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ADMITTANCE IDENTIFICATION FROM POINT-WISE SOUND
PRESSURE MEASUREMENTS USING REDUCED-ORDER
MODELLING

S. VOLKWEIN

ABSTRACT. In this work an acoustic application is studied. The goal is to
estimate the complex-valued admittance from given point measurements of
the sound pressure. This parameter identification problem is formulated in
terms of an infinite-dimensional optimization problem. First- and second-order
optimality conditions are discussed. For the numerical realization a reduced-
order model based on proper orthogonal decomposition is used. Numerical
examples illustrate the efficiency of the proposed approach.

1. INTRODUCTION

The acoustical impedance of a component or trim part is one of its most impor-
tant characteristics. The trim and its absorption behavior contributes significantly
to the comfort inside the car. Therefore, correct impedance values are needed when
acoustical simulations of car interior noise are carried out.

A generally used methodology to determine the acoustical impedance of relevant
acoustic materials is to use cut-out round samples of the material in question and
measure the acoustic characteristic in the impedance tube; see Figure 1.1.

FiGure 1.1. Classical impedance tube for the measuremant of
normal impedances; see [10].
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As a result, values for the normal impedance and absorption coefficients can be

obtained for this material. Typical damping materials are shown in Figure 1.2.
Disadvantages of this method are that the measurement considers normal acoustic

.

FIGURE 1.2. Damping materials Melamin (white) and C20mm
(black); see [10].

waves, only, that some materials are inappropriate for the impedance tube and that
the effects of the shape of the whole part have to be neglected. Therefore efforts
have been made to develop methods for impedance measurements of entire trim
parts, such as carpets, dashboards or seats.

Our approach is based on a mathematical model for the sound pressure distri-
bution (inside the idealized car geometry). More precisely, the sound pressure is
governed by the Helmholtz equatin, where the impedance or admittance (the re-
ciprocal value of the impedance) arises as a parameter in the Helmholtz equation.

In this paper we formulate the identification problem as an optimal control
problem, where the cost functional contains a regularization term as well as a
least-squares term for the difference of the measurements and the sound pressure p
computed by solving the Helmholtz equation. The obtained optimal control prob-
lem can be treated by methods from infinite dimensional optimization; see, e.g.,
[12]. In contrast to [10] we identify the admittance A € C instead of the impedance
Z = 1/A. Due to the the term Ap in the Helmholtz equation (see (2.1c)) the
obtained optimal control problem has a bilinear structure, whereas in [10] the non-
linearity is of the form p/Z. If the admittance A has been estimated, then Z = 1/A
is an estimate for the impedance. The optimal control problem is solved by a glob-
alized quasi-Newton method with BFGS update of the Hessian. Furthermore, a
discretization based on proper orthogonal decomposition (POD) is utilized for the
solution of the Helmholtz equation. POD is a powerful technique for model reduc-
tion of nonlinear systems. It is based on a Galerkin type discretization with basis
elements created from solutions to the Helmholtz equation itself.

Compared to [25] the new contribution of this article are the following aspects:

e Since the measurements are usually difficult to get for each single frequency,
we identify the admittance from mean values over a frequency band.

e We consider a different cost functional involving a log-function, because the
measurements are usually provided in the logarithmic unit decibel (dB).

e First- and second-order optimality conditions for the infinite-dimensional
optimization problem are investigated.
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e Inequality constraints for the admittance are taken into account in our
numerical solution method (positivity of the real and imaginary parts of
the admittance).

POD is successfully used in different fields including signal analysis and pattern
recognition (see, e.g., [6]), fluid dynamics and coherent structures (see, e.g., [14, 23])
and more recently in control theory (see, e.g., [11, 18]). The relationship between
POD and balancing is considered in [17, 22, 26].

Let us mention that in [10] a standard finite element discretization for the Helm-
holtz equation is applied. Alternatively, the wave based technique (WBT) is used
in [4, 9]. A-posteriori analysis is utilized in [24] to determine the number of POD
ansatz functions in the POD Galerkin projection for an optimal control problem
governed by the Helmholtz equation. We refer to [2], where an optimal control
problem for an impedance factor is studied. The frequency is kept fixed and the
goal is to obtain the least amount of noise propagation to the far field.

The paper is organized in the following manner: In Section 2 we formulate our
parameter identification problem as an infinite dimensional optimization problem
and prove existence of optimal solutions. Optimality conditions are derived in
Section 3. The reduced-order approach is described in Section 4, where we also
explain our numerical optimization method. Numerical experiments are carried
out in Section 5. Finally, some of the proofs are given in the Appendix.

2. ADMINTANCE ESTIMATION AS A NON-LINEAR OPTIMIZATION PROBLEM

In section we formulate the parameter estimation problem for the admittance as
an infinite-dimensional optimization problem. Existence of optimal solutions are
proved and first-order necessary optimality conditions are derived.

2.1. Function spaces. Througout the paper we write Re(z) and Im(z) for the
real and imaginary part, respectively, for z € C. Moreover, Z stands for the complex
conjugate of z.

Let © C R% d € {2,3}, be an open and bounded domain with Lipschitz-
continuous boundary I' = 0€2. The domain 2 represents the interior of the car
vehicle. Recall that for s € [1,00) the Lebesgue space L () is defined as

_ </Q |<p(x)|§:dx>1/s < oo}.

In particular, we set H = LZ(£2), which is a Hilbert space endowed with the inner
product

) = {s

(o, )y = /Qap(x)de for p, 9 € H

and the induced norm ||¢||x = (g, cp}llq/z for ¢ € H. The Hilbert space V = HL(Q)
is supplied with the inner product

/0 a
i Xi/ o

and its induced norm ||¢|lv = (g, <p>%,/2 for ¢ € V. For more details on Lebesgue
and Sobolev spaces we refer the reader, e.g., to [1, 5].
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FIGURE 2.1. Impedance (in £%) and admittance (in ) values
m/s Pa

for Melamin 50mm in the frequency range from 200 to 500H z.

2.2. The Helmholtz equation. For given frequency f > 0 the complex-valued
sound pressure p = p(x) solves the Helmholtz equation

(2.1a) —Ap(x) — k*p(x) = q(x) for all x € €,
J_Op
. _— = C =
(2.1b) 0w o (s)=0 foralls e I'y C I' =09,
(2.1¢) 1 9P ) = ap(s) = 2 for all s € 'y = '\ I'x,

Oow ON Z

where ¢ stands for the complex-valued source term modelling the excitation at the
point x € Q at the frequency f, the parameter A € C denotes the admittance and
7 = 1/A stands for the impedance. Furthermore, 7 is the imaginary unit, n denotes
the outward normal vector and the constants in (2.1) are
(2.2) 0:343.799E, k= ﬁ, 0o = 1.19985 k—gg, w=2rf=ck,
s c m

i.e., both the wave number k and the angular frequency w depend on f. The
admittance and therefore the impedance are frequency-dependent. In Figure 2.1
we plot the impedance and admittance values for the damping material Melamin
50mm in the frequency range from 200 to 500H z.

Integration by parts and using (2.1c) yield

0
<—Ap,<p>H—/ —Ap@dx:—/ —p¢ds+/Vp~V¢dx
Q Tr on Q

1
—7/ gowApEds—k/ Vp-Vepdx
J Jrg Q

= / Vp - Vodx + jo.wA ppds
Q I'r
for every ¢ € V, where we have assumed that —Ap € H and (-,-)y denotes the
inner product in H of square integrable functions ¢ : {2 — C. This motivates the
next definition.
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Definition 2.1. For given f > 0 and A € C the function p is called a weak solution
to (2.1) provided p € V holds and p satisfies

B(p,p; A) = /Qq(f)ﬁdx forall p €V,

where the parameter-dependent bilinear form B(-,-;A) : V x V — C is defined as
(2.3)  Bp,p;A) = / Vp- Ve — k*ppdx + jo.wA [ ppds forp, g V.
Q I'r

The existence of a weak solution to (2.1) follows from the the next theorem.
Its proof is based on the Fredholm alternative; see, e.g., [5, p. 640-644]. For more
details we refer to the Appendix A.1.

Theorem 2.2. 1) One of the following statements hold: either

for each q € H there exists a unique weak solution p to

—Ap—Fk¥p =gq n Q,
(2.4)

(2.4a) ij g% =0 on I'n,
ng g—ﬁ =Ap onTg
or else
there exists a unique weak solution 1 # 0 to
Ay — k%) =0 in
(2:5) (2.5a) gjw g%f = on 'y,
ggw g% =AY onTg.

2) If (2.5) is satisfied, the dimension of the subspace N C V' of weak solutions
to (2.5a) is finite and equals the dimension of the subspace N* C V of weak
solutions X to the adjoint (or dual) problem

—AXN—E2A=0 in €,

7 OA
gr T
(2.6) oow O 0 on N
J ai = —Z)\ on FR.
Oow O

3) Finally, (2.4a) has a weak solution if and only if

/ ghdx =0 for all A € N*.
Q

Remark 2.3. (1) From the theory of compact operators and the Fredholm
alternative it follows that case (2.5) appears only for a countable set.
(2) If (2.5) is true, we infer that its solutions 1 satisfies

d o
Z axi

=1

Hence, gowRe(A) ||¢||2L%(FR) =0, i.e., ®» = 0 on I'g provided Re(A) #0. ¢

2 2
-k [l + 700w A M’HLg(FR) =0.
H

If a weak solution p to (2.4a) exists the following regularity result.
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Corollary 2.4. Let A € C be given. Suppose that there exists a weak solution
p=p(A) €V to(2.4a). Then, p lies in the space Cc(Q) of all continuous functions
defined on Q with values in C. Moreover, there exists a constant C > 0 independent
of f, q, A, and p such that

Iplly + lIPloe@ < € (HqHH + el + Al 2l

LE(FR))
for s € (2,4]. Furthermore, p € HE/Q(Q).

Proof. The solution p solves
19)
—Ap+agp = h in Q, —p:gonf‘
on

weakly with ag > 0, h = g+ (ag +k*)pin Q, g =0on I'y and g = —70,wAp on I'y.
From ¢ € H and p € V we infer that h € H holds. Moreover, p|r, € Hém(FR).
From the Sobolev embedding theorem [1, p. 144] we infer that p|r, € L& (T'r) holds
for s € (2,4]. Thus, g € LE(I") and s > d — 1. Therefore, the claim follows from [3]
and regularity results for elliptic equations. O

Remark 2.5. For p € V and A € C the function

] 0 on I'y,
971 —j00wAp onTg

may not belong to H(é/ 2(F). Therefore, we can not guarantee H2-regularity for a
solution p to (2.4a). O

2.3. The Helmholtz equation on a frequency band. Let f be a given fre-
quency and §f a positive scalar with f, = f — §f > 0. Then, we set f, = f+6f
and define the frequency band J = [f,, f5] C Ry and introduce a function space
taking into account the varying frequency in (2.1). By 3 = L?(J; H) we denote the
space of all functions ¢ : J — H, f +— ¢(-; f), which are square integrable, i.e.,

lellse = /jll@(-;f)ll?qdf<oo for every ¢ € .

Analogously, the Hilbert space V = L2(J; V) is defined. Throughout we denote by
©(f) the complex-valued function defined on Q when the frequency f € J is fixed.
The admissible admittance values belong to the bounded, closed and convex set

Aaa = {A € C|Re(A) € [Ag, Ap] and Sm(A) € [Ag, As]}

with constants Ag < Agx and Aq < Ag. For given source term ¢ € C(J; V) and for
admittance A € A,q we consider the Helmholtz equation over the band J:

(2.7a) —Ap(f) — E*p(f) = q(f) in Q and f.a.a. f €7,
(2.7b) ij % (f) =0 on Ty and f.a.a. f €7,
(2.7¢) in % (f) = Ap(f) on Ty and faa. fe9,

where ‘f.a.a.” stands for ‘for almost all’.
Let us introduce the Banach spaces

P=VNL*J;Cc(Q) and X =P xC,
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where P is endowed with the norm
Iplly = llplly + ||pHL2(j;CC(§)) for p € P.

We identify the dual space V' of V with L?(J;V’). Moreover, let us define the
nonlinear operator ¢ : X — V' by

(e(p. A), @y v = /J B(f).o(f): A)df for (p.A) € X and p €V,

where the parameter dependent bilinear form B has been introduced in (2.3). Then,
e(p,A) = 0in Y’ holds if and only if (p, A) € X satisfies (2.7). Finally, we set

Xad =P x Aad~

Assumption 1. Let ¢ € CL(J x Q)) be given and A € A,q arbitrarily chosen.

1) Existence: There exists at least one solution p € P to e(p, A) =0 in V'.
2) Estimate: If (p, A) satisfies e(p, A) = 0 in V', then we have

Iplly < C(1+4]c)
for a constant C > 0 independent of A and f € 7.

Remark 2.6. 1) Notice that the existence of a solution p to e(p,A) = 0
depends on the chosen source term ¢, the values of k2, and the boundary
conditions. In our numerical experiments we observe unique solvability of
the discretized Helmholtz equation for the used frequency grid.

2) Due to Theorem 2.2, part 3), there exists a solution to e(p, A) = 0 in V' for
every A € A,q if and only if

/q(f)X(f)dx:O for all A € V and fa.a. f e,
Q

where \ € V solves

/(/ V)\~V¢—k2)\¢dx—jQOwZ/ /\L,DdS)df:O
J Q I'r
for all p € V. %

2.4. The optimization problem. The goal of the parameter identification prob-
lem is to identify the complex admittance A from given real-valued quantities
p;* for the amplitude of the sound pressure at the given the microphon positions
x; €EQUIy, for 1 < i < ny. For 1 <i < ny, we choose 0 < «; < 1 and introduce
the bounded operators C; : P — R by

(2.8) C(p) = nln <7 + /I |p<xi;f>!édf) for p € P,

From 7; > 0 it follows that C; is well-defined for i € {1,...,ny}.
Now we introduce the cost functional J : X — R by

2
C

1 & 2 O -
T, A) = — > |Cip) = p"| + 5 [A— Al for (p,4) € X.

mi=1
The first term of the cost measures the distance between the sound pressure and
the corresponding measurement at each microphon position x; using the averaging
over the intervall 7 as well as the logarithmic scaling. The last term is needed to
regularize the ill-posed inverse problem. For that purpose we assume that o is a
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positive regularization parameter ensuring that A is not too far from a nominal
value A € C for the admittance.

Remark 2.7. For every p € P the function G;(-;p) : @ — R, 1 < i < ny,, defined
by

Gi(x;p) =nln (%+/I|p(X;f)|idf>, x €,

is continuous, i.e., G;(-;p) € C(Q). Let &, denote the Dirac delta function that is

continuous on C(Q). Thus, using the point measure j; = 5, we can express the
cost functional in integral form as follows:

I 2 o 212
J(p, A) = nm;/ﬂ |gi('§p) —D; } dpi + 5 ’A*A‘C for (p,A) € X.
In particular, we have
/Q Gi(-:p) —p?|2dui = |Ci(p) —pf‘|2 foric {1,...,nn},

where p € L%(J;Cc(Q)). O

Now we formulate our parameter estimation problem in terms of an infinite
dimensional optimization problem:

(P) min J(z) subject to (s.t.) z € F(P) = {& € Xaq|e(Z) =0in V'}.
To prove existence of optimal solutions the next assumption is required.
Assumption 2. If (p, A) € Xaq satisfies e(p, A) =0 in V', then
IpGess Mgz < C(1+[Alg)  for 1<i<nm
with some s > 0 and with a constant C > 0.
Remark 2.8. 1) By the Sobolev embedding theorem [1, p. 144] the Hilbert
space H{(J) is compactly embedded into LZ(J) for all s > 0.

2) One possibility to ensure more regularity for p(x;;-) is to add the quadratic
term ||p(x;;-) Hipw) to the cost functional. In our numerical experiments it
o}

turns out that even ||p(x;; -)Hwé,oo(j) is bounded on J. O

Theorem 2.9. Let Assumptions 1 and 2 hold. Then, (P) admits at least one local
optimal solution denoted by x* = (p*, A*).

Theorem 2.9 is proved in the Appendix.

2.5. The reduced problem. Problem (P) is an infinite-dimensional optimization
problem with equality and inequality constraints. In this section we introduce the
so-called reduced problem, where the equality constraint e(Z) = 0 in V' is elimi-
nated by considering a reduced cost functional that is defined on the admittance
parameter only. For that purpose we assume instead of Assumption 1 the following
stronger condition.

Assumption 3. Let ¢ € CL(J x Q) and A € Auq be given. Then there exists a
unique solution p € P to e(p, A) =0 in V' satisfying

Iplly < C(1+Alg)
for a constant C > 0 independent of A and f € 7.
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Proposition 2.10. Let Assumption 3 hold. Then, the non-linear solution operator
S : Aaqa — P with e(S(A), A) =0 in V' is well-defined, bounded, and continuous.

Proof. By Assumption 3 the operator S is well-defined. Using Assumption 1 and
A € A,q we have

IS(A)ll < C(1 +]Alc) < C (1 +max {|4|c, [4]c}),

i.e., S is bounded. To prove the continuity of S let {A"},en be a sequence in A.q
and A* € A.q satisfying (A.9d). Then, by Assumption 1 the sequence {p™},en
defined by p™ = S(A"™) is bounded in P. Thus, the continuity follows by analogous
arguments as in the proof of Theorem 2.9. ]

Utilizing the operator S we define the reduced cost functional
J:iAwa — R, J(A) = J(S(A),A) for A€ Aaa.

Then, we consider the reduced problem

(P) minJ(A) st. A€ A
Clearly, A* is a local solution to (P) if and only if z* = (S(A*), A*) solves (P).

Remark 2.11. Note the A — J(A) is a real-valued function of a complex number
A = Ap + jAg — J(A). In our numerical realization we consider .J as a map-
ping from R? — R (for brevity, we use the same notation for the mapping), i.e.,
(A, Ag) — J(Ag, Ag). O

3. OPTIMALITY CONDITIONS

To solve (P) or (P) we make use of the associated optimality conditions. This
section is devoted to derive these first- and second-order necessary optimality condi-
tions. For that purpose we have to ensure differentiablity properties of the mappings
e and J. The second-order conditions are important for the numerical solution pro-
cedure.

For the derivation of the optimlaity conditions let us introduce the Lagrange
functional associated to (P) by

Lz, \) = J(x) + Re({e(x), Ny y)
:/Wllmé/ﬂ|gi(';p)—p?\2dm+;|A—A\z

Jr/JS‘Ee(B(p(f),<,0(f);A)) df for (z,A) € X xV,

where the mappings G;, 1 < ¢ < ny,, and the parameter-dependent bilinear form B
have been introduced in (2.3) and Remark 2.7, respectively.

3.1. Differentiability properties of constraints and the cost functional. In
Section 3.2 we will study optimality conditions for (P). For that purpose we inves-
tigate differentiability properties of the functions J, e, and J. The next proposition
is proved in the Appendix.

Proposition 3.1. The operator e : X — V' and the cost functional are twice
continuously Fréchet-differentiable. Moreover, their second Fréchet-derivatives are
Lipschitz-continuous on X.
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Let Assumption 3 be valid. In Section 2.5 we have introduced the reduced
problem. From Proposition 3.1 we infer that e is Fréchet-differentiable. Using
e(S(A), A) =0 for all A € Ayq we obtain

0= Va(e(S(A), A)) As = V,e(S(A), A)S'(A) As + V ae(S(A), A)As

for any direction As € C.
The following assumption ensures a standard constraint qualification for (P).

Assumption 4. For every A € A,q and As € C there exists a unique weak solution
ps € P such that

—Aps(f) = K*ps(f) =0 in €2,
7 Ops .
(3.1) Oow On )=0 onI'n,
J Ops

Oow On (f) = Aps(f) + Asp(f) onTr

fra.a. f €7, where p=S(A). Moreover, ps satisfies

Ipslly < C(1+]4sc)
with a constant C > 0 independent of As.

Remark 3.2. 1) Note that Assumption 4 is closely related to Assumption 3.
2) Let Assumptions 1, 3-4 hold, then S is Fréchet-differentiable and its Fréchet
derivative is ps = S'(A)As, where ps solves (3.1) in the weak sense. In

particular, ps = —(V,e(S(A), A)) " Vae(S(A), A)A4s. 0

3.2. First-order necessary optimality conditons. Problem (f’) is a non-convex

programming problem so that different local minima might occur. A numerical

method will produce a local minimum close to its starting value. Hence, we do

not restrict our investigations to global solutions of (]_5) We will assume that a

fixed reference solution is given satisfying certain first- and second-order optimality
conditions (ensuring local optimality of the solution).

In our non-convex optimization problem the cost functional is defined pointwise

in Q. This leads to an adjoint problem with measures on the right-hand side. For

this reason suppose that A* € A,q is a local solution to (P) and p* = S(A*). We

define \* € W = L2(T; W25(Q)), s € [1,3/2), to be a weak solution to

2, m—Ci(p* *Ox,
(3.2a) CAN(f) - BN (f) = 22 o Gl ))Z - &,
M = i+ [p(xas ) 2 9
70N
(3.2b) oo O (f)=0 on I'y,
(3.2¢) s on (f)+AX(f)=0 on I'r

for almost all f € J, where dx, denotes the Dirac delta distribution, i.e.,

Ix, () = p(x;) for p € Cc() and 1 < i < ny,.
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Remark 3.3. Let r = s/(s—1) for s € (1,3/2). Then, 3 <r <ooand s 14771 =
1. The function \* is a weak solution to (3.2) provided

//VA*-V@—k%*@dx—ggowﬁ/ N@dsdf
71JQ T'r

a8 (- CipY) /

. 2
e = i+ Ip(xis ) a0

(3.3)

P (xi, - )p(xi, o) df

for all ¢ € L2(J; WS "(€)). Notice that W2 () is continuously embedded into
the space Cc(Q); see [1, p. 144]. Thus, ¢ € L?*(J;Cc(2)) in (3.3). Moreover,
from A\*(f) € Wé’S(Q) fa.a. f € J we infer that \*(f)|r, € L¢(T'r) for 1 < v <
6s/(6 — s). Therefore, in (3.3) all integrals are well-defined. O

The necessary optimality conditions are stated in the next theorem which is
proved in the Appendix.

Theorem 3.4 (KKT conditions). Let Assumptions 1-4 hold. Suppose that A* €
Aaa is an optimal solution to (P) and p* = S(A*) holds. Suppose that there exists
a weak solution \* € W to (3.3). Then, the variational inequality

(3.4) %e((g(A*_A) —on/ (w )\*p*ds>df> (A*—Ag)) >0
s I'g
holds for all As € Aaq.

Summarizing, the first-order necessary optimality conditions consist in the state
equation (2.1) with (p, A) replaced by (p*, A*), the dual equation (3.2) and the
optimality condition (3.4).

Remark 3.5. It follows from Theorem 3.4 that we obtain the gradient (Ag, Ag) —
j’(AgR, Ag) of the reduced cost is given by

o (Ap — Ag) + 009m( [ (@ fr, ADds)df)

(3.5) J' (A, Ag) = R
o(As — As) — QO%e(fI (w fFR )\T)ds)df)
where A = Agp +7Ag, A= Ap+7Ag, p € P solves (2.7) and A € L(J; W15(Q; C)),
s € [1,3/2), is the solution to

An N (P = Ci(p*))p*ox,

—AX(f) = K°AM(f) = n 0,
M = i+ lIp(xis ) 2oy
o\
(3.6) ij %( )=0 on I'y,
o\ —
S (N =—A) on Ty
f.a.a. f € J; compare Remark 2.11. O

3.3. Second-order conditions. We infer from Proposition 3.1 that the second
Fréchet derivative of the Lagrange functional with respect to z = (p, A) € X at a
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point (z°,A°) € X x W, z° = (p°, A°), is given by

2 _ _
VaoL(2®, A%) (w5, 26) = —— > |CL(p°)Bs|” + %6<2390A5/3w/r PsA° dsdf>
mo=1 R

2 &
Y (C°) — p)C () (s ps) + o | As
moi=1

and, by (A.14b), we have

2nRe( fy Jo ‘155‘; dpidf) _An Re( [y Jor°Ps d/‘idf)2
i+ P (%35 )1 72 0, (i + llp° (x5 ')||2L2(J;(C))2

Thus, we have the following result.

Ci'(p°)(ps, ps) =

Theorem 3.6. Assume that Assumptions 1-4 are satisfied. Let x* = (p*, A*) €
F(P) be a feasible point for (P) satisfying together with A\* € W the dual system
(3.2). Suppose that x5 = (ps, As) € ker Ve(z*), i.e., Ve(x*)zs =0 in V. If

(37&) ||p5||2(}7 < Cvker |A5 f:v
b 2 - C * m C// * < g A 2
(3.7b) FZ(i(p)_pi) i (P")(ps, ps) _Z| 5l
m =1
(3.7¢) ’?Re(ngoAg/w/ pgA*def)' <2 |As <2c
5 Jry 4

hold, the point (x*,\*) satisfies the second-order sufficient optimality conditions,
i.e., there exists a k > 0 such that

(3.8) Ve L(x* X)) (x5, 25) > K ||x5||§( for all x5 € ker Ve(z™).
Proof. From (3.7) we infer that

* o\ g 2 g 2 2
Ve (2", X*) (25, 25) > 1C lpslly + |As| e > 5 llzsllx

with k = 0/ max(4Cxer,4) > 0. This gives (3.8). O

Remark 3.7. 1) From zs € ker Ve(z*) we infer that x5 = (ps, As) satisfies

/B(pa(f),w(f);A)df= —JQoA(;/jw/F p*pdsdf forall p €V.

J

Hence, f.a.a. f € J the function ps(f) is a weak solution to

—Aps(f) — k*ps(f) =0 in Q,
0,
(3.9) ij %(f) =0 on I'y,
L 25(4)  Aps(f) = Asp’() on T

For As = 0 we observe that ps(f) = 0 solves (3.9) f.a.a. f € J. To ensure
(3.7a) the norm ||ps||e has to be small provided |As| is small. Of course,
the constant Cye, can depend on p*.
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2) If for 0 < 7 <« 1 it follows that

| |A5|<C
~ 8(r+ ¢ () sy ps))

|Cz'(p 1<i<ny.

Then, we have

ln"’ A n* m\ o/, x ‘A‘;‘C S ’CN p67p5)‘
o 2 (G =P s, pa)| < = ZTHC,, oor ool
g
=7 4 |A5‘C

Thus, (3.7b) can be guaranteed if |C;(p*) — p*| is small.
3) Using (3.7a), Lemma A.1 with e =1 and 0 < w < 27 f;, we estimate

_ ; 2
%e(ZJQOA(;/w/ PsAF dsdf)‘ <A ||L2(J;L1(FR;(C))|A5 Py
3 Jre

where C' = 479, fyCrCker.- Thus, (3.7¢) holds provided
. o
||)‘ ||L2(J;L1(FR;C)) < E
Recall that A* is a weak solution to (3.2). In particular, if |C;(p*) —p*| = 0,
1 < < nyy, holds, we have \* = 0. Thus, if [|\*[|z2(5,11(rg;c)) is small for
small residuals |C;(p*) — pi*|, condition (3.7¢) can be ensured; compare part

2). 0
4. POD REDUCED-ORDER MODELLING

In this section we recall briefly the POD method and explain the reduced-order
model for the Helmholtz equation as well as for the identification problem. More-
over, we present two numerical examples.

4.1. The POD method. Let wq,...,w, € R™ be given vectors and w = Z;L:l W;
the corresponding mean value. We set y; = w; —w, j = 1,...,n, and V =
span{y;}7_; with d = dimV < m and Y = [y1,...,yn] € R™™. On R™ we
use the i 1nner product

(4.1) (u,v)yy = u' Wo  for u,v € R™
with a symmetric, positive definite weighting matrix W € R™>*™ and its induced
norm |jullw = (u" Wu)'/2. Since W is a symmetric and positive definite matrix,

W1/2 is also defined via the eigenvalue decomposition of . Then, for an arbitrary
¢ < d we consider the minimization problem

14
(4.2) o in Z%Hya Z<yg7 Vo Vil oy

e =1 i=1
subject to (g, 1)y, = 045 for 1 <, 5 < ¢,
where {a;}}_; are nonnegative weights, d;; stands for the Kronecker symbol, i.e.,
d;; = 1 and 6;; = 0 for j # i. A solution to (4.2) is called a POD basis of rank £.
We have D'/2 = diag (\/ag,..., /). Let us define the m x n matrix ¥ =

W12y D/2. A solution (4.2) is characterized by the first-order necessary optimality
conditions: Solve the n X n symmetric eigenvalue problem

(4.3) YIY 0, = Ny, 1<i<U{,
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Domain Q, measurement points and source la(x;f)| for frequency 300Hz
1.4
°
1.2f "
0.15
1H
[%) M 1%}
L2 0.8+ B2}
< =<
° . . o 0.1
<N 0.61 >
0.4r .
0.05
0.2
.
oL ‘ n ‘ n ‘ ; o
6] 0.5 1 1.5 2 2.5 3

xl—axls

FIGURE 4.1. Acoustic domain Q and n,, = 12 measurement points
(*) for the sound pressure and loud speker (o) (left plot); absolut
value of the source function for frequency f = 300 (right plot).

where A\; > ... > Ay > 0, and set 1; = Y DV2v;/\/A;; see, e.g., [14]. Note that
YTY = DY2YTWYD'Y/2. Tt can be shown that {¢;}%_; is already a solution to
(4.2).

For the application of POD to concrete problems the choice of ¢ is certainly of
central importance for applying POD. It appears that no general a-priori rules are
available. Rather the choice of ¢ is based on heuristic considerations combined with
observing the ratio of the modeled to the total energy contained in the system Y,
which is expressed by

14 14
A 1A
g(g) — Z;:l — Zl—} .
> A trace(YTY)

4.2. Computation of the POD basis and reduced-order modelling. The
acoustic domain is presented in the left plot of Figure 4.1. The impedance boundary
isI'r = {(2,0) 0.5 < & < 2.5} and the loud speaker is located in x4, = (0.21,1.28) €
Q. Therefore, we use the complex-valued source term

q(x; f) = é exp (W(f50200)> exp ((— 50[x — x,4|?) for x € Q and f € [200,500],
see Figure 4.1 (right plot). We apply a standard piecewise linear finite element (FE)
discretization with m = 4957 degrees of freedom. Let {¢;}™; denote the piecewise
linear finite element ansatz functions. Then, a finite element function is described
by a coefficient vector in R™ containing the values of the finite element function at
each grid points. We introduce the symmetric and positive definite stiffness matrix

S € R™*™ with the elements
S = [ 23006 + Vi) Vi) dx, 1< < m.

Then the H'-inner product of the two FE functions is given by the the weihgthed
inner product (4.1) of their coefficient vectors with W = S.

The POD basis is computed from FE solutions p" = pik + jp to (2.1) for the
frequencies f = 200,201,...,500 Hz, where for every f we vary the admittance



ADMITTANCE IDENTIFICATION USING REDUCED-ORDER MODELLING 15

Normalized eigenvalues
10

—real part
imaginary part

107

—a

10 r

—6

10°°

10710

10 20 30 40 50 60

FIGURE 4.2. Decay of the first £ = 65 eigenvalues of YTy,

POD basis q,ul(x) POD basis qu(x)

FIGURE 4.3. The first two POD basis functions for the imaginary part.

A = Ay + y)Ag as follows

Ap=2-107%4-107%,6- 1074, (in 22y,
Ay =6-107%,1072,1.6 - 1073, (in 72,

i.e., we compute n = 301 x 9 = 2709 FE solutions p”. In particular, we obtain for
the real part coefficient vectors a; € R™, j =1,...,n. Note that that 2- 1074 %{f <

AR < 6-1071 72 and 61071 2 < Al < 1.6- 1073 "2 hold; see Figure 2.1.
First we compute a POD basis for the real part. The CPU time for the snapshot
computation was 359 seconds. In the context of Section 4.1 we choose W = § for
the weighting matrix and the vectors w; = aj, j = 1,...,n. In (P) we take the
weights a; = 1 for all j. Then, we compute the POD basis {¢; ¢_, of rank £ = 65
for the approximation of the real part of the sound pressure. For the imaginary
part we proceed analogously and determine a POD basis {qbi}f:l. In Figure 4.2
the decay of the eigenvalues of the correlation matrix Y7V are shown. The first
two POD eigenfunctions are presented in Figures 4.3 and 4.4. The CPU time for
the computation of the POD basis was 36 seconds. The values for ratio £(¢) for
different ¢’s are presented in Table 4.4.

Next we utilize the computed POD basis functions to derive a POD Galerkin
scheme for (2.1). For that purpose let x; = ¥; + jdr : @ — C for 1 < j, k < L.
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POD basis (pl(x) POD basis tpz(x)

b ‘ -0.1
- s -0.2
i -0.3
; -0.4

2 3

FIGURE 4.4. The first two POD basis functions for the imaginary part.

| £=5 (=10 (=15 (=20 (=30 (=35

E(?) for real part 78.59% 93.73% 97.20% 98.97% 99.92% 99.99%
E(0) for imaginary part | 80.99% 94.35% 97.71% 99.13% 99.93% 99.99%

TABLE 4.4. Values for ratio £.

Then, we make the ansatz
¢
pi(x) = Z alhi(x) + gb'pi(x), a', b € R,
i=1

multiply (2.1a) by the test functions ¥; + 3¢;, ¢,j = 1,..., ¢ and integrate over 2.
Integration by part and the boundary conditions (2.1b)-(2.1¢) we end up with a
linear system in the 2¢ real coefficients a’, b*, 1 < i < ¢, whereas in the FE case we
have a linear system of the size 2m = 9914 > 2¢ = 130. In an analogous way we
derive a POD Galerkin scheme for the adjoint equation.

5. NUMERICAL EXPERIMENTS

This section is devoted to present numerical examples for the identification prob-
lem. We apply a projected gradient method for the solution of (13) For the line
search we apply the Armijo step size rule. The existence of second-order derivatives
justifies the use of a second-order information. Therefore, we utilize a BFGS-quasi
approximation for the second derivative to scale our gradient direction. If the BEGS
approximation is not positive definite, we use the BFGS approximation of the pre-
vious iteration. In particular, if no inequality constraints are active, we obtain a
variant of the quasi Newton method. For more details we refer, e.g., to [19].

In Figure 4.1 the n,, = 12 measurement points x; for the sound pressure are
plotted.

Run 5.1. In the first test we want to identify the reference admittance A;; for
Melamin 50mm (see Figure 2.1) from exact simulation data. Let us devide the
frequency interval from 200 to 499 Hz into ng = 100 disjunct intervals J; = [200 +
3(k —1),199 + 3k], 1 < k < ng, and solve sequentially (P) for all k£ with J = Jj.

The computed optimal admittance values are denoted by A’gpt, k=1,...,n5. We
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Imaginary part of A

x 1074 Real p.‘a\rt of A . GX 107

« Re(AOp() « Im(Aop(
u 1 1.5
5 Re(Aid) - Im(Aid)

1.4r

)

1.3f
1.2r
1.1r

0.9

0. X i i i i i i
2200 250 300 350 400 450 500 8200 250 300 350 400 450 500
frequency in Hz frequency in Hz

FIGURE 5.5. Run 5.1: Real part (left plot) and imaginary part
(right plot) of the optimal and ideal admittance.

Relative error for A in per cent Relative error for A in per cent

0200 250 300 350 400 450 500 0200 250 300 350 400 450 500
frequency in Hz frequency in Hz

FIGURE 5.6. Error in the admittance: Run 5.1 with interval length
0f =3 (left plot) and Run 5.2 with 6 f = 5 (right plot).

use the corresponding FE solution p" to get the p, i = 1,...,ny, by

(5.4 pr=am (0014 [ Wi nPA) k=L

Tk
For the cost functional we take v; = 0.01, = 5000, and o = 10. The nominal
admittance A is chosen as follows: For k = 1 we set the nominal admittance to be
A = 0.0002 + 0.00067 and solve (P) to get an optimal solution Ag]t The relative
error for the starting admittance is about 21%. To improve the result we solve (P)
again on J; with A = A(();)t to get A}, = Affp)t. Then we go to k = 2 and solve
(P) on Jy with A= A})pt' We compute the optimal solution A?,pt and continue
analogously for i = 3,...,ng. The numerical method stops after 254 seconds, i.e.,
each optimization solve requires about 2.5 seconds on average. In Figure 5.5 the
real and imaginary part of the optimal admittances as well as the corresponding
values for A;q are plotted. The relative error can be seen in Figure 5.6. It turns out
that by our initialization strategy the error for k¥ = 1 can be reduced from 15,1%

to 5,3% for the real part. for a summary of the CPU times we refer to Table 5.6.0

Run 5.2. Now we repeat Run 5.1, but we enlarge the intervals J;. We set J; =
[200 4+ 5(k — 1),199 + 5k], 1 < k < ng with ng = 60. The error in A is presented in
the right plot of Figure 5.6. We observe that — compared to the previous run — the
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Compute snapshot 359
Compute POD basis of rank ¢/ =65 | 36
Run 5.1 254
Run 5.2 301
Run 5.3 261

TABLE 5.6. CPU-times in seconds.

Real part of A Imaginary part of A

x10~*
Re(A

-3
1.6% 10
) B
B x 1 1.5H

opt:

1.4r
1.3r
1.2r

1.1r

0.9f |

2200 250 300 350 400 450 500 0'8200 250 300 350 400 450 500
frequency in Hz frequency in Hz

FIGURE 5.7. Run 5.3: Real part (left plot) and imaginary part
(right plot) of the optimal and ideal admittance.

error is slightly enlarged but still smaller than 5%. Note the the CPU time is larger
(although the number of frequency bands is reduced from 100 to 60. Therefore, on
average each optimization solve requires more iterations. O

Run 5.3. In the third test run we want to identify the same reference admittance
as in Run 5.1, but now from perturbed measurement data. Instead of (5.4) we
utilize

PP = yln (om e +6i(f)2df)7 F=1,...m,

Tk

where ¢; : I — C, 1 <1i < ny, is a perturbation satisfying
le(HI/1p" (%55 £)] < 5% for f €T andi=1,...,np.

For the cost functional we take the same parameters as in Run 5.1. We also choose
the same POD basis as in the previous run. The numerical method stops after
261 seconds. In Figure 5.7 the real and imaginary part of the optimal admittances
as well as the corresponding values for A;q are plotted. The relative error can
be seen in the right plot of Figure 5.8. Again, our initialization strategy reduces
significantly the error for k = 1. In particular, from 25% to 9% for the real part.{

APPENDIX

A.1. Proof of Theorem 2.2. To prove the claim of the theorem we make use of
the following two lemmas.
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Relative error for A in per cent

1t

%00 250 300 350 400 450 500
frequency in Hz

FIGURE 5.8. Error in the admittance: Run 5.3.

Lemma A.1. There exists a constant Cr > 0 such that, for every ¢ € V and
e > 0, we have

d
C Oy |2
2 r 2 ¥
el < - el + C[fz; H 0% HH
1=
Proof. The lemma is a complex variant of Lemma 3.3 in [20]. O

For given p > 0 we introduce the parameter-dependent bilinear form B, : V' x
V —C as

Bu(p,w)ZAVP'W+(M—k2)p¢dX+JQowA/F ppds forp, € V.

R

Lemma A.2. Suppose that i > k* + 2C%02w?|A|? hold, where Cr has been intro-
duced in Lemma A.1. Then, for every g € H there exists a unique solution p € V
solving

(A1) B.(p,p) = / gpdx  forallp € V.
Q

If Q is bounded and convex, p € HZ(Q) holds.

Proof. First, we prove that B,, is bounded. Therefore, we estimate

d ap
}Bu(p» 80)| = Z H IX.
i=1 v

+eaw(H AN Pl 2y el L2ry

o

1.2
o Tl Ll el

for all p, ¢ € V. From Lemma A.1 with ¢ = 1 we infer

|Bu(p,o)| < (14 | — k*| + 2Croow|Al) |Ipllyl¢lly,  for all p, €V,
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i.e., B, is a bounded bilinear form. Applying Lemma A.1 with ¢ = 1/(2Crg.w|A]|)
and using 7 := p — k% — 2C%02w?|A|? > 0 we find

%
u(p.p) ZHa 1 4 = k) I — ool Al Il e
d
1
2;”8&

1
> min (2777) Iply  for all p € V,

(A.2)

Y

(1 — k? — 202022 AP) |Ipl)%

which implies that B, is coercive. Thus, the existence of a unique weak solution
p € V to (2.1) follows from a complex variant of the Lax-Milgram theorem [5,
p. 297]. For the regularity results we refer to [8]. O

Remark A.3. If p € V satisfies (A.1) then p is a weak solution to the elliptic
boundary value problem

—Ap+ (p—K)p=g in Q,
J_ Op
or _ T
oow ON O AN
J @ = Ap on I'gr
Oow On
for given g € H. %

Observe that p solves (2.4a) weakly if and only if

(A.3) Bu(p,p) = / (up+q)pdx forallpeV
Q

holds. Introducing the linear solution operator S, : H — H as follows: v = S,g is
the unique solution to

Bu(v,gp):/Qde for all p € V.
Q

By Lemma A.2 the operator S, is well-defined. Moreover, we infer from p >
k% + 202 02w?| A? and (A.2) that for given g € H and for p = S,,(g) we have

1 . 2 _
5 win (1,20) [plly < Bu(p,p) = /Q gp dx < |lgllgllpl g < llgll g lply
ie.,
15u (@l < 1Su(9)lly <

Therefore, S, is also bounded. Since p = 5,(g) belongs to V and V' is compactly
embedded into H, we conclude that S), is also a compact operator.
The function p solves (2.4a) weakly if and only if

(A.4) p=Su(p+4q) = pSu(p) + Su(g) in H.
or, equivalently

(A.5) p— 1Su(p) = Sule) in H.

m ||9||H-
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We set h = S,(¢) € V C H. Since S, is compact, we can apply the Fredholm
alternative [5, p. 641]: either

(A.6) for each h € V the equation p — uS,(p) = h has a unique solution p € H
or else
(A.7) the equation p — pS,,(p) = 0 has nonzero solutions in H.

If (A.6) hold, then it follows from (A.3), (A.4) and (A.5) that there exists a unique
weak solution to (2.4-a). On the other hand, if (A.7) is satisfied, then p # 0 holds
and the dimension of the space N of the solutions to (A.7) is finite [5, p. 641] and
equals the dimension of the space N* of solutions to

(A.8) A—uS,(A\)=0 in H,

where S}, : H — H denotes the adjoint operator to S),. Note that p solves (A7)
if and only if p is a weak solution to (2.5-a). Furthermore, A satisfies (A.8) if and
only if X is a weak solution to (2.6).

Finally, it follows from the Fredholm alternative that (A.6) has a solution if and
only if

(1 Ay = (5,000 Mg = (0. S5y = - 0N

Hence, (2.4a) has a solution provided (g, A\) z = 0 for all weak solutions to (2.6).

A.2. Proof of Theorem 2.9. By Assumptions 1 and 2 the set X,q is non-empty.
Hence, there exists a minimizing sequence {z"},cn in X,q with 2™ = (p™, A™) so
that
0< inf J(z)= lim J(z") < co.
zeF(P) n—o0

Since A™ € A,q holds for all n, the sequence {A"},cn is bounded in C. By As-
sumption 1, the sequence {p™},en is bounded in P. Furthermore, we infer from As-
sumption 2 and from the boundedness of { A"}, cn that the sequence {p"(x;; ) }nen
is bounded in HZ(J). Using Remark 2.8, part 1), it follows that there exist a sub-
sequence {z™ }ren with 2™ = (p™*, A" ) and an element z* = (p*, A*) € X such
that

(A9a)  lim | (" () =" (). o(f))y df =0 for all p €V,
(A.9b) o {[p™ (3¢5-) = p (%65 ) 29y = 0 for 1 <i < np,
(A.9c) Jim | " () =p" () e(fNrzrydf =0 forallpeV,
(A.9d) Jim |A™ — A% =0,

where we have used Lemma A.1, p|r € L?(0,T; Hé/z(f‘)) and the Sobolev embed-
ding theorem [1, p. 144]. Since A,q is closed in C, we have A* € A,q. Moreover,
we infer from (A.9a) that

(A.10) lim (/ Vp"t -V — kzp"’“adx) df =0 forallpeV.
g NJa

k—o0
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Recall that w < 27 f, for f € J. Utilizing (A.9¢), (A.9d), and Lemma A.1 imply
the existence of a constant C' > 0 satisfying

’J@o(A"k —A*)/j(w/ﬂp”’“wdS)df’

< 0627 fu| A™ — A*|C||PnkHL2(:J;L§(FR))||SD||L2(3;L§(1"R))
< 021 fyC|A™ — A* | [Ip" ||y ]

(A.11)

¢lly — 0as k — oo

for all ¢ € V. Using (A.9¢) we conclude

(A.12) lim ’onA* / (w/ (p" —p*)gads)df‘ =0 forallpeV.
k—oo J FR

Combining (A.10)—(A.12) it follows that

lim (e(z") —e(z"), )y, p =0 forallpeV.

k—oo

Due to e(z™) = 0 in V' for all k¥ we have e(z*) = 0 in V'. Thus, z* € F(P). By
(A.9b) we conclude that

(A.13) klim Ci(p™*) =Ci(p*) for 1 <i<my.
Hence, it follows from (A.9d) and (A.13) that

:EEH;(fP)J(I) :kh_{I;oJ(:L' )= J(z"),

ie., z* = (p*, A*) is a (global) solution to (P). O
A.3. Proof of Proposition 3.1. Recall that the operators C;, 1 < i < ny,, have

been introduced in (2.8). To prove differentiability properties of the cost functional
we make use of the following lemma.

Lemma A.4. Then, for every i € {1,...,ny} the operator C; : P — R is twice
Fréchet-differentiable. Its first and second Fréchet derivatives are given by
2n Re pps dpid f
(A.14a) Ci(p)ps = Us Jo2rs 5 ),
i + [[p(xs; ‘)||L§(:J)
27] §R6( fj] fQ ﬁépﬁ d.Uszf)

Ci'(p)(Ps,ps) = 2
! ¥i + |lp(xi; ')HLg(j)

A Re( Sy Jo pps dpidf) Re( [f; pPs dpidf)
(i + lIp(xi: )a)?

(A.14b)

for any directions ps, ps € P. Moreover, the second Fréchet-derivative of C; is
locally Lipschitz-continuous on P.

Proof. Let i € {1,...,ny}. We introduce the operator D; : P — R by

Di(p) = i + lIp(xi; ')||2Lg(g) forp e P.
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It follows by standard arguments that D; is twice Fréchet-differentiable. Its first
and second Fréchet derivatives at a point p € P are given as

s Di(p)ps = 2§Re</j/ﬂp(><;f)pa(x; f) duidf)

D} (p)(Ps, ps) = 2%(// Ps(x; f)ps(x; f) duidf>
7Ja

for any directions ps, ps € P. Moreover, D} is independent of p. Thus, in particular,
D! is Lipschitz-continuous on P. Notice that D;(p) > 0 and C; = 2(InoD;). Since
s +— In(s) is three times continuously differentiable on (0,00), the claim follows
from (A.15) and the chain rule for Fréchet derivatives; see, e.g., [16, p. 176]. O

Next we prove Proposition 3.1. Let = (p, A) be chosen. Utilizing w < 27 f;, for
all f €J and Lemma A.1 with ¢ =1 we find

lle(z + xs) — e(x) — € (z)z5]lp = sup |0oAs /w/ p(;godsdf‘

llelly=1 J 'r

<20, |Aslellpslly < €1 (14sf2 + s 3 )

< O |lzs

for any direction x5 = (ps, As) € X with the constant Cy = mo, f,Cr > 0. Hence,

i e@ +a5) —ez) — d@zslly, _
(BN llzsl x ’

i.e., the operator e is Fréchet-differentiable and its first Fréchet derivative is given
by (A.16). Moreover, we infer from

e/ (x + &s5) — €' () — e”(x):E(;HL(X’V/)

= sup sup ‘(e’(x + Z5)xs — € (v)ws — € (x)(Zs, 26), )y p| = 0
llzsll x=1llelly=1
that the operator e is also twice Fréchet-differentiable and its second Fréchet de-
rivative is given by

(€ (2)25, Py = / / Vps -V — Kpspdxdf

(A.16) 1/

+Jgo/w/ (Asp+ Aps)pdsdf,
J I'r

for any directions x5 = (ps, 4s), Zs = (Ps, /L;) € X and for ¢ € V, where the
Fréchet derivatives of the C;’s are stated in Lemma A.4. Since e¢”(x) is independent
of z, the second Fréchet-derivative of e is Lipschitz-continuous on X. Here, L(X, V")
denotes the Banach space of all bounded linear operators from X to V'. It follows
thatIts first and second Fréchet derivatives at a point z = (p, A) € X are given by

(€"(x)(Zs,25), P)yr y = 200 /UW/ (Asps + Asps)p dsd f
'r

for any directions x5 = (ps, As), #s = (s, As) € X and for ¢ € V. The proof for
the cost functional follows directly from the chain rule for Fréchet derivatives [16,
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p. 176] and Lemma A.4. In particular, we find

Nom

J'(x)xs = =z > (Cilp) — P)Cip)ps + oRe((A — A)Ay),

moi—=1

T @) a5) = — 3 (CUp)is) (CL(0)ps)

nm .
i=1
2 Mm ) o
+ 3" (Cilp) — P! (9) (55, ps) + oRe(As As)
Tt 5
for any directions x5 = (ps, As), &5 = (s, As) € X. 0

A.4. Proof of Theorem 3.4. By Proposition 3.1 and Remark 3.2-2) the reduced
cost functional J is Fréchet-differentiable. It follows from [15] that first-order nec-
essary optimality conditions for (13) are given by

(A.17) Re ((j’(A*),A* - A5>C> >0 for all A € Aug.

Using Proposition 3.1, (3.1), and (3.3) we find for the gradient J'at A* € Aaq
(J'(A), A" = As)e = (Vad (@), A" = As)e + (Vpd (%), 05) g0 9

4n & P — Ci(p* i} -
dn g5 o~ Gl)) [ st as
Mm i=1 Vi + ||p(xzv .)||L2(J;(C) J

:a(A*—A,A*—A5>C+//V)\*-Vm—kz)\*mdxdf
JJQ

—jgo/wﬁ/ Apsdsdf
J I'r

=o(A" - A, A" — As)e + /j/QVp(; SV — E2ps A dxd f

= (A" — A A" — Ag)e +

—jgo/wﬁ APy dsd f
J I'r

=o(A* — A A* — As)e — 700 /w Asp*A* dsd f

3 Jre
= a<A* - A—l—jgo/w/ ANp*dsdf, A* — A5> .
J T'r C
Inserting this expression for the gradient into (A.17) we obtain (3.4). (]
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