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SUMMARY

A new approach for optimal shape design based on a CAD-free framework for shape and unstructured
mesh deformations, automatic differentiation for the gradient computation and mesh adaption by metric
control in 2D is presented. The CAD-free framework is shown to be particularly convenient for
optimization when the mesh connectivities and control space size are variable during optimization.
Constrained optimization for a transonic regime has been investigated in both 2D and 3D. Copyright
© 1999 John Wiley & Sons, Ltd.
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1. INTRODUCTION

The aim of this paper is to show how to couple mesh adaption and shape optimization tools.
Here, not only the mesh in the computational domain, but also the number and repartition of
the control parameters over the shape will change during optimization. Therefore, general
shape and unstructured mesh deformation tools are necessary. In particular, these tools have
to be, as much as possible, CAD-free, in the sense that the only geometrical entity available
during optimization should be the mesh. Another reason that justifies this requirement is that
CAD-based shape deformation tools are quite complicated to use and also difficult to take
into account when evaluating the Jacobian. In [1], the current authors showed that all the mesh
points can be considered on the body (in both 2D and 3D) as control points as long as the
initial local regularity of the shape is preserved during the design process. This makes it
possible, and easy, to consider all kinds of shapes.

Local mesh adaption by metric control is a powerful tool for getting mesh-independent
results at a reduced cost [2—4]. However, mesh adaption has never been used in optimization
procedures because it implies a change of the design space and mesh connectivities after each
adaption, and this is difficult to take into account. Moreover, these procedures are not
differentiable at all. Therefore, optimization is usually performed on meshes with fixed
connectivities and on a given control space (i.e. no control parameters are created during
optimization). However, as for direct problems, the need for adapted meshes is clear in design
processes.
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As a gradient method is used in the current shape optimization, it is necessary to have a
good evaluation of the Jacobian of the ‘discrete’ cost function with respect of control
parameters. It is clear that if the number of control parameters is large, an adjoint method is
necessary [5,6]. But classical adjoint methods are often built in continuous level, after a
linearization of the governing equations, and do not account for the inconsistencies of the
numerical schemes (like numerical dissipation). In this work, automatic differentiation (AD) is
used in reverse mode to produce the Jacobian of the discrete cost function [7—11]. Hence, the
non-consistencies of the numerical schemes are naturally taken into account in the Jacobian.
Moreover, the cost of this evaluation is independent of the number of control parameters, as
in a classical adjoint method. Using this approach, the authors have studied [1,12,13] the
impact of using different gradients based on different numerical fluxes (Roe and Osher with
and without a MUSCL-type second-order reconstruction [14—16]) used for the solution of the
Euler equations, on the optimization procedure. They also showed that this approach does not
suffer from a change in the nature of the equations (from parabolic to hyperbolic). Viscous
turbulent configurations have also been considered [12] by taking account of a k—¢ two-equa-
tion turbulence model [17] and special wall-laws (including pressure and convection effects
[18,19]) in the Jacobian. It was noticed that in an optimization procedure involving mesh
deformation, wall-laws are more suitable than low Reynolds modeling (i.e. solving the flow up
to the wall), as this former approach requires much finer meshes for which conformal mesh
deformation is hard to achieve. In particular, the authors showed that once the difficulties
coming from the non-linearities of the operators treated, it is easier to perform optimization
for a turbulent flow configuration than for the corresponding inviscid flow (i.e. at the same
Mach number).

As this work includes several tools, only a short description of each of them is given. The
governing equations and the flow solver are described in Section 2. Section 3 is devoted to the
shape and mesh deformation tools. A short description of the mesh adaption approach is given
in Section 4. The adaptive optimization algorithm and related details, including the Jacobian
computation by AD in reverse mode, are described in Section 5. Numerical results are
presented in Section 6.

2. FLOW EQUATIONS AND SOLVER

The cost function to be minimized under geometric and aerodynamic constraints is denoted
J(x, U(x)). Here x indicates the geometrical description of a configuration and the flow
pattern (U(x)) around this shape is the solution of the steady Euler system of fluid dynamics
in conservation form:

V-(F(U)) =0, )

where U is the vector of conservative variables (i.e. U= (p, pii, p(C,T+5i]?))") and F
represents the advective operator. This system has four equations in 2D and the system is
closed using the equation of state p = p(p, T). For the sake of simplicity, the Euler equations
are only considered, but the extension is already available for viscous turbulent flows [1,12].
The flow solver is based on a finite volume—Galerkin approach on unstructured triangular
meshes (tetrahedra in 3D). A Roe [14] approximate Riemann solver has been used together
with MUSCL reconstruction and Van Albada limiters [15]. The time-dependent equation
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is marched in time to a steady state. The time discretization is based on a four-stage
Runge—Kutta scheme. Inflow and outflow boundary conditions are of characteristic type [20],
and for outflow boundaries, care has been taken to correctly treat subsonic configurations.
More technical details can be found in [21,22].

3. SHAPE AND MESH DEFORMATION TOOLS

The set of tools needed for shape and mesh deformation from a variation of control
parameters (x.(n,)) is described as:

0X,— 0X,, = 0Xp,

where x,,(n,,) denotes the discretization points on the geometry and x,.,(N) the internal mesh
nodes.
For 2D applications, control points are usually fitted by splines. Splines have two features:

1. They permit n, < n,,
2. They smooth the variations of control points when propagating to body discretization
points.

But in this work, following the solution (through a local metric), the control space
changes during optimization as points may be created or removed on the body. Therefore,
the positions of the points have to be redefined after each adaption over the shape. Of
course, this is possible in 2D but much more difficult in 3D. In all cases, this increases the
difficulty by introducing another layer in the adaptive optimization. Moreover, general 3D
surface splines are quite complicated to handle, especially on unstructured meshes. To avoid
3D difficulties and reduce the dependencies between two adaptions, the following general
framework for shape deformation in 2D and 3D is introduced:

1. All the nodes on the shape are control points (i.e n,=n,,).
2. To avoid oscillations, a smoothing operator is defined over the shape. This can be, for
instance, a few ‘local’ Jacobi iterations to solve the following system:

(I — eA)o%,, = Ox,,, (2)

where 0%, is the smoothed shape variation for the shape nodes and Jx,, is the variation
given by the optimization tool. By ‘local’ it is meant that if the predicted shape is
locally smooth, it remains unchanged during this step.

In the past, this framework was used for optimal shape design in 2D and 3D [1,12,13,23]
for cases with fixed connectivity and control space. It was shown that configurations
involving several thousands of control points can be easily treated.

Once (0X,) is known, these variations have to be expanded over all the mesh. This is
done by solving a volumic elasticity system that is also of the form of (2).
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4. MESH ADAPTION BY METRIC CONTROL

A brief description of the metric evaluation is given. The mesh generation technique is not
described here. It is based on a Delaunay algorithm [24,25].

The key idea is to modify the scalar product used in the mesh generator for distance, surface
(or volume) evaluations. Hence, the Delaunay approach will generate equilateral elements in a
new metric, and not in the Euclidean one. This scalar product is based on the evaluation of the
Hessian of the variables of the problem. Indeed, for a P!~ Lagrange discretization of a variable
u, the interpolation error is bounded by:

& = |u— Iuly < ch?|D?ul,, 3)

where /1 is the element size, IT,u the P! interpolation of u and D?u its Hessian matrix. This
matrix being symmetric, one has:

0%u/ox*  0%u/dx Oy 1 0
D= .y P
. <62u/0x6y cupey? )= Mo L2

where # is the eigenvectors matrix of D?u and /, its eigenvalues (always real). Using this
information, the following metric tensor .#, is introduced:

A1 0
M = %’( 0‘ }72)92 - 4)
where
7, —min(max<|/" | 1) 1)
= N ) W)
with ;. and h,,,, being the minimal and maximal edge lengths allowed in the mesh.

Now, if an equilateral mesh with edges of length of 1 in the metric .#/(c&) is generated by
a Delaunay procedure, the interpolation error & is equi-distributed over the edges a; of the
mesh. More precisely, one has

1
ﬁairﬂa,-zl. ®)

More details on the ingredients used in the metric definition for inviscid and viscous laminar
and turbulent flows involving shocks and boundary layers can be found in [2-4,26].

5. OPTIMIZATION PROBLEM
The following minimization problem is considered:
min, _J(xe U(x,),
E(x., Ux)) =0, g(x) =<0, g(U(x)) <0,

where x.e R" describe the control parameters, UcR" the flow, EcR" the state equation and
g1, direct (‘geometrical’, on x.) and indirect (on U(x,), such as a given lift) constraints.
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Indirect constraints on U have been taken into account in the cost function by penalty.
Geometrical constraints are of two types:

1. shape deformation is allowed between two limiting surfaces (curves in 2D),
2. the volume of the shape can only increase.

The first constraint has been taken into account by projection and the second constraint by
penalty in the cost function.

5.1. The gradient

As said above, in this approach all the nodes on the wall belong to the design space. This
makes an evaluation of the Jacobian out of reach, for instance, by finite difference. AD in
reverse mode is used through the automatic differentiator Odyssée. This approach is similar to
an adjoint method. More details about Odyssée and its use for similar applications can be
found in [1,9-12,23,27,28].

5.2. Adaptive optimization algorithm

The gradient is used in a gradient method to solve the optimization problem. The
minimization tool is quite simple. It is based on a gradient method with a fixed descent step.
But more sophisticated methods can be used as long as they do not require the solution of
large systems (proportional to n.) as the number of nodes on the wall can be quite large,
especially for 3D applications. Moreover, as in this approach, the number of control variables
may vary during optimization due to mesh adaption, the optimization tool should not be
sensitive to this.

The adaptive optimization algorithm is given with only one optimization after each
adaption. But several iterations of optimization can be made on the same mesh.

At step i of the adaption, the mesh, the solution, the metric and the cost J(x., U(x.)) are
denoted by #;, &, #; and J(x;) respectively. ' l

5.3. Algorithm

Hy, Sy, given,
do i=0,...,iadapt
define the control space (wall nodes): ;- x,,
compute the gradient: (x,, #;, ;) —>dJ(x,)/dx;
dJ(x;)
dx;, )
deform the mesh: (%, #,) - #,
update the solution over the deformed mesh: (#, &) — %,
compute the metric: (#, F,)— M,
generate the new mesh using this metric: (#,, M) K,
interpolate the previous solution over the new mesh: (#,, ', H;, )= S i\ 1,
compute the new solution over this mesh: (#,, &, ) =%, 1,
end do.

X=Px,—4

In the previous algorithm, P; is the projection operator that changes after each adaption as
the control space changes.
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6. RESULTS

In this section some results for constrained optimization problems at various Mach number are
presented. All these computations have been performed on a workstation making about 10
Megaflop with less than 64 Megabytes of memory in simple precision. The 2D configuration,
including mesh adaptions, gradient computations and flow solutions require less than 2 h,
while the 3D case has been solved overnight. Concerning memory requirements, due to the
optimization described in the previous section, the reverse mode requires approximately 10
times more memory than the direct solver. An estimation of the memory required by the direct
solver is given by 50 x N words (1 word =32 or 64 bits depending on architectures) in 2D,
where N is the number of nodes. This is more than what is necessary in a structured solver
because that the data structures involved are much more complicated in an unstructured
approach.

In the following examples, when global constraints are present, the different penalty
coefficients in the cost function are initially chosen for the different quantities involved to have
variations of the same order of magnitude. During optimization, they are reduced with the
same ratio as the cost function.

The drag reduction problem with constraints on the lift and the volume has been considered.
The cost function for all these cases is given by:

J(x) = Cy+ a|C,— C}| + B[Vol — Vol,

El

where C, is the drag coefficient, C; and C{ are the actual and initial lift coefficients, and Vol
and Vol, the actual and initial volumes. To be sure that the solutions are mesh-independent,
a final computation has been done on the final shape until convergence. The initial and final
(after 20 adaptions and optimizations) meshes and the isoMach distributions are shown.

6.1. Drag reduction for a Naca 0012

The initial airfoil is the NACA 0012. The design takes place at Mach number 0.754 and an
incidence of 2°. The drag coefficient has been reduced by more than 10% while the lift and
volume slightly increased (Figure 1).

6.2. Drag reduction for a business jet

This is the same drag reduction problem but for a complex 3D configuration. Indeed, the
solution is far from being mesh-independent. The aim is to show that this approach including
the CAD-free framework and AD in reverse mode enables general 3D configurations to be
treated. Here the engines are treated as being flow-through. The platform of the aircraft and
its volume are constraints. In this case, more than 5000 control points were involved (Figure
2). The design takes place at Mach number of 0.85 and zero incidence. The aim is to reduce
the depression over the cockpit and the shocks over the wings, engines and empenage. The
drag has been reduced by about 5% while the lift and volume remained almost unchanged
(Figures 3-5).

7. CONCLUDING REMARKS

A new approach for optimal shape design on variable control spaces and on meshes with
variable connectivities has been presented. The reverse mode of AD has been used to produce

Copyright © 1999 John Wiley & Sons, Ltd. Int. J. Numer. Meth. Fluids 30: 127-136 (1999)



AUTOMATIC DIFFERENTIATION AND SHAPE OPTIMIZATION 133

N VZERK S
‘ NV Nl )
"ﬂ;‘ é‘vr‘
W WV
Q)%

Figure 1. Transonic drag reduction: isoMach and mesh adaption evolution.

the gradients of the discrete operators. In this approach, the mesh is part of the optimization
procedure and function of the solution. This is an easy way to avoid mesh dependencies in the
optimization as well as in the direct problem.
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Figure 2. Optimization of a business jet: upper surface discretization, all these nodes are control points.
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Figure 3. Optimization of a business jet: isoMach distribution, the target is to remove the depression over the cockpit
and to smooth the shocks on the wings and engines.

Other automatic differentiator tools exist. The most popular are probably Adifor (informa-
tions at bischof@mcs.anl.gov) developed at Argonne National Laboratory and Adol-c (infor-
mations at griewank@math.tu-dresden.de). It seems that due to its wide distribution and a
good user support provided, Adifor is becoming a reference. However, currently, only Odyssée
produces the reverse mode for the whole solver. On the other hand, unlike Odyssée,
higher-order derivatives are only available through Adifor and Adol-c. These tools are in free
access. A state-of-the-art on AD can be found in the proceedings of the recent SIAM
workshop help in Santa Fe. The 2D Navier—Stokes solver and the mesh generation and
adaption tools are in free access under ftp://ftp.inria.fr/inria/projects/gamma;.
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Figure 4. Same isoMach distribution, after five optimization steps. The depression over the cockpit has been reduced
and the shocks on the wings and engines smoothed.
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Figure 5. Same isoMach distribution, after ten optimization steps. The depression over the cockpit has almost been

removed.
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