V(Q) NH2(Q), Assumption 2.2,
Then the solution (v,p) of the Navier-Stokes equations is unique and satisfies
(215)  GeCTV(Q), @ € LAL V()N L™ H(Q), §eL=(I;L3(9Q)).

Proof. The part for the velocity can be found in [30, Thm. II1.3.7]. The pressure
regularity and uniqueness can be obtained in the very same way as in Proposition 2.2
because f € L>°(I; H(Q)) implies f € L>=(I;H~1(Q)). O

2.3. Transformation to the reference domain.

2.3.1. Admissible transformations and notations. We will work under the
following regularity assumptions on the domain transformations and the data.

ASSUMPTION 2.3. Q¢ C R is a bounded Lipschitz domain. Moreover for
arbitrary but fizted 1 <r <2 and 0 < s < 1/r let Ouq = {7(Qret) : T € Taq}, where

Tog = {7 € (WEX A WST)(Qup) 0 771 € (WX A WIS (7(Qep)),
7(Qet) is a bounded Lipschitz-domain, det(r'(x)) > 8 >0 for a.a. © € Quer}

with a constant § > 0. Here, 7/(x) = V7(2)T denotes the Jacobian of T.
Moreover, the data vg, f are given such that

feL®I;CH), f, € L2(I;HYQ)), f(0) € H(Q), Ty € V() NH(Q) N CYQ)

for all Q € Onq and they are used on all Q € Oyq. For d = 3 we furthermore assume
that Assumption 2.2 holds.

REMARK 2.5. Note that a bi-Lipschitzian image T($det) of a bounded Lipschitz
domain Quer is not always a bounded Lipschitz domain, see [16, 1.2], but for ||T —
id||wi.e(0,.;) small enough, this is ensured. The latter follows from [4, Lem. 3]
and the fact that there exists a linear bounded extension operator Wl’“(Qref) —
WL(RY) for the bounded Lipschitz domain Qyet, see e.g. [29, Thm. 5, p. 181].

In the following, we will use the following functions defined on T,4 to abbreviate
the 7-dependent terms that result from the transformation to the reference domain.

(2.16) g1(1) :=det(7)), ga(7) := 7" Tgi(7), g3(r) := 7T g1(7).
We note that these functions are Fréchet differentiable from W12 (Q,o¢) to Lo (Qpet).
LEMMA 2.6. Let Assumption 2.3 hold. Then the mappings

g1 (Taq, |"HWL°°(Qref)) — L(Qret); 92,93 1 (Tad, H'||W1’°°(Qref)) - Loo(Qref)dXd
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defined in (2.16) are continuously Fréchet differentiable with derivatives

g (T) = tr (7' ) g1 (7),
95(7')1/1 - _ / 1(¢/ /—1 + 7_/—Tw/T o tI‘(T/_lwl)I)T/_Tgl(T),
g5(1) = (""" — (7" ) DT g (7).

For  =id we have
g1(id)y = tr(¢),  ghid)yy = =" — " +tr()I,  gh(id)yp = =" + tr(¢) 1.

Proof. Since for all 7 € T,q we have g1(7) > § > 0 a.e., we know that 7’ is
invertible a.e. on Q.. The differentiability and the formula for the derivative now
follow from elementary pointwise arguments. O R

Finally, we introduce the trilinear forms b(u,v,w) and b(u,v,w, M) to abbre-
viate the convection terms in the classical and later on in the transformed Navier-
Stokes equations, respectively. To this end, we define for u € L™ (I; L% (Qyet)), v €
LY (LY (Qper)) Wlth Vv € L™ (I; LT Qe )dXd), w € L™ (I; L% (Qret))s Qus Goy Guw €
[1, o0, q% + qlv + q—w =1, Py, Ty, T € [1,00], ot % + i, and M € L®(Qef)?*

b(u(t), v(t), w(t)) = / [(u(t) - V)o(t)] - w(t) da,
(2.17) oot
(u, v, w) / b(u w(t))dt,
Bule) o0 wle) M) = [ (1 u(t)) - yufe)] - w(t) do,
(2.18) Dres

LEMMA 2.7. Let u,v,w € H}(Qrer) and M € L (Qyer)4*?. Then with a constant
C = C(d) we have

1-4 1—4
[b(u, v, w)| < Cllullgz * HUHH1 [olle llwllge * HwHHu

B, 0,0, M)| < Cllullgz * ”u”ﬁ(l) o llexg lell g2 : HwHﬁIg)HMHLm

for d e {2,3}.
Proof. The estimate for b for d = 2 can be found in [30][Lem. III.3.4] and in
slightly different form also for d = 3. Now the results for b are easily obtained. O

2.3.2. Transformation of the Navier-Stokes equations to the reference
domain. Since solenoidality is not preserved by the pullback operation, the spaces
T*V(Q) :=={vor:0 € V(Q)} and 7" H(), Q = 7(Qyer), would depend on 7. We
avoid this by working with the spaces H}(Q2) and L?(Q2) instead of V(Q) and H(S),
reintroduce the pressure, and formulate the divergence-free condition explicitly. This
results in the following weak velocity-pressure formulation of problem (2.7), where
the divergence-freeness of the velocity is not included in the trial and test spaces.
In view of a subsequent transformation to the reference domain, the time derivative
of the velocity is required to have some additional regularity. To keep the required
regularity for the transformations low, we assume that the weak solution satisfies

(2.19) ve LALV(Q), v e LX(I;LAQ), pec L*(I;L3(Q)).
8



Note that a better regularity than (2.19) is ensured if the data vy and f satisfy the
requirements of Proposition 2.2 and 2.4, respectively. B

Under the above reguarity assumptions (2.19) together with f € H™1(Q), the
weak formulation (2.7) is equivalent to

(Ue(t) + (0(t) - V)o(t), W)ya-1 ()11 (@) + V(VU(D), VW)1L2(0) — (P(1), divw) £2(0)

(2.20) = (f(t), D)1 () my) V@ €HH(Q) foraa. tel,
(¢, divo(t))pza) =0 Vge Li(Q) foraa. tel,
5|t=0 - f’lj().

REMARK 2.8. The regularity requirement on vy can be weakened if the time
derivative is written in very weak form, i.e., with a time-dependent test function and
the time derivative on the test function. However, since later we need higher reqularity
to prove Fréchet differentiability of T — v(T), we use the setting (2.19).

If 7 enjoys higher regularity than we want to assume here, e.g., 7 € W2 (Qpet),
then the standard W (I;V(Q2)) framework can be used.

Next, we apply the transformation rule for integrals and the identities

VivozT=(7")"TVu, (divz?)ozt =tr(r'"7Vv)

to obtain a variational formulation on the domain Q.. that is equivalent to (2.20).
To handle the source term, we assume

feLY(;L¥(Q) with v>1 ifd=2, v=6/5 ifd=3.

We set v/ = v/(v —1). We obtain the

Navier-Stokes equations transformed to the reference domain. Find
(v,p) € W(I; HS(Qer)) x L2(L; L3(Qrer)) with vy € L2(I;L2(Qyer)) such that

<(w7q7w0)7E((v(t)vp(t))7T)>(H(1J><L(2)XLQ)(Qref),(H(l)><Lg><L2)(Qref)*
= (ve(t), wgr (7)) L2(200) + V(VO(E), 92(T) V) L2(0,00) + D0 (1), 0(E), w, g5(7))
(2.21) — (p(t), tr(gs(T) VW) £2(y0r) — (f(t) oz T, W1 (T)) L (Qyes) LY (Rrer)
+ (¢, tr(g3(T)Vo(t))) L2(0per) + (0(+,0) = Vo(7(+)), wo)L2(0ser)
=0, Y(w, q,wp) € (Hy x LE x L?)(Qyef) for a.a. t € 1.

For 7 = id we recover directly the weak formulation (2.20) on the domain Q = Q,f,
for general 7 € T,q we obtain an equivalent form of (2.20) on the domain Q = 7(Qy.f).
This follows from the fact that for 7 € T,q the map v — v o 7 is a homeomorphism
between the spaces L"(Q) and L"(Qye), W () and W (Qyef), as well as W' ()
and Wé’r(Qref), respectively, for all » > 1, see [21, Lemma 4.1]. Moreover, the
pressures p(t) € L3(Qer) and p(t) € L3(7(ef)) are related via the homeomorphism

ﬁ(t) € Lg(T(Qref)) = p(t) = PO(Qref)ﬁ(th(')) € L%(Qref)

with the projection Py(er) according to (2.6). Note that not necessarily p(t, 7(-)) €
L3(Qret), but zz(t) = Py(Qrer)p(t, 7(+)) is its corresponding representative in L3(Qyer
and we have [|p(t, 7(-)) |2 (0.0 /& = IP(O)] 2 (0er)-
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3. Differentiability theorem. The following Theorem 3.1 provides a frame-
work to show Fréchet differentiability of u € U — y(u) € Y at ug € U, where
y(u) € YT < Y denotes the unique solution of E(y,u) = 0. Here, we take care of
the fact that for nonlinear problems often E,(y(ug),uo) € L(Y ', Z) only admits an
inverse Ey(y(up),uo)~ " € L(Zy,Y) for a subspace Zy C Z. For the application to
shape differentiability of the Navier-Stokes equations we will choose Y as a sum of a
space with solenoidal velocity fields with corresponding pressure and an image space
of Bogovskii’s operator. While for the first space we can apply standard theory for
the linearized Navier-Stokes equations, the second space deals with the inhomogenity
in the divergence equation.

The basic framework is motivated by typical norm gap differentiability results
for nonlinear problems, see e.g. [32, Thm. 2.1], but incorporates different regularity
requirements for the directions and the point of linearization in the definition of
the Fréchet derivative. This procedure turns out to be very useful, since the higher
regularity is usually only needed in the point of linearization, such that much weaker
continuity requirements on the solution operator are neccessary.

THEOREM 3.1. Letug € U and let Z,Y *,Y; be Banach spaces (possibly depending
on the fived ug) with Y+t < Y; fori=1,2. Let E: YT x U — Z be a given operator
and yo € Y such that E(yo,ug) = 0.

Moreover, we assume the existence of a unique locally bounded solution map
S:U—= YT in a neighbourhood U C U of ug, i.e., E(S(u),u) = 0 for allu € U
and [|S(u)||ly+ < Cy uniformly in uw € U for a constant C,, > 0.

Furthermore, with functions K; : Rt - R" i =1,2, K;(x) -0 as z € RT — 0,
let E satisfy the following assumptions.

1. E(y,-) : U — Z is Fréchet differentiable at ug € U uniformly (i.e., the remain-
der term can be estimated uniformly) for ally € Yt satisfying ||y|ly+ < Cy.

2. There exists an operator E, : YT x U — L(Y ™", Z), such that for allu € U C
U and all yo,y € YT with |Jyo|ly+, [lylly+ < Cy, it holds

1E(y,u) — E(yo,u) — Ey(yo,u)[y — volllz < CK1(lly — volly2) |y — wollva

with a constant C > 0 independent of yo,y, u.
3. For all e € YT with ||e|ly+ < 2C, it holds for ||h|y — O that

I(Ey (yo, uo + h) — Ey(yo, u0)) ellz < C(l[Allvllelly, + Ka(Rlv)lelly,)-

4. For i = 1,2 the solution operator S is continuous at ug in Y;, i.e., it holds
1S(uo + h) — S(uo)ly, — 0 as [|Allu — 0.
Finally, let there exist Banach spaces Y with YT — Y — Y] and Zy C Z equipped
with the norm of Z (Y, Zy may again depend on the fized ugy) such that
5. The partial derivative Ey(yo,uo) € L(Y1,Z) from 2. admits an inverse
Ey(yo,uo)~' € L(Zy,Y). Moreover, E,(yo,uo) € L(U, Zy) and Ey(yo,uo)(y—
Yyo) € Zo for ally € Y.
Then S :U —'Y is Fréchet differentiable at ug and the derivative is given by

(3.1) 5" (uo)h = —Ey(yo,u0) " Eu(yo, uo)h

forallh e U.

Proof. For all h € U we define S’(ug)h via (3.1) and in the following we will show
that S’ (ug) is indeed the Fréchet derivative of S : U — Y at ug. To this end, we define
() == (Yo, up) with yo = S(ug) and y = S(ug + h). Using 5., we have

S(uo + h) = S(uo) =y — yo = Ey() " Ey(-)[y — vol
10



and thus by the definition of S (ug)h
(o +h) = S(uo) = ' (o)l
< 11y (90, u0) ™ (By (g0, o)y — o] + Bulyo, uo) (1) |
< CllEy(yo, wo)[y — yo] + Eulyo, uo)[h]| z,

where we have used assumption 5. and that Zy is equipped with the Z-norm. After
inserting some terms adding up to 0, the previous estimate yields

15(uo + ) — S(uo) — " (uo)hlly
< C(||E(yo, uo + k) = E(-) = Eu() [l 2
+ | E(S(uo + h),uo + h) — E(yo, uo + h) — Ey(yo, uo + h)[S(uo + h) — S(uo)]||z
+ || (Ey(yo, uo + 1) — Ey(-)) [S(uo + h) — S(Uo)]HZ)-
Now the assumptions 1., 2. and 3. on FE yield
1S (uo + h) — S(uo) — S'(uo)hlly
(3.2) < o(|[hllv) + C(IIS(uO + ) — S(uo)lly, K1 ([|S(uo + h) = S(uo)lly,)

Y

+ [1pllw 15 (uo + h) = S(uo)llv, + Ka(lAllo)]S (uo + h) — S(Uo)HYI)-
Since Ey(yo,uo) € L(U, Zp) by 5. and
1S (uo + h) = S(uo) v < 1IS(uo + h) = S(uo) = ' (uo)hllys + || By ()" Eu ()|, ,
we obtain by assumption 5. and Y — Y}
15 (uo + 1) = S(uo)llyy < CllS(uo + h) = S(uo) — ' (uo)hlly + Cllh|lu
with a constant C' > 0. By using (3.2) and
15 (uo + ) = S(uo) vz, K1 (1S (uo + h) = S(uo)llyz) , K2(|[Al[v) — 0,
as ||h]|u — 0, this implies
15 (uo + h) = S(uo) = S"(uo)hlly < o([[S(uo + h) = S(ug) — 5" (uo)hlly) + ol[lhl[v),
which immediately results in
15 (uo + ) = S(uo) — 5" (uo)hlly = o([[h]lv).-

g
The following lemma shows that the continuity assumptions on S in 4. are auto-
matically satisfied if the assumptions on E are slightly extended.
LEMMA 3.2 (Continuity of the solution operator). Let all the assumptions of
Theorem 3.1 except 4. be satisfied and assume that instead of 5. it holds
6. The mappingy € Y — E,(y,up) € L(Y ™, Z) is continuous and the averaged
partial derivative

1
Ay, yo) == / Ey,(yo+t(y — vo),uo) dt € L(Y T, 2)
0

admits an inverse A(y,yo)~ 1 € L(Zo,Y) that is uniformly bounded for all
y € YT with ||ylly+ < Cy. Moreover, A(y,yo)ly — yo] € Zo for ally € Y+
and E,(yo,u0) € L(U, Zy).

11



If in addition

(3.3) |S(up + h) — S(up)|ly, = 0= |S(up + h) — S(ug)||y, — 0

as ||h||u — 0, then the solution operator S :U — Y is continous in Yy, i.e.
15 (uo +h) = S(uo)lly,, =0

fork=1,2 as ||h| — 0.

Proof. For all h € U with ||h||y small enough, we have uy + h € U and for
abbreviation we again define y := S(up + h) and yo := S(ug). Since E(y,ug + h) =
E(yo,up) = 0, we have

E(y, uo) = Elyo, uo) = — (E(y, o + h) = By u0) = Bu(y,u0) (] + Eu(y,u0)[h])
and the uniform Fréchet differentiability with respect to u by 1. thus gives

(3.4) 1E(y,wo)llz = [[E(y,u0) — E(yo,uo)llz < C|lh|lv

for sufficiently small ||A||y > 0.

By assumptions 2. and 6. the mapping ¢ € [0,¢] — E(yo + t(y — v0),u0) € Z is
continuously differentiable with derivative Ey(yo + t(y — ¥o),u0)[y — yo]. Hence, by
the definition of A(y,yo) we have with 6.

A(y,90)[y — ol = E(y,u0) — E(yo, u0) = E(y, u0) € Zo,

and thus again by 6.
S(uo +h) = S(uo) =y = yo = Alw,90) AW, 90)ly — vo] = A(y,90) " By, o).
Now, A(y,vy0) "t € L(Zp,Y) and Y < Y7 yield immediately
1S (ug + k) — S(uo)lly, < ClE(y,uo)llz < Cllhllu.

Using (3.3), this implies ||S(uo + h) — S(uo)||y, — 0, as ||h]|, — 0 for k=1,2.0
4. Application to the Navier-Stokes shape optimization problem.

4.1. Shape differentiability of the solution operator. Since solenoidality
is not preserved under transformations, it is clear that the velocity v(7), given as the
solution of (2.21) for 7 # id, is not necessarily divergence free. If S(7) := (v(7),p(7))
denotes the full solution of (2.21), it turns out that the non-solenoidality of v(7)
also transfers to %U(T)‘T:id. Thus, in order to obtain %S(T)‘T:id one has to solve a
linearized Navier-Stokes type equation with non zero right hand side in the divergence
equation. To show the existence of a bounded inverse of this linearized Navier-Stokes
operator, we Bogovskii’s operator B to deal with the inhomogeneous right hand side
of the divergence equation and can then solve a standard linearized Navier-Stokes
equation in the space of solenoidal velocity fields.

In the following we want to apply Theorem 3.1 and Lemma 3.2 to show Fréchet
differentiability of 7 +— (v(7),p(7)) at 7 = id in a suitable Banach space setting. To
this end, we have to choose suitable Banach spaces Y,Y and Y;, i = 1,2 for the
solutions, Z, Zy for the image spaces of the differential operator and U for the control
variables. A possible choice of Banach spaces for the solution and image spaces, which
we will use in the following, is given in Table 4.1.

12



v b
Y W(L;V)+ W(I; Hé) L2

Vi | Lo LA N LA(LHY) N HY (V) | L2

(
(
Yo | L®(LLANLA(LHEY)NHYLHS) | L
v+ | HY(I;H} (

)
Z | (L2(I;V*) N P(I; H), 1)) x (LQ(I; L3) N HY(I; (H%*E)*)> x L2

Zo | {(z1,2aiv,20) € Z 2 zaiv(0) = div(z0)} |- llzo = Il - Il

TABLE 4.1
Possible choice of spaces for the application of Theorem 3.1

Here, we use the abbreviation P(I; X,Y) := L2(I; X)N (WYY (I;Y)) with its dual
P(; X,Y)* = L*>(I; X*) + (WYY(I;Y))* for reflexive Banach spaces X,Y such that
X NY is dense in X,Y. We note that Z; is well defined, since for (z1, zdiv,20) € Z
we have zqi, € C([0,T]; (H2~¢)*).

Finally, we choose as the space for the domain variations

U := (Wl,oo N W1+S’T)(Qref)
and equip it with its natural norm

Mo = {1 lwros (@) + 1 - llwiser (Qrer)

for arbitrary but fixed 1 <r <2 and 0 < s < % from Assumption 2.3.
For the rest of the paper, € from the definition of Y5 is strictly connected to s,
via
3sr 3

(4.1) e=——€(0, 3

2(sr+3) )

We start with the following observation.

LEMMA 4.1. Let Assumption 2.3 hold. Then for any T € T,q there exists p > 0,
such that T € Thq holds for all T € U with |7 — 7|y < p.

Proof. Let 7 € Toq and 7 € U with ||7 —7[|y < p. We have to show that for p > 0
small enough 7(£f) is a bounded Lipschitz domain, 7=t € (WL AWITST)(7(Qe))
and g1(7) > 0 a.e. on Qyet.

Q = 7(Quer) is a bounded Lipschitz domain by the definition of T,q. By [4,
Lem. 3] there exists p' > 0 such that ||h7|lw1.c(ray < p' implies that (id + h7)(2)
is a bounded Lipschitz domain. The same holds after reducing p’ > 0 also for
Ih7 I w100 @) < P/, since there exists a linear bounded extension operator Wwhe Q) —
W1 (R?) for the bounded Lipschitz domain Q, see e.g. [29, Thm. 5, p. 181].

We have 7(Qet) = (id + (1 — 7) o 771)(Q) and h7 := (7 — 7) o 7! satisfies
17 lwr.o0 @) < (1+||7"*1||W1,oo@)),0. For p > 0 small enough we have |27 [ly1.0 (@) <
p' and thus 7(Qyef) is a bounded Lipschitz domain.

Since ¢g1(7) > ¢" a.e. for a ¢’ > 0, continuity yields the existence of & > 0, such
that g1(7) > ¢ a.e. after a possible reduction of p > 0. Moreover, we have

I (@)= @)l = 17(2) =T W) |- 207 =Fllwro @ 2 =31l = (17 g1, @y =20 Iz

13



1

Hence, possible after reducing p > 0 the inverse mapping 77" exists and satisfies

771 € Whoo (7(Qyer))-
Finally, we show that (771) € W7 (7(Qye)). Since (771 (7(z)) = 7/(z) ! and

(=) (r(2)) = (== (7))l = 7' (@)~ (7 () = 7' ()7 () 7
< T e (r @y 17 (2) = 7' (W)

we obtain by using ||z — y|| < |77 lwre (reuu IT(@) = 7(0)]

[ M-,
T(Qret)?

||.T _ de—f—sr
. 7" () = ' ()"
S CHT 1||27" oo (r / gl(T)dedy
Wh=r (@) [0 r(x) — 7(y)][ 4+

1y 2rdtsr I () = 7" (W)II"
< CHT ||W1,oo(T(Qref)) /Q 2 Hx — de—i—sr dx dy

< Ollr et gy 17

r
W1+S’T(Qref) .

REMARK 4.2.

1. Since in the current section we will only work with the operator formulation
(2.21) on the reference domain Qyer, we will omit Qs in scalar products,
norms and integrals.

2. Instead of updating constants in every step of an estimate, we will simply use
a generic constant C' > 0 and write C(Ay, Aa, ...), whenever the dependence
on A, Ao, ... is relevant.

With the help of the previously defined spaces we are now able to proof the
following main theorem of this paper.

THEOREM 4.3. Let d € {2,3} and let Assumption 2.3 hold true. Then the
following holds.

i): There ezists a neighborhood U C U of id such that the mapping

TEUCU — (v(7),p()) €Y — (L*(I; Hy(Qrer)) N C(T; L2 (er)))
x (LA L3 (@ner) + (W (I el (E () ) )

is well defined and Fréchet differentiable at T = id.
i1): For any T € Taq there exists a neighborhoodd C U of T such that the mapping

TeUCUw (v(7),p(r)) € (LA(L;H(Qrer)) N C(I; L (et)))
x (LA L3(0e)) + (W (T el 1 (E3(@0er))) ) )

is well defined and Fréchet differentiable at 7 = T.
In i) and ii) the remainder estimate onU depends only on sup, ¢ ||(v(7), p(7))||y+-

Proof. For i) we apply Theorem 3.1 and Lemma 3.2. The assumptions will be
verified for the spaces in Table 4.1 in Lemmas 4.7-4.15.

For ii) we apply i) on Q := 7(Qf) instead of Qer. Since Q is a bounded Lipschitz
domain by the definition of T,q, we can apply i) with Q instead of Qe as reference
domain. Hence, let U(Q2) = (WLNW1tsm)(Q) U(Q) C U(Q) be a sufficiently small
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neighborhood of id and denote by 7 € U(Q) — (v(7;Q), p(7;Q)) € (L*(L;HY(Q)) N
C(I;L2(Q))) x P(I; L3(Q2), clHO_1 (L3(9)))* the mapping in i) with Q instead of Q. as
reference domain, which is Fréchet differentiable at 7 = id. By the following Lemma
4.5, we find a neighborhood U C U of T such that 7o 771 € U(Q) for all 7 € U and

(v(r), (7)) = (v(1 07715 Q) 04 7, Po(Shet) (p(7 0 771 Q) 0, 7))

with the projection Py(hef) in (2.6), since both, (v(7),p(7)) op 71 as well as (v(7 o
771Q), p(ro771;Q)) 0, (For 1), are the same solution of the Navier-Stokes equations
on 7(yef) modulo a constant in the pressure. Furthermore, the mapping 7 € U
Tor L eU(Q)isin L(U,U(Q)) and

v e L*(I;Hi(Q)) NC(LLA(Q) — v og 7 € L2(I;Hi(Qer)) N C(T; L (D))
is obviously linear and bounded. Finally, the mapping

p € P(I; L3(Q), CIH(;l(Lg(ﬁ)))* — Ap € P(I, Lg(ﬂref),CIH(;l(Lg(Qref)))*,

(Ap, w)pg;Lg(Qref),clHo_l (L3(20e0)))* PUSLE (Qper).ly -1 (L3 (er))

: ——1 _—1
= lim (p, g1 (77" Jwy 00 7 >p(1;Lg(§),c1H0,1(Lg(ﬁ)))*,p(z;Lg(ﬁ),clHO,l(Lg(ﬁ))),
where (wg)keny € WH(I; L2(Q4ef)) denotes an arbitrary sequence satisfying
[[wi — w||P(1;Lg(Qref),c1Hal(Lg(ﬂref))) —0 ask — oo,

is also linear and bounded and by construction p(7 o 771 Q) € L2(I; L3(f)) yields
Ap(1 o771 Q) = Py(Quet) (p(T 0 771:Q) 0, 7) = p(7).

Thus, the concatenation of Fréchet differentiable and linear continous mappings yields
the Fréchet differentiability of 7 — (v(7),p(7)) at 7 = T in the correct spaces. O
REMARK 4.4. For technical reasons in the proof of Lemma 4.9 we restrict our-
selves to prove Theorem 4.8 for 0 < s < % with 1 < r < 2, since this immediately
yields Theorem 4.3 for arbitrary s > 0, r > 1.
LEMMA 4.5. Let Assumption 2.3 hold and let T € T,q. Then there exists a
constant C > 0 such that for all v € (W N WIST)(Qef)

[vo 7 | (wicnwiter)(z (@) < CllVIl(Wioonwi+or) (@) -

Proof. By the definition of T,q the set  := 7(Q,ef) is a bounded Lipschitz domain
and 7 € (WL A WITsT)(Q ), 771 € (WL N WITs7)(Q). Therefore it is easy to
see that there exists C' > 0 such that for all v € (WH° N WIHs7)(Qp)

||1) (¢] f_l ||(W1,ooﬁwl,'r')(7t(gref)) S C”'UH(Wl,ooﬁwl,'r-)(ﬂref).
We have V(vo 7 1T =o' o771 . (F71) and therefore

IV(wor ) () = V(vo W)l < 77 lwrwgllv' 0 7 () = v" 0 7 (y)|

+lvllwes @ IF7H (@) = ' W)
15



Hence,

/ [V(vor ) (z) = V(vor ()l

da dy < C(HUH%Lw(QreaHFlUQVHM(ﬂref)

[l —yll4+er
. () =o' ()]I”
L lFY oO/ g1 (7)— _ d:cdy)
H ||W1 (Q) 0,2 ( )HT :E) _ T(y)Hd—i-s’r

_— _— d
< C (Il (a7~ oy + 17 5 0 )

where we have used that

lz =yl = 177" (7(@) = 7 O < 177 lwo o @y [17(@) = 7@W)-

4.2. Uniform boundedness of the state variables. We start by showing
that v(7) and p(7) are uniformly bounded in a neighborhood of 7 = id with respect
to [} - fly+

LEMMA 4.6. Letd € {2,3} and let Assumption 2.3 hold. Let (v,p) be the solution
of (2.21) for 7 € Thq. Then there exist p, C,, > 0 with

(4 2) HT — idHWl,oo(Qref) <p -
' lolleqmy) vtz + lvell Lo 2y + llpll202) < Gy,

i.e. it holds ||(v(7),p(T))|ly+ < Cy uniformly for all T € Togq with |7 —id||v < p.
Proof. The assertion for the velocity can be verified by analyzing the proofs of the
regularity of the states (see e.g. [30]) because the bounds of the norms depend only on

the data f, vy, and the dimension d. From this also the bound for the pressure can
be obtained as in the proof of Lemma 2.2 (even the boundedness of ||p||e(s;z2) can
be shown) and by using the fact that the inverse of the gradient operator is uniformly
bounded with respect to small W >-perturbations of Lipschitz domains. O

4.3. Differentiability of E with respect to domain variations. In the
following we will prove assumption 1 of Theorem 3.1, i.e. the Fréchet differentiability
of E((v,p),-): U — Z at 7 =1id.

LEMMA 4.7. Let d € {2,3} and let Assumption 2.3 hold. Then there exists a
linearized operator E.(-,id) : Y+t — L(U, Z), such that

HE((Q},p),T) - E((’U,p), id) - ET(<’U,p), id)[T - id]HZ = O(HT - id”wl’oo(ﬂrcf))

holds true for || —id||wi.e(q,..) = 0 uniformly for all (v,p) € Y with ||(v,p)|y+ <
Cy.

Proof. Formal linearization yields for E.((v,p),id)[h7] with arbitrary A" € U and
(v,p) € YT the candidat

<(w, q, U}o), ET(('U(t),p(t)), id) [hT]>H(1)><L(2)><L2,(H(1)><L§XL2)*

= (0 (1), 93 (i) [A7Jw)rz + (Vo (1), g5 (id) (7] Vw)ra + b(o(t), v(t), w, g5 (id)[h7])
(4.3)

+ (p(1), tr(gz (id) [T Vw)) 2 — (%(f(f) o T det 7)|-—ia[h7], w

+ (g, tr(gs () [RT]Ve($)) 2z = (2 @o(T()lr=ialh7], w0)
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for all w € HY(Qrer),q¢ € LE(et), wo € L2(Qet) and for a.a. t € I. Thus, with
S(t) :== (v(t),p(t)) and ri(7,id) := g;(7) — ¢:(id) — ¢i(id)[r — id] for i = 1,2, 3, the
remainder is given by
((w, q,wo), E(S(t),7) — E(S(t),id) — E(S(t),id)|
= (v¢(t), r1(1,id)w)p2 + v(Vou(t), r2(7,id) Vw),2 —I—B(v(t),v(t),w, r3(7,1d))
+ (p(t), tr(rs(7,id)Vw)) 12 + (g, tr(r3(7,id) Vo (?))) 2

(f(t) op det T — F(t) — L(F(t) op 7 det )| ,—ialr — id), w)

(To(7(-)) = To — 4= (Wo(7(-)))[r=ia(T — id), wo) ., -

for all w € H{(Qrer), q € LE(Qrer), wo € L%(Qyer) and for a.a. t € 1.

Since L?(I;H™Y) — L%(I;V*) N P(I;HY,L?)*, it is sufficient to estimate each
term involved in the left hand side of the momentum equation in L?(I;H™!). Using
|ri(7,id)|[ L = o(||7 — id|[w1 . (0,er)) for i = 1,2,3 and L* < H™', we obtain

T 1d]>H(1)><L3><L2,(H(1)><Lg><L2)*

H-!H}

o1 (7,1d) [ L2y < ol 2rezyo(llT = idllwo = (@uer) )
[v(Voi, 72 (T, i)V ()l L2 (m-r) < vlvllzzgmy)olllT —idllwre @,
HbI(U’ U,y T3(7-7 id))HLQ(I;Hfl) < HUHLW(I;H}))||U”L2(I;H[1))O(||T - id”Wl’oo(Qref))’
1(p, tr(rs (7, i) V)l L2 i1y < llpllpz(rcz)ollm —idllwre @)

where we have made use of Holder’s inequality and Lemma 2.7. Because of the
regularity of f in Assumption 2.3 we have

|7 oa mdet s — F = & (F o, 7det o) ria( — id) = ol||7 — idllwr.<(,.0)

L2(I;HY)

which overall shows the differentiability of the terms involved in the momentum equa-
tion in the correct space.
Concerning the term arising from the divergence equation it holds

[ tr(rs(7,id)Vo)llz2(rr2) < [[0llz2(rmyollT —idflwr=(@,.)
” tI’(T’g(T, id)vvt)HL2(I;(H3/2—a)*) S C” tI’(T’g(T, id)vvt)H[g(I;LQ)

< oellzzmnyolllT — idflwries (@00 )-

Due to the regularity assumptions of vy we have

150(7()) = To — 4= @o(r(-)))lr=ia (T = id)[l2 = o(|7 — id[lwr.= (0er)):

which finally proves

1E((v,p), 7) = E((v,p),id) = E-((v,p),id)[7 —id]||lz = o(l|T — id[lw.¢ (,r))

for |7 — id|lw1.0 (,.;) — 0 uniformly for all (v,p) € YT with ||(v,p)|y+ < C,.

By using exactly the same estimates as in the above estimate of the remainder,
but with o(||7 — id|lw1.e(q,.)) replaced by O(||h7|lw1.(q,.)), We obtain also the
continuity result || £, ((v,p),id)h7 |z = O(||h7 [|w1.(0,o0))- O
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4.4. Differentiability property of I with respect to the state variables.
Next we prove that the linearization of E with respect to the state variables satisfies
the remainder estimate of assumption 2 of Theorem 3.1.

LEMMA 4.8. For d € {2,3} there exists a linearized operator E, : YT x U —
L(Y*,Z), such that for all T € U with |7 — id|lw1.0(q,.,) sufficiently small and all
§:=(0,p),y = (v,p) € YT with ||g|ly+,|lylly+ < Cy it holds

HE(y?T) - E(Q,T) - Ey(?jv T)[y - g]HZ < CHy - g”YQHy - QHYU

with a constant C' > 0 independent of y,y, T.

Proof. Clearly, for an arbitrary direction h := (hY, h?) € Y the candidat for the
linearization E, (y,7)[h] is given by
<(w7Qa wo)aEy((@(t),?(t)),T)[hDHéXLgXLZ,(HéngxLQ)*

= ((h*(#))1> 1 (P)w)pz + v(VA" (1), 92(7) V)2 + b(h* (£), 0(t), w, g(7))

b(o(t), h*(t), w, gs(7)) + (hP(t), tr(gs(7)Vw)) 2
(¢, tr(gs(T)Vh* (1)) rz + (wo, h°(-, 0))L>
for all w € HY(Qrer), g € L3(Qrer), wo € L2(Qrer) and for a.a. t € 1.

The boundedness of the linearized operator E,(y,7) from YT to Z is easily
checked, such that we only show the remainder estimate. Since E is linear with

respect to the state variables in every term except the nonlinearity b the only non-
vanishing term in the remainder is given by

by (v

(4.4)
+
_|_

~

y Uy 793( )) - bI( ag3( )) _BI(U - 0,0, '793<T>) - b[(T),’U -0, '?93(7—))
=br(v = 0,0 =, g3(7).
By utilizing Holder’s inequality with % = % + % and L5 < H~! we obtain

[6r(v — 0,0 —0,-,g3(T)) 21y < Cllgs(T)||Lee [|[v — 0l oo (103 [V (v — 0) | L2(1,L2)
< Cllo =0l oo (rway lv = 0ll L2 (1513),
which concludes the proof, since L?(I; H™1) < L*(I;V*) N P(I; H}, L?)*. O

4.5. Lipschitz estimate of E,. In this subsection, we prove the Lipschitz type
estimate of F, stated in assumption 3 of Theorem 3.1.

LEMMA 4.9. Let d € {2,3} and let Assumption 2.3 hold. Denote by y := (v,D)
the solutions of (2.21) for 7 =id. Then for all e = (e”,eP) € YT with |le|ly+ < 20,
the linearized operator E,(y,id) € L(Y1, Z) from (4.4) satisfies

ICEy (5, 7) = Ey(y,id))[e]llz < Cll7 = id[|(wrcenwitom) @, €l vz

as |7 — id || (wr.co nwitsry (Quep) — 0
Proof. By (4.4), (Ey(y, ) — Ey(y,id))[e] is given by
((w, g, wo), (By(5(t), 7) — Ey(g(t),1d)[e()]) 13 x 12 x12, (113 x L2 x12)*
= ((€"(t))t; (91(7) — g1(id))w)p2 + v(Ve®(t), (92(7) — g2(id)) Vw)r2
+b(e” (1), 0(t), w, (g3(r) — ga(id))) + b(B(t), " (1), w, (g3(7) — g3(id)))
)

g3
+ (eP(t), tr((g3(7) — g3(id))Vw)) 2 + (g, tr((gs(7) — g3(id))Ve" (1)) L2
18
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for all w € HY(Qret), ¢ € LE(Qret), wo € L?(Qrer) and for a.a. t € 1.

Since L2(I; H™Y) — L2(I;V*) N P(I; H{,L?)*, it is again sufficient to estimate
the terms of the momentum equation in L?(I; H™!). By using [|g;(7) — g;(id)|p~ =
O(|l7 — id|[wr.ee(,er)) for i = 1,2,3 and L? < H™!, we have for the first two terms
on the right hand side of (4.5)

I(ef, (91(7) = 1 (D)) 1) + [#(V€”, (92(7) = ()T )11
< C (It (r) = G el gy + [(02(7) = g2(D) e g )
< Cllr = idllwr =@y (€8l aqripni—e) + 11”2z )

where € € (0, 2) is given by (4.1). Furthermore, by using H} < LS, L5 < H~! and
1
3

8
Holder’s inequality with % =z + % + é the trilinear terms satisfy

[Br(e". 5., (95(7) = g5(0))) + Br(B, €, (g8(r) — go(ia)

< C (IVOl ooy lle? | L2 (rswsy + 0] Lo sy I Ve[| L2 (rin2y) lgs (1) — gs(id)||es
< C|o]| poo (rmm) l€” | 2 () |7 — id[[wwrioe (0,00 -

L*(LH-Y)

The remaining term arising from the momentum equation can be estimated via
[(e?, tr((gs(T) — 93(id))v'))HL2(I;H*1) < O —id[lwre(@,0) H6p”L2(I;Lg) :

In order to conclude the proof, we have to estimate the term arising from the
divergence equation. To this end, we start with the obvious estimate

[tr((g3(7) = g3(id))Ve )l L2(1;23) < CllT = idllwroe (@) €7l L2 112y -
such that it remains to consider || tr((gs(7) — g3(id))Vey)|l p2(r,(ps/2-<y+)-
Fix i € {1,...,d} and let a® := (e")T(g3(7) — g3(id)), with ¢’ denoting the i-
th unit vector. If e} denotes the i-th component of e we thus have to estimate
16"V (€9)ell L2 rycmsra—eye)-

The divergence operator div € L(H!(Qyer), L?(Qer)) can be extended to the
bounded operator div € L(L2(Qer), H 1 (Qef)) via

<diVU, w>H_1(Qref),HS(Qref) = —(U, vw)LZ(Qref),L2(Qref) Yw € H& (Qref).

Using the characterization of Bessel potential spaces via complex interpolation, cf.
[15, Thm 3.1], one obtains

H® = [L? H'.,, Hy °=[L*H]1-
and [31, Section 1.11.3 and 1.9.3] yield
HWe = (Hy ™) = [L% H e = [H 1, 7.
Hence, complex interpolation gives

div e L ([L*,H"].,[H~ ", L?.) =L (H*,H "),
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Since e and thus e} vanish on the boundary, and Ve? € L?(I;L?) we obtain

(w,a’'V(e¥

D) e ey = (00 V() < [ivwa) |- (€l g

(4.6) v 3/2—¢
< Cllwallae[l(e)ell gp-e VYw € H 775 (Qres).

Since Qo is a bounded Lipschitz domain, the extension by zero operator FEy :
Wed(Qer) — W9(R?) is bounded for 0 < a < %, 1 < ¢ < oo, see e.g. [1, Section
14.5]. Furthermore, since on the bounded Lipschitz domain €, the Bessel potential
spaces H®(Q,c¢) and the Sobolev Slobodeckij spaces W2 ({,¢) are equivalent for all
a >0, cf. [31, Thm. 2.3.2 (d) and Rem. 4.4.2.2], and also W*2(R%) = H*(R?), the
definition of the Sobolev Slobodeckij norm immediately yields

(A7) l[wallte @, < Cllwalwes (0, < ClFowEoalwess) < CllEowFoals g,

Nowlet 1 <r<2and0<s < % as in Assumption 2.3 and define € € (0, %) according

to (4.1). Then & = s € (0, 3) with 6 := 5513 € (2,1). By the Sobolev embedding
theorem we have for d = 2,3

3
H% % (Qrer) < L (o) with = =.

£

Since % + £ = 1, the Runst-Sickel Lemma [8, Lem. 6] yields

||E0wEOa/||HS(Rd)
< O(1Boallue ) [ Bowll e ray + | Bow| o (ay | Boall e, ety 1 ol eay)
< COllwll s« (@, (lallue @) + lallwer@,en),

where we have used € < 3 and thus | Eow|l e ray < Cllw|lg=(0,) < Cllw]|
Combining this with (4.6) and (4.7) we have shown that

3 .
HE?E (Qref)

eV (e9)ell 22 srz-ey+) < Clllallnoe + llallwer )€ )ell o r,m—<)-

Finally, there exists p > 0 such that |a(x) —a(y)| = |g3(7)(z) — g3(7)(v)| < L||7'(z) —
7'(y)|| on ||7 —id||w1.0(q,.;) < p with Lipschitz constant L for all z,y € Qr. Hence,
lallws.r = llga(T) — g3 (id) [[-.-

— lgs() = galid)l + | |gs<f<‘i>>_—y ﬂi(;(y))v Loy

ref

| I7'(z) = ) |
< Cllr—idgn + 2 [ AT dedy < Cllr = dge

2
ref
and with ||a||Loo S ||gg(1d) - 93(7’)”]‘_,00 S CHT - ldeloo as ”T — id”wl,oo(Qref) — 0
we arrive at
I tr((gs(7) — 93(id)) Ve ) L2 (1, (zrsr2-<)+)
<Ot - id”(leooﬁWlJrSﬂ‘)(me) HE}S)HL%I;Hé*E)v

which concludes the proof. O
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4.6. Bogovskii’s operator. In order to verify assumption assumption 5 of
Theorem 3.1 or more generally assumption 6 of Lemma 3.2, we have to show that
E,(y,id) € L(Y™,Z) admits a bounded inverse E,(¥,id)~! € L(Zp,Y) and that
the averaged derivative A(y,y) € L(Y",Z) admits a bounded inverse A(y,y)~! €
L(Zy,Y), respectively. Thus, we have to invert a linearized Navier-Stokes equation
with nonhomogeneous right hand side in the divergence equation.

In order to deal with low domain and data regularities, we use Bogovskii’s operator
to obtain a particular solution of the divergence equation and obtain then a standard
linearized Navier-Stokes equations for solenoidal velocity fields that can be handled
by standard techniques. Bogovskii’s operator is an antiderivative of the divergence
operator and admits the following useful stability estimates that have been shown by
Geissert, Heck and Hieber [14].

LEMMA 4.10. Let d € {2,3} and Q C R? be a bounded Lipschitz domain. Then
there exists a continuous linear operator B : L3(Q)) — H(Q)? such that div(Bf) = f
for all f € L3(Q). Moreover, B can be extended continuously to a bounded operator
B : H$(Q) — HFTH Q) for —3/2 < a < 0. Here, for a > 0 the space Hy *(Q) is
defined by Hy *(2) = H*(2)*.

Proof. The proof is given in [14]. O

To deal now with the divergence equation in the construction of E,(7,id)~! €
L(Zy,Y) or more generally of A(y,7)~! € L(Zy,Y) we will use the operator

(4.8) D:Z—=Y, D(z,z2div20) := (Bzdiv,0) ,

where B denotes the Bogovskii operator of Lemma 4.10.

LEMMA 4.11. Let d € {2,3} and let Assumption 2.3 hold. Then the operator D
in (4.8) is bounded, i.e. D € L(Z,Y), and for all z = (21, zaiv, 20) € Z the image
(v,p) = Dz €Y satisfies divv = zgjy.

Proof. Recall that for z = (21, 2div,20) € Z we have Dz = (Bzgiy,0). Then
Lemma 4.10 immediately yields

HBZdiv”LQ(I;H})) < C||ZdivHL2(1;Lg)
and due to (Hz¢)* — (H')* < H~!, we also have

[(Bzaiv)¢ll 22 (1) < CllB(zaiv)s < Cll(zaiv )|

L2(I(HE %)) LA(I(HE %))
which proves D € L(Z, W (I;H}) x {0}) and thus D € L(Z,Y). Finally div Bzqg;, =
zaiv follows from Lemma 4.10. O

4.7. Invertibility of F,. In the following Lemmas 4.12 and 4.14 we show as-
sumption 6 of Lemma 3.2, which also directly implies assumption 5 of Theorem 3.1.

LEMMA 4.12. Let d € {2,3} and let Assumption 2.3 hold. Let y := (v,p) be the
solution of (2.21) for 7 = id and let Ey(-,id) : Yt — L(Y',Z) denote the partial
derivative from (4.4). Theny € Y w E,(y,id) € L(Y ™, Z) is continuous and the
averaged partial derivative

Aly,5) = / E, (7 +tly —).id) dt € L(Y™, 2)

admits an inverse A(y,y) ™t € L(Zy,Y) that is uniformly bounded for all y € Y+ with
lylly+ < Cy.
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To prove this lemma, we have to consider an equation of the form
A(y,y)(h", h?) = (21, 2div, 20)
with z = (21, 2div, 20) € Zp. We now make the ansatz
(h?,h?) = Dz + (hg, h?) = (Bzaiv, 0) + (hg, h?),
which leads to a standard linearized Navier-Stokes equation
Ay, y)(hg, h?) = (id — A(y,y) D)z € Zo,p == {(21,0,20) € Zo : %0 € H}

that can be handled by standard techniques. In other words, we show that A(y, )~ ! €
L(Zy,Y) can be obtained by

A(ya g)_l =D+ A(y7 g)_l(ld - A(y,gj)D),

where A(y,7)”! on the right hand side is the standard solution operator for the

linearized Navier-Stokes equation with solenoidal velocity field.
To prepare the proof of Lemma 4.12, we start with the following auxiliary result.
LEMMA 4.13. Let the assumptions of Lemma 4.12 hold and define the Banach
space

Zon ={(21,0,20) € Zo: o€ H}, ||z, == - | 20-

Then the operators id — E,(y,id)D € L(Zy, Zo ) and id — A(y,y)D € L(Zy, Zy,n) are
uniformly bounded for all y € Yt with |ly|ly+ < C,, where C, denotes the constant
from Lemma 4.2.

Proof. Choose an arbitrary Cy > ||g||y+. Since E,(:,id) depends only linearly
on v we have A(y,y) = E,((y + 4)/2,id) for all y € Y. It is therefore enough to
consider E,(y,id) for any y € YT with ||y[ly+ < C,.

We have Z = Z, x Zy x L2 with 2y = (L2(I;V*) N P(I;HL, L2)Y), Zy =
<L2(I; L2) N H'(I; (H%—E)*)>, see Table 4.1.

We show first that E,(y,id)D € L(Z,Z) is uniformly bounded and start to
consider the divergence component of z — E,(y,id)Dz., which is given by z —
div(Bzgiv) = zdiv and is thus clearly in L(Z, Z3). For the initial condition component
z € Z +— (Bzaiv)(+,0) we obtain the estimate

I(Bzaiv) (-, 0) |z < [1Bzaivlloezy < ClDzllw i x oy < Cllzl 2,

since D € L(Z,Y) by Lemma 4.11 and thus this component is in L(Z, L?).
It remains to consider the momentum component of z — E,(y,id)Dz. Since
LA(I;HY) < LA2(L;V*) N P(I; HY, L?)* = Zs, it is sufficient to estimate each term

in the L?(I; H™!)-norm. Using Ha%+€ — H~! we obtain
[(Bzaiv)e — A(Bzaiv) + br (v, Bzaiv, -) + br(Bzdiv, v, )| p2(1.5-1)

<C- (H(BZdiv)tHL2(I;HS%+E) + || Bzaiv L2 (r;mp) + ”’UHLoo(I;Hg)HBZdiv”m(I;H})))

< C- (Izaih (1 0l g rpmgy) lzaiell 23y ) < Clllz

_3
L2(1;H, 27F)
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with a constant C' > 0 depending only on ||y||y+. Hence, this component is uni-
formly bounded in L(Z, L?(I;H™ 1)) < L(Z,Z,) and thus the uniform boundedness
of Ey(y,id)D € L(Z, Z) is shown.

It remains to show that id — E,(y,id)D € L(Zy, Zo.1). Let 2 = (21, zdiv, 20) € Zo
be arbitrary and set Z = (21, Zaiv, Z0) := (id — Ey(y,id)D)z. Then

Zaiv = Zaiv — div B2giv = Zdiv — Zdiv = 0
5() = Zo — (Bzdiv)(O), div 5() = div zZ0 — zdiv(o) = 0,

where the last equality follows from z € Z,. This shows that z € Z ;. O

Proof. (of Lemma 4.12) As observed in the previous proof we have A(y,y) =
E,((y +9)/2,id). Hence, A(y,y) € L(Y ™, Z) is obvious and it is enough to consider
E,(y,id) for any y € Y with |ly|ly+ < C,.

We proceed as sketched above. Consider

Ey(y7 ld)(hv> hp) = (Zl> Zdiv ZO)

for arbitrary z = (21, zdiv, 20) € Zo. With D € L(Z,Y) in Lemma 4.11 we make the
ansatz

(h’,hP) = Dz + (hg, hP),
which leads to
Ey(y,id)(hg, h?) = (id — Ey(y,id)D)z =: Z = (£1,0, 2) € Zo p,

since id — E(y,id)D € L(Zy, Zy,,) by Lemma 4.13.

Hence, we have to show that E,(y,id)™ € L(Zo4,Y). This can be obtained by
standard techniques, since Zy € H and z; € L*(I; V*)NP(I; H},L?)* by the definition
of Zy . In fact, by using solenoidal test functions and the incompressibility condition,
the existence of a unique hf € W (I; V') with h{(0) = Z is well known. More precisely,
the proof of [17, Proposition 2.1] also holds true for dimension d = 3, since ||y||y+ < C,
implies that the velocity component is uniformly bounded in L (I;L3) N L*(I; H}).
Hence, the proof of [17, Proposition 2.1] yields the invertibility of E,(y,id) with the
estimate ||h§|lw vy < C|Z]|z,, < C|l2llz, for the velocity component.

The uniqueness and P([; L%,clH61(Lg))*—regularity of the pressure component
hP can be obtained similarly as in [30, p. 307-308] by utilizing that the linearized
equation holds in the sense of distributions. In fact, for ¢ € C5°(2 x [0,T")) with
dive(t) = 0, t € [0,7T), an analogue of (2.10) holds for h¥. Using a test function
¢ € C§°(Q x [0,7]) in the momentum equation yields by using h¥ € W(I[;V) —
C(]0,T); H) after integration by parts in time

(h,div 90>P(1;Lg,c1H0_1 (L3)* P L3 cl -1 (13))
= —(hg, 1) L= (r;L2),01 (1:L2) + (ho(T), (T)) L2 — (20, 9(0))rz + v(Vhg, Vo) L2(112)
+b1(v, b, ) + b1 (hg, v, ) — (21, ) p(r;H) L2+, P(1:H), L2)
< Clvlly-+) s llw vy + 12l zo) [l porms ey < Clizll zo ol prmy 12)-
For ¢ € C3°(Q2 x I) this follows by the calculus of distributions. The extension to
w € C§°(2 x [0,T]) can be shown by using h’ € W(I; V) — C([0,T]; H).

By the above estimate the right hand side of the equality can be extended uniquely
to an element in P(I; HY,L?)* and thus to test functions ¢ € P(I;H},L?), since
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Cs°(92x[0,T)) is dense in P(I; H}, L?). Since div : P(I; H}, L?) — P(I; L3, CIHO—I(L%))
is bounded and surjective (see below), we see that h? € P(I; Lg,clHo_l(L%))* is
uniquely determined and HhPHP(I;Lg,clHo_l(Lg))* < 2]l zo-

It remains to show that div : P(I; H},L?) — P(I; L2, cly-1 (L3)) is bounded and
surjective. For the boundedness we note that C'*([0,T]; H}) is dense in P(I; Hj, L?)
and div : (Cl([OaT];H(l))7 | - HP(I;H}),LZ)) = (Cl([O,T];L%), [ - ||P(I;Lg,c1H,1(Lg))) is
bounded. The surjectivity follows by the choice ¢(t) = Bq(t) and thus divgg = ¢ with
q€ P(I; L3, cly—1 (L2)) and the Bogovskif operator B € L(H, *,L?)NL(L? H}) from
Lemma 4.10.

For the proof of the continuity of y € Y — E,(y,id) € L(Y", Z) we observe that
in Ey(y1,id) — Ey(y2,id) only the trilinar forms give a contribution, since all linear
terms cancel out. Therefore, let vy,vo € H*(I; HY) — L°°(I; H}) and vy € W (I; H)
be arbitrarily given. Since L?*(I;H™1) — L2(I;V*) N P(I; H}, L?)* and

[br(v1 = v2,v0,) 4+ br(vo, v1 — v, )| p2(ra-1) < Cllvr — vallpee (i) vl 2 (1:812)

the continuity of y € Y +— Ey(y,id) € L(Y T, Z) follows. O

To complete the proof of assumption 6 of Lemma 3.2 we show finally

LEMMA 4.14. Let the assumptions of Lemma 4.12 hold. Then we have E.(g,id) €
L(U, Zy) and A(y,y)(y —§) € Zo for ally € Y.

Proof. The action of E,(y,id) is given in (4.3). The Fréchet differentiability of
Te€Uw— Eg,7) € Zat 7 =id yields E,(y,id) € L(U,Z). Now let h™ € U be
arbitrary and consider z = (z1, zqiv, 20) := E,(y,id)h". Then

zaiv(0) = tr (g5(1d)[R7]V0(0)) = tr (g5(id)[27] VDo) = — tr (VAT V) + div(h") div(vp)
and on the other hand zp = — L0y (7)|,=ia[h"]. Hence,
div zg = —div (LT (id + sh7)|s=0) = —-Ldiv (To(id + sh")) |s=0
and therefore
divzo = — tr (Voo (id + sh™) " (I 4 sh™)) |s=o
= —4 (div(g) o (id + sh7)) |s=0 — tr (VA" VTy) = — tr (VAT V),

since div(vp) = 0 on (id+sh”)(Qyer) for all A™ € U with sufficiently small s||h7||w1.c >
0. This shows that zq;y(0) = div zg and thus E.(g,id)h™ € Z, for all ™ € U, i.e.,
E-(y,id) € L(U, Zy) as asserted.

To show that (z1, zaiv, 20) = Ay, 9)(y — 9) = E,((y + 9)/2,id)(y — y) € Zoy, we
note that by (4.4)

zaiv(0) = div(y(0) — g(0)), 20 = y(0) — 7(0)

and thus zg4;v(0) = div zg which shows A(y,y)(y — y) € Zp as required. O

4.8. Continuity of the solution operator with respect to domain varia-
tions. We now show that under our regularity assumptions on the data the continuity
requirements from Theorem 3.1 are satisfied, i.e. the mapping

TeUCUw (v(r),p(1)) €Y;
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is continuous at 7 = id for ¢ = 1,2. To this end, according to Lemma 3.2, it sufficies
to show property (3.3), since 7. and 8. are already proven.

LEMMA 4.15. Let d € {2,3} and let Assumption 2.3 hold. Let (v,p) be the
solution of (2.21) for T = id and let (v(7),p(T)) be the solution for an arbitrary T
with sufficiently small |7 —id|[w1.0(q,.,). Then we have

[(v(7) = 2,p(7) = P)llvs = 0= [[(v(7) = 2,p(7) = P)lly> =0,

as ||7 —id[|w1.0 (0,0p) — O.

Proof. We set e¥ :=v(1) — v, eP = p(T) — p.

Concerning the convergence of e’ in L>(I;L3) we recall that for sufficiently
small displacements |7 — id||w1.(q,.) the velocities v(7) are uniformly bounded in
L*°(I;HY) — L*°(I;L%) by Lemma 4.6. Thus, interpolation yields

€] Lo (r;L3) < CuevHEoo([;Lfi)Hev”zw([ L2) = CuevHLoo([ L2)’
such that |[(e”, e?)||y, — 0 implies [[e”||pc(7,L3) — 0 as [|7 — id|[w1.(0,.;) — 0.

In order to finish the proof we have to show ||€?||L2(I;H3*5)7 e\l L2 (r;z2) — 0, as
(¥, €P)|ly, = 0 and |7 — id||w1.00(q,.;) — 0. Therefore, let v := *£%, j:= (v, p) and
y := (v, p). Using the linearization (4.4), a short calculation shows that subtracting the
equations (2.21) for (v,p) and (v,p) yields with D;(7) := g;(id) — g;(7) for i = 1,2,3
(4.9)

((w, g, wo), By ((0(t), (1)), 1d)[(e”(2), €” () g3 x 13 w12, (111 x 12 x12) -

= ((f(t) 02 T)g1(7) = [ (), w)L2 + (v (t), D1 (T)w)r
+v(Vo(t), Da(T)Vw)rz + b(v(t), v(t), w, Ds(7)) = (p(t), tr(Ds(7) V) 2,
+ (tr(D3(1)Vo(t)), ¢) 2 + (wo, Vo o T — o)

for all w € HY, q € L3, wg € L? and for a.a. t € I.

For the estimate of the time derivative we test (4.9) with ¢ = 0, wy = 0 and
arbitrary w € L2*(I;H}). We show that all other terms in (4.9) tend to zero as
functionals w.r.t. w € L?(I; H}). We estimate the right hand side of (4.9) as follows.

[((F 00 7)1 (1) — Fow)pz(riey| < 11(F 0w T)g1 () = Fllrzreyllwllz2 (2.2
(v, Dy (T)w) L2 (riL2)| < lloell 2y lwll 2wy 1D1 (7) [ nee -
Furthermore, by using Lemma 2.7 and Hoélder’s inequality we get
‘V(V%Dﬂ )Vw)m(l LZ){ < VHUHLQ(IH )Hw||L2(IH )HDZ( 7) ||l
[b1(v, 0,0, Ds(r))| < ClUIIZ o popy) 0]l 2o riemy | D3 (7)o
For the last term we have
|(p, t1(D3(T)Vw)) r2(1,22) | < Cllpll L2 ;02) D3 (7) [Loe llwll 2 50
We now estimate the other terms on the left hand side of (4.9). We obtain
(v(Ve, Vw) 2r.n2)| < vlle |2 lwll ez
and by using Lemma 2.7 and Holder’s inequality

‘b,(e”,ﬁ,w) + b1 (v, 5”7“})‘ <C- (HUHLOO(IH )He HLQ(IH )”wHLQ(IH )
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Hence, for |7 — id||w1.0(q,.,) small enough we obtain from (4.9)
‘(egfw)Lz(I;L?)‘ < CHwHLQ(I;Hé)(HT —id[lwr.~ + HevHLQ(I;Hé))
(4.10) + Pl 22l tr(Vw)[ L2 1;12)
+1[(f 0z 7)g1(7) = fllL2riL2) w2 (1L
for all w € L?(I; H}), where
C= C(HUHLW(I;Hé)a ||"UH%4(1;H(1])7 Hp||L2(I;Lg)7 [vell2(r12), ||77HL°°(I;H5))

is a constant, which is uniformly bounded due to the Y regularity of the state
variables, cf. Lemma 4.6.
Moreover, we have from the incompressibility condition

tr(Ve") = tr(Ds(7)Vv)
and therefore with a constant C' > 0
[ tr(Ve) L2 r,z) = [ tr(Ds(7) Vo) 21,02y < Cllvell Lo rmy |7 — id|lwree.
Testing (4.10) with w = e} we thus arrive for sufficiently small ||7 — id w1, (q,.,) at
et 1722y < Clloe = el 2y (I = idllwes + 1€ [l 2 ey

+ Cllp = pllrz ez lvell Loy 17 — idflwre

+[1(f 0 T)g1(7) = Fllzzwellef |2
and thus

lef 1722y < C - (Im —idllwroo + ¥l caqramy) + 1 0z 791 (7) = FllZ2(r2),
with another constant
c :C(”UHLw(I;Hg)» HUH%‘l(I;H}))v Ipllz2(r;L2), HﬁHL?(I;Lg)v
lvell L2 rmys (0] oo (2m3) s 10 2 (1102 )-

Therefore, using the uniform Y+ boundedness of the state variables from Lemma
4.6 and the regularity assumptions on f, we have shown

llef |l 212y — 0,

as [|(e”, eP)|ly; = 0 and [|7 —id|[wr.e(q,.) — 0. Since |[e¢]|p2(r;m1) < C, interpolation
yields

(4.11) i P——

as ||(e”,eP)[ly; — 0 and ||7 — id|[w1.0c(0,.;) — O
For ||7 —id|lw1.~(q,.,) sufficiently small the pressure term on the left hand side
of (4.9) satisfies exactly as in (4.10) the estimate
|(VeP, w)ra(reey | = [(€, t1(Vw)) r2 (12|
< C-(lIr —idllwree + [le”ll L2 ey 1wl L2 (2.13)
+ (el 2(riwey +11(f 02 )g1(7) = fll2w2) w2 (2,
which shows [|VeP||p2(; 1) = 0 as [[(e”, eP)|ly, — 0 and [|7 —id||w1.(q,.;) — 0. By

[30, Prop. I1.1.2] we have [[eP(t)||12 < C(her)||VeP(t)||m-1 for all ¢ € I. Hence we
conclude that |eP[|L2(,z2) — 0 as [[(€”, €P)[ly; — 0 and [|7 —id[|w1.=(q,.) — 0. O
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5. Differentiability of the reduced objective function. We deduce finally
from Theorem 4.3 differentiability properties of objective functionals with respect
to domain transformations 7 € U(£ef). To this end, consider as in 2.1 a shape
optimization problem

(2.1) min J(y,Q) st. E@,Q) =0, Q€ O,

where 7 = (7,p) and E(7,Q) = 0 are the Navier-Stokes equations (2.5). By applying
the mapping method, we obtain the equivalent problem on the reference domain ,e¢

(2.4) min J(y,7) st. E(y,7)=0, 7€ T,

where y = (v,p) and E(y,7) = 0 is given by (2.21) and T,q is a set as given in
Assumption 2.3 or a closed subset of it.

We state now sufficient conditions for an objective function J : Y (Qef) X
U(Qyer) — R such that the reduced objective function

(5.1) TeUCUw j(r):=J((v,p)(7),7) ER
is Fréchet differentiable in a neighbourhood i/ C U of id. We note that
71, T2 € Taq With 71(Qref) = 72(Qret) = j(11) = j(72),

since by (2.1) the objective function depends only on the domain.

Theorem 4.3, i) shows the differentiability of 7 € U +— (v(7),p(7)) € Y at
7 = id as well as the differentiability to the slightly weaker space (L*(I; H}(yer)) N
C(L; L% (er))) % (L2(1; L3 (Sher)) + (WHH(T, Cngl(Lg(Qref))))*) at 7 = T for any
T € Toq. We can therefore apply the chain rule.

For practical computations it is most convenient to evaluate the derivative on the
physical domain Q := 7(Qyet) at id. On the other hand, for optimization methods it
is preferable to work on a fixed reference domain Q..s and to evaluate the derivative
at arbitrary T € T,q. Both can easily be accomplished, as the next theorem will show.

To state the theorem, let 7 € T,q be arbitrary, let Q = 7({¢¢) and denote by
J(y,7;Q) and E(y,7;Q) = 0 the objective function and state equation in (2.4), if Q
instead of Qe is used as reference domain. Finally, let U(Q) = (WhH° WLt (Q),

U) C U(R) be a sufficiently small neighborhood of id and denote by
(52) TEUQ) = yY(T Q) = (u(T:0Q),p(7; Q) € YT(Q)

the bounded solution map of E(y,7;{) = 0 according to Lemma 4.6. B
THEOREM 5.1. Let with the previous notations T € Taq be arbitrary, Q = T(Qyer)
and let § € YT(Q) be the physical state on Q, i.e., E(y,id;Q) = 0. Finally, let

@.7) € Vil lly@) x U(Q) = J(779)

be Fréchet-differentiable at (,id) on bounded sets § > Y C Y (Q) with J,(7,id; Q) €
Y*. Then the following holds.
i) The reduced objective function

TEUQ) CU®Q) — j(7):=Jy[TQ),7;:Q)

corresponding to the reference domain Q is Fréchet-differentiable at 7 = id
and the derivative is given by the chain rule.
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it) With a sufficiently small neighborhood U(Qyet) C U(Qet) of T the reduced
objective function

T € U(Qrer) C U(Cher) (1) = J(y(7),7)
corresponding to reference domain et is Fréchet-differentiable at T = 7 and
F (AR =7G)[AT o7 VAT € U(Qhet).

Proof. i): As observed above, the solution map (5.2) is bounded and thus we find
a bounded neighborhood Y C Y (Q) of § with y(7;Q) € Y for all 7 € U(Q).

Moreover, by Theorem 4.3, i) (see the proof of Theorem 4.3, ii)), the solution
map (5.2) is Fréchet-differentiable at 7 = id as a map 7 € U(Q) — y(7;Q) € Y(Q).
This yields as in the proof of the chain rule for |7 —id||;;q) — 0

3(7) = 3(id) = 7' (i) [y i D)7 — 1), 7 ~ id]

= J(y(7;Q),7:Q) — J(3,id; Q) — J'(7,id)[y (id; Q) (7 — id), T — id]
(ly(7: ) - yuy@+||%—id||m)>
40,510 D) — 5 — o/ (D)7 — i)

— o7 — id]ly -

I
S

ii): Since 7o 77t € U(Q) for all 7 € U(Quer) With [|7 — 7|y
enough, and 7(Qyer) = 70 771(Q), we have
(1) = j(7) = j(ro77h) = j(id) = j'GD)[(r = 7) o 7 ] + o(|[(T = 7) 0 7 [y )
=j'(d)[(r = 7)o T + o7 = Tllrr (@)

< p, p > 0 small

rof)

Rl

where we have used Lemma 4.5 in the last step. O

REMARK 5.2. A direct application of the chain rule togther with Theorem 4.3
would require stronger differentiabilty properties for J(-;Q). The additional bound-
edness of the state in Y () makes it possible to require the differentiabilty only on
bounded sets in Y (Q).

5.1. Example: Mean drag of a body. We consider the mean drag around a
simply connected body B. Let I'g C 99 be the boundary B and ¢ € R? be a unit
vector in the mean flow direction. Then the mean value of the drag on I'p is given by

1 T
:/ / n-o(3,p) - ¢dS dt
T 0 I'p

with the unit outer normal n and the stress tensor o(v,p) = v(Vo + VoT) — pl. Let
® € CH(RY)4 be a function with

(5.3) Or, =6, Plogyr, =0 VQE O

Then the mean drag can alternatively be computed by the formula
J((®,5); Q) / / @ V)7 — HT® — pdivd + vV : v<1>) d7 dt

+o /Q (B(F,T) — To(7)) d7,
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see e.g. [18], where we have integrated the time derivative. Transformation to the
reference domain yields finally

N
J((v,p),7) = % /O (b(v(t), v(t), @ oT,g3(7)) + v(Vv,g2(T) V(P 0 T))L2(0,0)

~ (0(0), 5(aa(NT (@0 ) igay — [ (Flt) oz ) (@ 0 7)ga(r)id) de

ref
1

+ T(U(T) —vgoT,(PoT)g (T))Lz(Qref)'

Let T € Taq be arbitrary. To show the Fréchet-differentiability of the reduced objective
function j(7) at 7 = 7, we could apply Theorem 5.1, but we can also immediately use
Theorem 4.3, ii) and the chain rule. In fact, since ® € C1(R%)4, (5.3) yields div® €
L3(7(hef)) and thus tr(gz(7)V(® o 7)) € LE(Qet), We also have tr(gz(7)V(®o 7)) €
L2(I; LE(Qet)) N WHL(T; LE(Qrer)). Now, it is easy to verify that

J: (v,p,7) € (L2(I; HY (er)) N C(T; L2 (Qret)))
x (L*(I; L§(er)) + (WHH (I LE(Qher)))*) x U = R

is Fréchet-differentiable. Hence, the chain rule and Theorem 4.3 yield the Fréchet-
differentiability of 7 € U — j(7) e R at 7 = 7.

An adjoint representation of the reduced derivative j’'(7) can now be derived by
standard techniques and integration by parts leads for sufficiently regular problems
to the Hadamard-Zolésio boundary representation, see for example [6, 7].
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