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EXTREMUM PROBLEMS OF BOUNDARY CONTROL
FOR STEADY EQUATIONS OF THERMAL CONVECTION

G. V. Alekseev and D. A. Tereshko UDC 517.95

An inverse extremum problem of boundary control for steady equations of thermal convection is con-
sidered. The cost functional in this problem is chosen to be the root-mean-square deviation of flow
velocity or vorticity from the velocity or vorticity field given in a certain part of the flow domain; the
control parameter is the heat flux through a part of the boundary. A theorem on sufficient conditions
on initial data providing the existence, uniqueness, and stability of the solution is given. A numerical
algorithm of solving this problem, based on Newton’s method and on the finite element method of dis-
cretization of linear boundary-value problems, is proposed. Results of computational experiments on
solving extremum problems, which confirm the efficiency of the method developed, are discussed.

Key words: thermal convection, extremum problems, uniqueness, stability, algorithm, New-
ton’s method.

1. Formulation of the Boundary-Value Problem. The theory of controlling thermohydrodynamic
processes in liquid media is experiencing intense recent development. There are many publications on solving
control problems and inverse extremum problems for steady models of heat and mass transfer (see, e.g., [1-8]),
where solvability of extremum problems was proved and optimality systems that describe the necessary conditions
of the extremum point were derived and studied. Based on an analysis of the optimality system, conditions of
uniqueness and stability of solutions of control problems in particular cases corresponding to purely hydrodynamic
or temperature cost functionals and controls were established in [5-8]. The issues of controlling viscous fluid flows
with the use of heat sources are less studied, but the computational results show that it is a method that can reveal
effective mechanisms of controlling viscous fluid flow regimes.

As an example, let us consider the classical problem of a viscous fluid flow around a cylinder in a channel.
Vortices are known to form behind the cylinder in certain flow regimes, which increases the drag force acting on the
body from the viscous fluid, as compared to the case of a non-separated flow. Computational experiments show,
however, that it is possible to ensure a non-separated flow by choosing an appropriate regime of heating or cooling
of the cylinder walls and closely located channel walls. In turn, this leads to significant reduction of the drag force,
as compared to the uncontrolled flow case. To ensure such a regime, it is necessary to solve a corresponding control
problem for the classical model of thermal convection with the heat flux through the body and channel walls chosen
as a control function. The objective of the present work is to study similar control problems for the following model
of thermal convection:

—vAu + (u - grad)u + gradp = (1 — 5rT)G, divu =0 in (1.1)
—AT +u-gradT =0 in €; (1.2)
or
= T = A = . ]..
ul =9, 0 =Y o ey, = X (1.3)
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Here Q is the bounded domain in R? (d = 2,3) with the boundary I' consisting of two parts (I'p and T'y), w
and T are the velocity and temperature, respectively, p = P/p (P is the pressure and p = const is the medium
density), v > 0 and A > 0 are the kinematic viscosity and thermal diffusivity, which are constants, G is the free-fall
acceleration, and B, g, v, and x are certain functions.

The problem considered is aimed at finding the function x in Eq. (1.3), which has the meaning of the heat
flux through the boundary, and the solution (u,p,T’) of problem (1.1)—(1.3), which satisfies the condition of the
minimum of a certain velocity-dependent cost functional. A theorem on sufficient conditions that ensure uniqueness
and stability of the solution of the corresponding extremum problem is proved, and a numerical algorithm of solving
this problem, based on Newton’s method, is proposed. Some results of computational experiments are discussed,
which confirm the theoretically predicted possibility of effective control of the viscous flow regime by choosing
appropriate boundary sources of heat.

Let us introduce the following notation. The scalar products in L(2), L?(Q) (Q C ), or L?(T'y) are denoted
by (+,-), (+,-)g, or (-, - )ry, respectively; the norm in L?(), L?(Q), or L*(T'x) is denoted by || - ||, || - |lq, or
| - Iry; the norm or seminorm in H'(Q) and H*(Q) is indicated by || - ||; or | - |1; the norm in H'/?(T") or H'/?(I'p)
is denoted by || - [l1/2.r or || - |[1/2,r,,; the duality relation for the pair X and X* is indicated by (-, - ) x+xx or (-, -).
Let V = {v € H}(Q): dive = 0}, L3(Q) = {p € L*(Q): (p,1) =0}, © = HY(Q,I'p)={S € H'(Q): S|r, = 0},
H'(Q)={ve H(Q): (v,n)re) =0,i=1,2,...,N, v-n|r, =0}, and H/*(I') = {g = v|r: v e H(Q)}. We
also assume the following conditions to be satisfied:

1) Q is a bounded domain in the space R? (d = 2, 3) with the Lipschitz boundary I' € C%! consisting of N
coupled components '™ (i =1,2,...,N); Tp € C%' measTp >0,y € CO, Tp NIy =@, and ' =Tp UTy;

2) g € HY(T), fr € L*(), and ¢ € H'/*(T'p);

3) x € L(Tw);

4) K C L*(T'y) is a non-empty convex closed set.

The following lemma is valid (see [9]).

Lemma 1. If condition 1 is satisfied, there exist {)-dependent constants &g, 1, Yo, Y1, V2, V3, V4, P1, and
0, such that

(Vo, Vo) > dollvl] YwveH (), (VS,VS)=alS|[i VS5e6; (1.4)
|(w- V)v,w)| <vlulillvlillwly,  [(w-VT,9)] < yllwl T[S (1.5)
|(BrGT,v)| < Bullvll [Tl 106 S)ra | < velixlley 1S (1.6)
[rotv]| <vsllvlly,  vlle <allvll, (G v)el < valldallelvlls- (1.7)
The following relations are valid:
(u-V)v,w) =0 VucH Q) with divu=0, vc H}Q); (1.8)
(w-VI,T)=0 YuecH(Q) with divu=0, Te€0; (1.9)
inf sup (div,q) > 3 = const > 0. (1.10)

GEL3(Q), q£0 veHI (), v2o IVlallall

Multiplying the equations in system (1.1), (1.2) by the test functions and integrating them, we obtain a
weak formulation for problem (1.1)—(1.3). In such a formulation, the solution of problem (1.1)-(1.3) is finding a
triple (u,p, T) € HY(Q) x L3(Q) x H*(Q) satisfying the relations

v(Vu, Vo) + ((u - V)u,v) — (dive,p) = (1 — 8rT)G, v) Vv e H}(Q); (1.11)
AMVT,VS)+ (u-VT,S) = (x, S)rx VS eo; (1.12)
divu=0 in £, u=g on I, TP =1 (1.13)

It is known (see, e.g., [9]) that there exists at least one solution (w, p, T') of problem (1.11)—(1.13) if conditions
1-3 are satisfied, and the following estimates are valid: ||ul|1 < Moy, ||p|| < Mp, and ||T'||1 < My (My, My, and My
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are non-decreasing continuous functions of the norms (/g1 /2,0, |87, [[¥ll1/2,rp, and ||x[[ry). If the functions g,
1, and y are “small” (or the viscosity v is “large”), i.e., oMy + (B171/01A) M1 < dov [the constants d;, «;, and (1
are introduced in Eqs. (1.4)—(1.6)], then the solution is unique.

2. Formulation of the Extremum Problem. Properties of the Solution. Let us divide the set of
the initial data of problem (1.1)-(1.3) into two groups: group of controls, where we place the function x playing the
role of the sought control, and group of fixed data, where we place the non-changing functions Gr, g, and ¥. Let
z = (u,p,T), up = (Br,g9,v), and u = x. We also assume that the control u can change on the set K introduced
in condition 4.

Assuming that X = H'(Q) x L2(Q) x HY(Q) and Y = H~1(Q) x L3(Q) x H'/?(T') x ©* x H'/?(T'p), we
introduce the operator F' = (Fy, Fy, F3, Fy, F5): X x K — Y, where

(Fi(z,u),v) =v(Vu, Vo) + (u- V)u,v) — (dive,p) — (1 — 677)G, v),
(Fu(m,u), S) = MVT,VS) + (u-VT,S) = (X, S)rx;

<F2(w,u),q>=(divu,q)7 F3($,U):'U/F—g, F5($,U):TF —¢

Replacing Eqs. (1.11)—(1.13) by the operator equation F(x,u) = F(u,p,T,x) = 0, we consider the extremum
problem

J(x,u) = ‘;0 I(u) + “21 x|z, —inf,  F(z,u)=0, (z,u)cX x K. (2.1)

Here, I(u) is the weakly lower semi-continuous cost functional on H'(Q), uo and p; are positive dimensional
parameters (see more details in [6, 7]). We use two cost functionals: I(u) = [lu — a3, = [lu — ”dHiz(Q) and
Ir(u) = ||rot uw — CdHQLz(Q)a where the function vy € L?(Q) (or {4 € L?(Q)) models the velocity (or vorticity) field,
which is measured or desired in a certain subdomain ) of the domain €.

Let us use (x1,u1) = (u1,p1,T1,x1) € X x K to indicate the (arbitrary) solution of the extremum problem
(2.1); the existence of this solution follows from [9] if conditions 1, 2, and 4 are satisfied. We also use (x2,uz) =
(ug, p2, To, x2) € X X K to indicate the solution of the extremum problem close to (2.1)

J(x,u) = M20 f(u)—i—/;l x|}, — inf, F(z,u) =0, (x,u) e X x K, (2.2)
obtained by replacing the functional I in Eq. (2.1) by a similar functional I. We derive an important inequality
satisfied by the difference in the solutions (1, ;) and (z2,us) of problems (2.1) and (2.2).

By virtue of results described in Sec. 1, the following estimates are valid for the triples (w;, p;, T;):

[lwilly < M), Ipill < M, T3]l < M7 (2.3)
[M, = sup,cx Muy(uo,u), M) = sup,cp My(uo,u), and M = sup,cx Mr(ug,u)]. We introduce the model
Reynolds, Rayleigh, and Prandtl numbers
YoM B MY dov
¢ 50V ’ 50V 51/\ ’ ' 51/\ ( )
and assume the following condition to be valid:
_ My o /MR 1
Re+R = < _. 2.5
et 501/ + 50V 51/\ 2 ( )

Let us use (1,47) (v = (&,04, G, 05, C) € V x L3(Q) x HY*(T)* x © x H'/2(T'p)*, i = 1,2) to indicate
nontrivial Lagrangian multipliers corresponding to the solutions (x;,u;) and satisfying the relations [9)

v(Vw, V&) + ((ui - V)w, &) + (w - V)ug, &) + s(w - VT, 0;) — (divw, o) + (G, w)r

= —(uo/2)((I")., (x5, us),w)  Ywe HY(Q), i=1,2; (2.6)
#NVT,V0;) + (u; - VT,0;) + (¢, T)rp] + (BrGr.&) =0 V1€ H' () (2.7)
(paxi — 20, X — Xi)ry 20 Vx € K. (2.8)
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Here, s is an auxiliary dimensional multiplier; the functions & and 6; are considered as adjoint velocity and
temperature. In Egs. (2.6), we have I' = I, I? = I. Let us assume that y = x1 — Y2, ¥ = w1 — U, p = p1 — P2,
T=T-Ts (=& —&,0=01—02,(=C — (2, 0 =01 — 0, ¢t = — ¢ and subtract relations (1.11)—(1.13)
written for wa, pa, Ts, and ug from relations (1.11)—(1.13) written for wy, p1, 71, and u1. As a result, we obtain

v(Vau, Vo) + ((u - V)uy + (uz - V)u,v) — (dive,p) + (BrGT,v) =0 Vv € Hi(Q); (2.9)
AVT,VS) + (u-VT1,S) + (uz - VT, S) = (x, S)ry VSeo; (2.10)
dive=0 in Q u| =0, T =0 (2.11)

r I'p

Assuming that ¥ = x1 at ¢ = 2 and ¥ = x2 at i = 1 in inequality (2.8) and adding these relations, we obtain

—2(x, Oy < —plxI7 - (2.12)

We subtract identities (2.6) and (2.7) written for (1, u1,y7) and (@2, uz, y5) one from the other. After that,
assuming that w = w and 7 = T, we add these identities. Taking into account Eq. (2.12), we obtain

v(Vu, VE) + (w1 - VIu+ (u - V)ug, &) + 2((w- V)u, &) + s(u - VT4, 0) + »(u - VT, 0s)
+ #AN(VT,V0) + (uy - VT,0) + (w- VT, 605)] + (BrGT, )

= —(p0/2)(Iy(w1) — I, (u2), ). (2.13)

We assume that v = £ in Eq. (2.9) and S = 36 in Eq. (2.10) and subtract the resultant relations from Eq. (2.13).
Using inequality (2.12) and following [7], we find

(w-V)u, & + &) + s(u- VT, 01 + 02) + (10/2)(I1, (w1) — I, (u2), u) < —pu || x|IE, - (2.14)

The result obtained is formulated as a theorem.

Theorem 1. Let the quadruples (u1,p1,11,x1) and (ug,p2, T, x2) with conditions 1, 2, 4, and (2.5)
being satisfied, be solutions of problems (2.1) and (2.2), y; = (&, 04,¢i,0i,C!) (i = 1,2) being the corresponding
Lagrangian multipliers. Then, relation (2.14) is valid for the differences u = uy — w2, p = p1 —p2, T = T1 — Ty,
and X = x1 — X2

Assuming that v = u in Eq. (2.9) and taking into account Eq. (1.8), we find v(Vu, Vu) = —((u-V)uy, u) —
(6rGT,w). From here, using Egs. (1.4)—(1.6), we obtain

Sov||ullf < ~yoMyllullf + BT ]lwl:- (2.15)
It follows from Eq. (2.5) that

do i

2 5 A

Taking into account Eq. (2.16), we write Eq. (2.15) in the form (5or/2)||u||? < (Sov — yoM2)||ul|? < B1]|T|1]|wel|:-
As a result, we obtain the following estimate for the norm of the difference u:

l[ullr < (261/60v) (T2 (2.17)

A similar estimate is also valid for the pressure difference p = p; — p2. To find it, we use the inf-sup-condition (1.10),
which reads that, for the function p = p; — p2 and any (arbitrarily small) number § > 0, there exists a function
vo € HY(Q), vy # 0, such that (divve,p) > Bollvoll1]lp]| and By = 8 — & > 0. Assuming that v = v in the identity
for w in Eq. (2.9) and using this estimate, as well as estimates (1.4) and (1.5), we obtain

Y < v — "/0M,3 — Mr% < v — "/0M,3. (216)

Bollvoll1llpll < (div o, p) < (& + 290M)[wo [l + BT o). (2.18)
Eliminating ||vgl|; # 0 in Eq. (2.18), we have
v+ 2o M2 _
ol < ¥ T2y, 4 g; 1T < g; (@M + DT, M=8"+2Re. (2.19)
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3. Uniqueness and Stability of Solutions of Extremum Problems. Using Theorem 1 and esti-
mates (2.17) and (2.19), we study the uniqueness and stability of the solution of problem (2.1) for particular cost
functionals. Let us first consider the extremum problem

7 7 .
J(v,x) = 20 ||v—vd|\é+ 21 ”XHIQ“N — inf, F(x,x) =0, reX, xek, (3.1)

corresponding to the functional I;. Let (a1,u1) = (w1,p1,71,x1) be the solution of problem (3.1) corresponding

to the function vg = u&l) € L?(Q) and (2, u2) = (uz, p2, T, x2) be the solution of problem (3.1) corresponding to

the disturbed function v4 = uSlQ) € L*(Q). Assuming that uy = ugl) — ugf), we obtain the following identities for

problem (3.1):

(I (ug), w) = 2(w; —ul) w)g, (I (w1) — I, (uz), u) = 2(|ul?) — (u,ua)Q)- (3.2)

Relations (2.7), (2.9)—(2.11) for problem (3.1) are not changed, while identity (2.6) and inequality (2.14) take the
following form in view of Eq. (3.2):

v(Vw, V&) + ((u; - VIw, &) + ((w - V)ug, &) + se(w - VT, 60;) — (divw, 0;) + {(, w)r
= —po(u; — ufii), w)o Y we HY(Q); (3.3)

(- V)u,& + &) + se(u- VT,01 + 02) + po([[ullgy — (u,ua)q) < —mllx|F,- (3-4)

By virtue of Eq. (2.11), we have T' € ©. Assuming that S = T in Eq. (2.10), we obtain the following relation by
virtue of Eq. (1.9):

MVT,VT) = —(u-VT1,T)+ (x, T)ry- (3.5)
Using relations (1.4)—(1.6) and (2.3), we obtain the following relation from Eq. (3.5):
SIAT|? <y MpllulI T+ yallxllea 1T
From here and also from Eq. (2.17), it follows that
1 M7 261 1 Mz
1A Sov 1A
Taking into account relations (2.4), (2.17), and (2.19), we obtain the following estimates from Eq. (3.6):

i< eI o 20Xy B172(20 + 1)l
'S 6L - 2R) L= v A(1 - 2R) Bosi A1 — 2R)

Assuming that w = §; and 7 = 6; in Egs. (3.3) and (2.7) and taking into account Egs. (1.8) and (1.9), we
obtain

Y V2 72
I < 75\ el ey < 1T+ 75 ey (3.6)

Ipll < (3.7)

V(VELVE) = = (& - V)i, &) = (& - VT3, 0:) — po(us — ulf) &)as (3.8)
#A\(V0;,V0;) = —(BrGb;, &), i=1,2. (3.9)
Using estimates (1.4)—(1.7), we have
(V& VE) > doll&GllT, (& - V)ui, &) < olluilli[[&l1F < voMgll&lT; (3.10)
((BrGO;, &) < BullOilli €l »[(& - VT3, 00)] < ey Mp|&ill1 1631 (3.11)
(s~ &)al < llui =g loll€illo < (Mg + llug Q)] (3.12)
Taking into account Egs. (3.10)—(3.12), we obtain the following expressions from Egs. (3.8) and (3.9):
B
Oilli < il
ol < ;0 Il
By (3.13)
M i
(3o =202 =3\ M) 66l1F < prova (a3 + e o)
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Using Egs. (2.16) and (1.7), we subsequently derive the following relations from inequalities (3.13):

2107. i 2410y
el < "0 udag + o) = 717 (Re + Re),
50V Y0
(3.14)
2p07P1 0
Oill1 < Re™),
o < 0 (Re +Re)
where
70 1 2
v=n  Re= " max(lug’llo, [uilo) (3.15)
o0V7Y4
Taking into account Egs. (1.5) and (3.7) and also the inequalities for & and 6; in Eq. (3.14), we obtain
261 72 \2Re + Re’
: < 2 <4 2
(- Vs + @)1 < sollwli(lés s+ ) < 4o (2 73 ) (07 Rl Il
(3.16)

2 2 Re + Re'
(- V.05 + 02)] < oy 20 (12 )T

Ixl?
50V 51)\ 51)\ ’}/0(1 - 2R)2 N
[y and Re” were defined in Eq. (3.15)]. From Egs. (3.16) and (2.4), we obtain

261 72 \2Re + Re’ " ,
dov 51/\> (1 -2R)2 (2 + Pr%) X7 - (3.17)

Let the initial data for problem (3.1) and the parameters po and p; be such that

(- V) €1+ ) + ¢ - VT, 01+ 02)] < 2p07

(1—e)u > 2,u0'y((2506; 6712)\)2 (f;e_;i{{e)z ( PZ;O), € = const > 0. (3.18)

If condition (3.18) is satisfied, then it follows from inequality (3.17) that
[((u - V)u, €1+ &) + se(w - VT, 01+ 62)] < (1= &)l (3.19)

In view of Eq. (3.19), we obtain the following inequality from Eq. (3.4):
po(lulldy = (u,ug)q) < —((w- V)u, & + &) — se(w- VT, 01 +602) — pulx|ry < —epllxlEy - (3.20)

It follows from this inequality that [lul|, < (u,ua)q < |lullqllwdlq. From here, we obtain [|ul|q < [luallq. Then,
: _ _ _ 1) (2
by virtue of u = u; — up and ug = u, u,’, we have
1 2
lullg = llur —usllo < Juf’ = uillo = [ualle. (3.21)

At Q = Q, estimate (3.21) is the estimate of stability of the component @ of the solution of problem (3.1) with
respect to small perturbations in the norm L?(Q2) of the function vy € L?(2). At uél) = uf), it follows from
Eq. (3.21) that w; = wo. In turn, from here, in view of Egs. (2.17), (2.19), and (3.20), it follows that Th = T,
p1 = p2 and x1 = X2, which means that the solution of problem (3.1) is unique if @ = © and condition (3.18) is
satisfied.

Note that the solution of problem (3.1) under condition (3.18) is also unique and stable if @ C Q, i.e., if Q
is only part of the domain Q. To prove it, we use inequality (3.20), which can be written in the following form with
allowance for Eq. (3.21):

emllxlit, < —mollulld + pollullglludle < uolluall?). (3.22)
Using Eqgs. (3.22) and (3.7), we obtain the following stability estimates:
1o 201724 Lo
— < A — <

P el </ 20 Al < SRS LR

3.23)
A 2M +1 (
||7-:1 _ TQHl < V2 Ho ’ ||p1 _p2|| < ﬂl’YZ( ) Ho A
51)\(1 - 2R) Sy951 5051/\(1 - 2R) Sy051

(A= ||u£ll) — ug) llg)- Thus, the following theorem is proved.
515



Theorem 2. Let the quadruple (u;,p;,T;, xi), with conditions 1, 2, 4, and (2.5) being satisfied, be a
solution of problem (3.1) corresponding to a given function u((ii) € L?(Q) (i = 1,2), and let condition (3.18) be
satisfied. Then, the stability estimates (3.21) and (3.23), where A = ||ugll) - uff)HQ, are valid.

Using a similar scheme, we can study the extremum problem

J(v,x) = ,u20 [rotv — §d||2Q + /;1 ||X||%N —inf, F(x,x)=0, (xz,x)€ X xK, (3.24)

obtained from Eq. (3.1) by replacing the functional I1(v) with I3(v). A similar analysis shows that the following
theorem is valid.

Theorem 3. Let the quadruple (w;,p;,T;, xi), with conditions 1, 2, 4, and (2.5) being satisfied, be a
solution of problem (3.24) corresponding to a given function Ct(ii) € L*(Q) (i = 1,2), and let condition (3.18), where
v =12, Re® = (70/(dov3)) max (HCc(zl)”Qa HCU(Z2)||Q), be satisfied. Then, we have ||rot uq — rot usl/g < ||C((il) - Ct(il)HQ,
and stability estimates (3.23) are valid for A = ||§U(ll) - C((f) llo-

Note that the uniqueness and stability of the solution of problem (3.1) or (3.24), both at Q = Q and
Q C Q, can be proved only under the condition that the parameter uq in Eq. (3.1) or (3.24) is positive and satisfies
condition (3.18). Conditions (2.5) and (3.18) are sufficiently stiff, because they actually have the physical meaning
of smallness conditions imposed on the initial data. For particular extremum problems, these conditions can be
substantially attenuated, as it is demonstrated below in analyzing computational experiments.

4. Numerical Algorithm. Analysis of Computational Experiments. Let us discuss the results
of computational experiments aimed at solving the extremum problem (3.24) with K = L?(T'y). In this case,
inequality (2.8) transforms to the identity (11x —6,X)r, = 0 for all Y € L?(T'x), which implies that the control y is
related to the adjoint temperature 6 by the formula x = 6/u. Eliminating y, we write the remaining relations for
the sextuple (u,p,T,§,0,0) in the form of the operator equation ®(u,p, T, £,0,0) = 0 (P is a nonlinear operator
defined by the operator F' introduced above). Taking into account the nonlinearity of the operator ®, we use an
iterative algorithm based on Newton’s method to solve the resultant equation numerically. This algorithm includes
the following stages:

1. Choose the initial guess wg, po, 1o, &0, 00, fp. Assume that n = 0.

2. Calculate @, p, T, €, &, 8 by solving the linear operator equation O (U, Py Ty &y Oy 0) (0, 5, T, £,6, 5) =
—®(Wn, Pros Ty €y Oy O ), in the weak formulation of the corresponding boundary-value problem with respect to
the functions w, p, T, 57 &, and 6, which has the form

v(Va, Vo) + (@ - V), v) + (u, - V)i, v) — (p,dive) + (6rTG, v)
+ v(Vy, V) + (U - V), v) — (pn,dive) — (1 — BrT,)G,v) =0 Y v e Hy(Q),
MVT,VS) + (- VT, S) + (wn - VT, S) — (1/11)(8, S)ry
+ AMVTn, VS) 4 (un - VT, S) — (1/11)(00, S)ry =0 ¥V S € HY(Q,T'p),
V(Vew, VE) + (@ V)w, &) + (wn - V)w, &) + ((w - V)&, &) + (w - V), §)
+(w - VT, 0,) + (w - VT, 0) + (5, divw) + (10/2) (L) (wn) (@, w)
+v(Vw, V&) + ((un - VIw, &) + (w - V)un, §n) (4.1)
+(w - VT, 05) + (00, divaw) + (uo/2)((L)y(un), w) =0 ¥ w € Hy(Q),
A(Vh, V) + (@- Vh,0,) + (un - Vh,0) + (BhG, €)
+ A(Vh,V6,) + (un - Vh,60,) + (BhG,€,) =0 Y he H(Q,Tp),
diva = —divu, in 9, t=g—u, on I, T=¢-T, on Ip,

divé=—divg, in Q  £=-¢& on I,  6=-6, on Ip.
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Fig. 1. Streamlines in the flow around a cylinder in a channel at Re = 100: (a) uncontrolled flow;
(b, ¢) controlled flow at R = 10° with control through the body surface (b) and through both the
body surface and some part of the channel walls (c).

3. Reqalculate the values of the sought quantities by the formulas w,, 1 =u,+u, pp+1 = Pp+D, Thi1 = Tn—i—f’,
Enr1 = fn + &, Opt1 = 0n + 0, and 0n+1 =60, +0.

4. Check the convergence criterion. If this criterion is not satisfied, increase the step number n by one and
go to stage 2.

In Egs. (4.1), @' is the Frechet derivative of the operator ®; (I;),, and (I;)? are the first- and second-order
Frechet derivatives of I; with respect to w. In particular, ((I1),, (u,), w) = 2(w, — uq, w)q and (1)L (u,) (@, w) =
2(17,7 w)Q.

In our computational experiments, the convergence criterion was the inequality ||T},41 — Th||/|| 7| < 1076.
We used the open source software freeFEM++ to solve system (4.1) numerically by the finite element method.

Let us discuss the results of the computational experiments. First, we consider the problem of a plane
viscous incompressible fluid flow around a circular cylinder €2; in a channel 5. Figure 1a shows the streamlines of
the flow obtained by solving the two-dimensional boundary-value problem

—(1/Re)Au + (u - grad)u + gradp = G, divu =0 in Q=0Q\Q; (4.2)
1 Ou
ul =0 u =al), g o, P =0 (4.3)

for dimensionless Navier—Stokes equations at Qs = (0,10) x (0.3), Q1 = {(z,y): (z — 4.5)?> + (y — 2)? < 0.25}, and
Re = 100. The boundary conditions (4.3) correspond to the following conditions: 1) no-slip conditions on the rigid
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Fig. 2. Distribution of the dimensionless heat flux over the cylinder surface.

TABLE 1

Drag Coefficient C, for Cases Shown in Fig. 1
for Different Reynolds Numbers

Cy
Re Fig. 1a Fig. 1b Fig. 1c
20 3.73 3.09 2.41
40 2.52 1.96 1.24
60 2.04 1.59 0.86
80 178 1.40 0.68
100 1.62 1.28 0.57

boundaries I'y (cylinder surface and side walls of the channel); 2) setting a parabolic profile g1(y) = {y(3 — y),0}
for velocity on the inflow segment I'y; 3) “do nothing” boundary condition (1/Re) du/0n — pn = 0 on the outflow
segment I';. The latter condition was used, in particular, in [10, 11] dealing with extremum problems for steady
Navier—Stokes equations with the control being the function g in Eq. (1.3) or the density of external forces. It is
seen in Fig. la that a vortex zone is formed behind the body. To reduce this zone, we solve an extremum problem
of minimizing the functional I(u) = |[rotu||? for a dimensionless analog of the full model (1.1), (1.2) under the
boundary conditions (4.3) for velocity and the condition 7' = ¢ = 0 on I'p = I'y for temperature. Figure 1b
shows the streamlines for a flow obtained by solving this problem with the Reynolds number Re = 100 and the
Rayleigh number R = 10° in the case with the heat flux y controlled through the body surface. Figure 1c shows
the streamlines obtained by minimizing I»(u) with choosing the heat flux on the cylinder surface and on the nearby
parts of the channel walls, which are indicated by the dashed curves.

Figure 2 shows the dimensionless heat flux x through the cylinder surface as a function of the angular
variable a € [0,360°] for the second variant of control, illustrated in Fig. lc. The control results in fluid cooling
on the upper surface of the cylinder; as a result, the fluid flows around the body in the downward direction. The
fluid on the lower surface, vice versa, is heated and moves upward around the body; for this reason, flow separation
does not occur.

An important characteristic of the flow around the body is the drag coefficient calculated by the formula
C, = 2F,/(DU?), where F, is the horizontal component of the force acting on the body from the fluid, D is the
cylinder diameter, and U is the characteristic velocity of the flow incoming onto the body. The values of the drag
coefficient C, for the uncontrolled flow (see Fig. 1la) and for the first and second variants of control (see Figs.
1b and 1c) for different values of the Reynolds number Re are summarized in Table 1. An analysis of this table
shows that the drag coefficient is substantially decreased by using the second variant of flow control (see Fig. 1c),
as compared with the uncontrolled flow case, especially at Re = 80 and 100.
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Fig. 3. Streamlines in the flow around a cylinder in a channel with a forward-facing step at
Re = 100: (a) uncontrolled flow; (b) flow controlled through the body surface and the solid
walls of the channel at R = 10°.

Fig. 4. Streamlines in a channel with a step at Re = 100: (a) uncontrolled flow; (b) flow
controlled through the channel walls at R = 10°.
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Let us consider a similar formulation of the problem of the flow around a circular cylinder in a channel
with a forward-facing step. Figure 3a shows the streamlines of the flow obtained by solving the two-dimensional
boundary-value problem (4.2), (4.3) at Re = 100. It is seen that channel constriction generates an additional
vortex zone in the right bottom corner. To reduce both vortex zones, we again solve the problem of minimizing the
functional I>(u). Figure 3b shows the flow obtained by solving this problem at Re = 100 and R = 10° with the
control by choosing the heat flux x on the cylinder surface and on the solid walls of the channel. It is seen that
the vortex zones can be substantially reduced, and the structure of the resultant flow is similar to the vortex-free
viscous fluid flow.

Let us consider the flow in a channel with a step. Figure 4a shows the streamlines constructed by solving the
two-dimensional boundary-value problem (4.2), (4.3) at Re = 100. It is seen that a vortex zone is formed behind
the step. To reduce this zone, we solve the problem of minimizing the functional fg(u) Figure 4b shows the flow
obtained by solving this problem at Re = 100 and R = 10° with controlling the heat flux y on the channel walls.
The structure of the resultant flow is similar to the vortex-free viscous fluid flow.

An analysis of the results obtained and their comparisons with the data [10, 11] show that the use of the
boundary temperature control allows one to affect the velocity field of viscous fluid flows and to obtain flows with
prescribed dynamic properties.

This work was supported by the Integration Project No. 116 of the Siberian Division, Far-East Division, and
Ural Division of the Russian Academy of Sciences, by the Far-East Division of the Russian Academy of Sciences
(Grant Nos. 09-1-P29-01 and 09-I-OMN-03), and by the Russian Foundation for Basic Research (Grant Nos. 09-01-
98518-r vostok a and 10-01-00219-a).
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