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Abstract

An eigenvalue problem arising in optimal insulation related to the minimization of the heat
decay rate of an insulated body is adapted to enforce a positive lower bound imposed on the
distribution of insulating material. We prove the existence of optimal domains among a class of
convex shapes and propose a numerical scheme to approximate the eigenvalue. The stability of
the shape optimization among convex, bounded domains in R3 is proven for an approximation
with polyhedral domains under a non-conformal convexity constraint. We prove that on the
ball, symmetry breaking of the optimal insulation can be expected in general. To observe how
the lower bound affects the breaking of symmetry in the optimal insulation and the shape
optimization, the eigenvalue and optimal domains are approximated for several values of mass
m and lower bounds f,;, > 0. The numerical experiments suggest, that in general symmetry
breaking still arises, unless m is close to a critical value mg, and f,;, large enough such that
almost all of the mass m is fixed through the lower bound. For fn;, = 0, the numerical
results are consistent with previous numerical experiments on shape optimization restricted to
rotationally symmetric, convex domains.
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1. Introduction

In previous research [9, |6l 5] an eigenvalue in optimal insulation was considered, which translates
to minimizing the heat decay rate of a heat conducting body Q C R? surrounded by an insulating



material £ : 02 — R4 of mass m, so that faﬂ {ds = m. The eigenvalue

2
A(Q) =  inf 24 ud:/del 1
() uegll(g){/9|vu :1:+/8Q 7 s Qu T (1)

results from a model reduction for the thickness of the insulating layer (see [1]). For the eigen-
value a breaking of symmetry was observed, if there was not enough insulating material, both
for the optimal distribution of insulating material as well as the optimal domains in a shape
optimization problem under a convexity constraint [9, 6, 5].
A numerical scheme for this eigenvalue was proposed in [5] and the shape optimization among ro-
tationally symmetric convex domains was considered in [6]. The numerical experiments confirm
the breaking of symmetry both for the domain Bj(0) and the approximated optimal domains of
the shape optimization problem.
This breaking of symmetry was further investigated in |19} |20] and it was shown that for do-
mains which are bounded with a C' regular boundary or convex, concentration breaking occurs
[19, Theorem 1.7], such that a part of the boundary is left uncovered, if m is too small. An-
alytically not much is known about the shape of optimal domains, except that for low values
of m the ball cannot be optimal [9]. Numerical experiments for the shape optimization can be
found in [5} 6]. In [5] a two-dimensional shape optimization is conducted as well as a three-
dimensional shape optimization among assembled half ellipsoids. The numerical approximation
of the eigenvalue from [5] confirms the expected asymmetry. In [6] rotationally symmetry is
assumed, and the shape optimization reduced to a two-dimensional setting. This allows to give
more conclusive results to the optimal domains concerning the eigenvalue in optimal insulation.
For this optimization problem, even with the assumption of rotational symmetry, the approx-
imated eigenfunctions and optimal domains were consistent with the expectations from prior
analytical results, in particular the breaking of symmetry [9]. However, the restriction to rota-
tionally symmetric domains is only justified by simple numerical experiments |5, and even for
a rotationally symmetric domain we cannot infer symmetry of the corresponding eigenfunction.
Due to the symmetry breaking, a part of the boundary is left uncovered for small values m of
insulating material [9,|19]. Since the insulating material might have additional properties, it is of
interest to avoid a concentration breaking and to ensure that the whole boundary is covered by
the given material. To guarantee this, we place a lower bound on the distribution of insulating
material and restrict the set of admissible distributions to

Hip,. (0Q) = {Z: OV =R : 0> by, [ Lds= m}

N

for a positive lower bound fy,;, > 0. This corresponds to an adaptation of the results of [9, [1],
but with Robin boundary conditions in the model reduction. This was previously considered for
an energy problem in [13] and the results can be used to adapt the eigenvalue problem in optimal
insulation to an eigenvalue problem with a lower bound placed on the insulating material. For
large enough values of mass m for which the optimal distribution is expected to be constant,
such a lower bound has no effect. For low values of mass m however, it is not clear, how a lower
bound on the optimal insulation affects the breaking of symmetry both in the optimal insulation
as well as the shape optimization. We prove that on the ball, symmetry breaking arises in the
optimal insulation for £,;, > 0 and m < myg unless all the mass is fixed through fiy.
The numerical experiments in Section [6] suggest, that in the shape optimization in general
symmetry breaking still arises, unless m is close to a critical value mg, and £y, is large enough
such that almost all of the mass m is fixed through the lower bound, but that the optimal



domains for fixed m transform to the ball as ¢.,;, increases, and kinks in the boundary of the
domains smoothen.

The work is structured as followed. We first summarize the results for the eigenvalue arising
in optimal insulation as introduced in [9] and the results of [13], from which we can derive an
eigenvalue problem in optimal insulation with a positive lower bound imposed on the distribution
of insulating material. For the eigenvalue on the ball, we show that symmetry breaking occurs
even for positive fy,;,. We prove the existence of an optimal domain among a class of convex
bounded domains with fixed volume in R?, d = 2, 3, and show that the problem is not well-posed
in the absence of a convexity constraint. A numerical scheme for the approximation of the
eigenvalue is proposed and the stability of the shape optimization is proven in the framework
of |7] for an approximation with a non-conformal polyhedral convexity in R3, under suitable
assumptions on the admissible discrete domains. Lastly, we report numerical experiments and
approximated domains for both eigenvalues.

2. An eigenvalue problem arising in optimal insulation

Assume that a heat conducting body €2 is surrounded by a thin layer of insulating material,
arranged in such a way that the heat is retained as well as possible. The optimization criterion
is the minimization of the decay rate of the temperature, and m is the total amount of the
insulating material. The goal is to find the optimal thickness ¢(o) of the insulating layer, for
every o € 0Q. As shown in [9] this corresponds to the minimization of the eigenvalue

1
. 2 2 . —
Am(Q) = uegllf(ﬁ) {/Q [Vul*dz + —[lull71a0) * ullrz@) = 1} . (2)

The boundary term corresponds to Robin-type boundary conditions which result from the model
reduction for the thickness of the insulating layer ¢ : 02 — R,, a nonnegative measurable
function with total mass m. The optimal distribution of insulating material can be reconstructed
from a minimal u as shown below in .

Let Q. = QU X, with

Ye={x : x=0+esl(o)(o), o €99, s€(0,1)}, (3)

with € > 0, v(o) the outer unit normal such that 3. corresponds to the region occupied by
insulating material in which the conductivity ¢ is significantly smaller than in the domain (2.
The energy problem with a given heat source f is described by the functional

1
Ge(u) = / |Vu|? dz + 8/ |Vul|? dz — / fudz, (4)
2 Ja 2 Js. Q
defined on the Sobolev space H&(Qa), which corresponds to the boundary value problem
—Au:. = f in Q,
—Au. =0 in X,
u: =0 on 0, (5)
ouz out
£ = - o9Q.
v c v on

It has been shown e.g. in [1] that the sequence of functionals G, I'-converges in the strong

L?-topology to
1 5 1 u?
G(u,l) == [ |Vulde — | fudz+ - —ds
2 Ja Q 2 Joa ¢



as ¢ — 0. Rather than considering the energy problem, we optimize the heat decay rate which
is determined by the following eigenvalue problem

2
Q)= inf 2 L :/ 2dg =1
W uegll(m{/ﬂwu da:—i—/m Cas [t (6)

for an admissible distribution of insulating material

€ Hp(0) = {EELI(OQ) : £ >0 and EdSZm}

o0

of a given mass m. A simple computation yields that, if u is the solution of , then the optimal
thickness fopt € Hi, (0€2) is given by

_ mu(z)
Joq [ul ds’

In [9] a surprising breaking of symmetry for the eigenvalue is observed.

lopt(2) (7)

Theorem 2.1 ([9, Theorem 3.1]). Let Q be a ball. Then there exists mg > 0 such that solutions
to are radial if m > mq, while solutions are not radial for 0 < m < mqg. As a consequence,
the optimal density lopt s not constant if m < my.

In [9] it is further noted that this threshold value myg is given by the unique positive m for which
Am = po2, the first non-zero eigenvalue of the Neumann problem. A numerical estimation of the
critical value gives mg ~ 1.8534 for B;(0) C R? and mg ~ 5.7963 for B;(0) C R3.

A corresponding shape optimization problem for a fixed mass m > 0 is defined as follows:

min {)\m(ﬂ) Qe CV(Q)} (Pm)

where
Cv(Q) = {Q C Q : Qis convex and open in R? and |Q| = V}

being V > 0 and Q C R a convex and compact domain for d = 2, 3.

Proposition 2.2 ([6, Proposition 1]). There exists an optimal domain 2 for the shape opti-

mization problem .

Existence of a solution is proven with compactness results for special functions of bounded
variation |11} 10] and the compactness results for convex domains [12]. In particular, the uniform
bound on the trace inequality is important which implies the strong L2-convergence of the
eigenfunctions of a minimizing sequence [6]. Without the convexity constraint, non-existence of
an optimal domain can be established by taking a disjoint union of n balls of radius r, — 0,
giving that the infimum in problem vanishes, see [5].

3. Imposing a lower bound on the optimal insulation
For the previously defined eigenvalue of optimal insulation a breaking of symmetry can be ob-

served for small values of insulating material, leading to concentration breaking of the protective
layer, such that some part of the boundary is not insulated. Since the film can have additional



purposes other then insulation, such as for stability or against contamination, it appears in-
teresting to look at insulation problems, for which a positive lower bound is imposed on the
insulation such that no part of the boundary is left uncovered. Then the admissible distribu-
tions of insulating material are restricted to

Hi g (00) = {?: SR ;D> zmin,/ Tds = m} ®)
o0

for a positive lower bound i, > 0.

Instead of seeking the optimal distribution = Hin e, (0S2), we partition the insulating layer into

a fixed, constant part of thickness ¢n,i, and a variable part £ € H,,(992) such that = brnin + £,
with

m = m — |0Q] lmin.

A constant distribution of insulating material corresponds to Robin boundary condition. There-
fore for a constant, positive lower bound #,;, > 0, an equivalent formulation of this problem can
be derived from a similar model reduction for (5 as in [9], but with Robin boundary conditions
instead of Dirichlet boundary conditions on 0f)., see @

This problem and the existence of minimizers was considered in |13|, and the results imply that
these two approaches are indeed equivalent.

Let Q. = QUX,, with ¥, as in , with £: 9Q +— (0,4+00) a bounded Lipschitz function with a
positive lower bound. In [13] an energy problem is considered, which seeks a function u € H'(Q)
minimizing for a given heat source f € L?(Q) the functional

1
Fe(u):2/§2|Vu]2dx+;/E |Vu|2d56+§/aQ uzd’H”_l/qudx

for a fixed parameter 5 > 0. Assuming sufficient regularity, the minimizer of F. satisfies

(—Au.=f inQ,
—Au, =0 in X,
8;5 + Pu. =0 on 0f)., )
v
ou;  Ouf 50
oy~ oy MOF

It is proven in [13] that as ¢ — 0 the sequence of functionals F. I'-converges in the strong

L?-topology to
Fs(u E)—1/|Vu|2dx—/fudx+ﬁ/ v’ ds
T2 g Q 2 Jop 1+BL

This corresponds to having two layers of insulating material, one being described by ¢, and one
of constant thickness S~ = £uin. The minimizer of the functional F3(-,0) satisfies

—Au=f in
(1+ﬂ€)%+ﬁ =0 o0
ey u=0 on 0.

Similar as to the problem in optimal insulation without a lower bound we seek a solution for
the following minimization problem

min {Fﬁ(v,ﬁ) L (0,6) € HY(Q) x Hm(asz)} (10)



where H,,,(0%2) is the set of admissible distributions
Hom(0Q) = {z e L' (o), £ >0, / (ds = m} :
o0

The following proposition shows that for a given v € H'(Q) there exists a corresponding optimal
distribution.

Proposition 3.1 ([13, Proposition 4.1]). Let 8 > 0, m > 0 be fived, let v € L?(00Q), and
h, € L2(0Q) be the function defined by

hos) = {(cvﬁ)%(s)’ —BT i fo(s)] 2 e,

0 otherwise,

(11)
where ¢, is the unique positive constant satisfying

e = ([{Jv] = e} —i—mﬁ)_l/ |v(s)|ds. (12)

{lv|=co}

In particular ¢, = 0 if and only if v = 0 H% '-a.e. on 0. Then h, is the solution of the
minimization problem
02
i ———ds : L€ Hp(00) .
m“{/m B+l ( >}

Knowing the optimal distribution ¢ for a given function v € H'(f2) leads to a proof of the
existence of a pair of minimizers.

Theorem 3.2 ([13| Theorem 4.1]). Given any 3,m > 0, there exits a couple (u, h,) € H*(Q) x
L2(09Q), with hy € Hpm(09Q), which minimizes . Moreover,

e = { o = ) 2

0 otherwise,

where ¢, s the unique positive constant satisfying

-1

cu = ([{lu] = e} | +mp) / fu(s)| ds. (13)
{lu[zcu}

Furthermore, the couple (u, hy,) is a solution of

—Au=f mn Q
(14 Bhy)0yu+ Pu=0 on 0N,

and is unique if the domain € is connected.

The uniqueness is a consequence of a convexity property of the functionals Fj, cf. [13, Proposi-
tion 4.3].

Remark 3.3. For further analysis and error estimates, the following observations are useful.

1. The optimal distribution is scaling invariant, in the sense that for w = av, it holds that
hy = hy, with v € H'(Q) such that v > 0,a > 0.



2. Occasionally, it is convenient to write the boundary term as

u? o
——ds = u)ds
/89 B+ hy o0 e ()

with the Lipschitz continuous function
Ge(®) = X{Ja|<c} B2 + X{jz|>e} Belz|
where the dependence of ¢ on u is neglected.

3. To approximate the optimal distribution for a given u € H*(f2) the constant ¢, has to be
approximated. We use the observation, that

hu = éminf(ua Cu) with f(Ua a) = max(v/a - 1> O),

which is a bounded, continuous function for a > 0 and v > 0. For |¢; — ¢2| < §, without
loss of generality with 0 < ¢; < ¢2, and u > 0 we compute

|huer — e = Bmin} max(u/c; — 1,0) — max(u/ca — 1, 0)‘
= gmin}X{chg}(u/Cl —u/c) + X{ue[c1,02)}(u/cl - 1)‘
gminé (u )
< —+1
C1 C1

which yields an estimate for an error caused by an approximation of the constant c,.
Further, for fixed ¢ > 0 and u,, — u in L?(99) we have that

[T hU,0”L2(8Q) < (bmin/)[Jun — UHLQ(BQ) — 0.

Since ¢, = 0 if and only if u = 0 almost everywhere on 92, for the strongly convergent
sequence u, — 0 in L!(9Q) the formula implies 0 < cy,, < (bmin/m)||un| 11 (90) — 0.
4. The eigenvalue problem

In [13] an energy problem is considered. Here, we are interested in the corresponding eigenvalue
problem. To minimize the heat decay rate, we consider the functional

2
u
Jo. (u,€) = / Vu 2dx+/ ds 14
)= [ VaPass [ 14
for £ € H,,(09), and look for a minimizer (u,f) € HY(Q) x H,n(9Q) of
)\m?elnin(Q) = inf {Jernin (u7€)7 ”uHLQ(Q) = 1} N (15)

(W) EH (Q) X Hon (09)

This is equivalent to seeking a pair of minimizers (u,Z) € HY(Q) x Hie
admissible set of distribtions defined by , of the functional

(092), with the

min

2

J(U,Z):/ |vu\2dx+/ L ds. (16)
Q oa f

Using similar arguments as in [13], it is straightforward to show that the eigenvalue problem is
well defined. From [9] it is known that, if Q is a ball, breaking of symmetry does not occur if
m + lmin|0QY = m > mg, with my the critical value of mass related to the Neumann eigenvalue
[9, Theorem 3.1]. Without a lower bound (that is if ¢, = 0), symmetry breaking occurs if
m < mg, but if £y, > 0, this is no longer obvious.



Proposition 4.1. Let Q = B1(0) C R? be the unit ball, and M < mq the critical value of mass
from Theorem[2.1. Then there exists no radial symmetric solution to the eigenvalue problem

Vul?d 2(Umin + hy) "1 d
Ao (2) =  min Jo [Vulde + oo v( + ) i
»Emin O#UEHI(Q) fQ u2 dx

(17)

for bin € [0,m/|0SY|) with the optimal distribution hy, as given by Theorem[3.4

Proof: Let us proceed step by step.

1. The case £yin = 0 corresponds to the eigenvalue problem without a lower bound. The
non-existence of a radial solution in the case m < my is therefore covered by Theorem [2.1

2. In the case i, > 0, for a radial function u € H'(2) the optimal distribution, as given by
Theorem [3.2] is constant. Without loss of generality we assume that u is non-negative on
0R2. The constant ¢, see , is then given by

T L] 09 +m Jog  Lin]0Q +m (18)
Emin|8Q| _
=—u<u a.e. on Jf2.
m

where m = M — lin|0Q)| is the free mass that hy, distributes, and @ = (|0Q])~* [, uds
is the integral mean of the trace of u. Since u is assumed to be radially symmetric u = @
a.e. on 0F, and therefore {|u| > ¢,} = 0. The optimal insulation is then given by the
constant distribution of insulating material

ha = 71109 — L.

This implies that for any radial symmetric minimizer to the eigenvalue problem be-
comes equivalent to the Robin eigenvalue problem

Vul|?2d 24
A(©,a) = min fﬂ‘ ul $+af39u >
0£uc H1 () Jqu?dz

(19)

for o = (m/]0€Q]) 71, such that u € H'(Q) is an eigenfunction to first Robin eigenvalue. The
first Robin eigenvalue is simple and the eigenfunction can be chosen to satisfy u > § > 0
on () see e.g. the Krein-Rutman theorem or [4]. Without loss of generality we assume that

[ull g2y = 1.

3. Let v € HY(Q) be a test function which is bounded from below on 9. Due to (18) we
have u+ev > ¢, > 0 for € > 0 small enough, such that {u+ecv > ¢, } = IN. If ¢, < cyten,
we compute

0 < cuter — €y = (min/M) / u+cvds — / uds
{utev>cyten} o0N

= (Lin/Mm) / svds—/ u+evds
o0 {uteve(cu,Cutev)}
< (fmin/fﬁ)/ evds.
o0



Now, since

lim cyter = Cy and U+ EV > ¢y,
e—0

we have that for € small enough u + v > ¢yyep. A similar computation holds for the case
Cu = Cytev, for which {u+ev > ¢yq0} = 0Q by assumption. Then, the above computation
yields

_ gmin d
Cytev — Cy = ﬁ evas
oN

for any v € H'(2) such that the trace of v is bounded from below on 9 and € > 0 is
small enough. The optimal distribution for the perturbed function is given by

hquev = (Emin/cu+sv)(u + E'U) - Emin
B Cmin(u + €v) B
cu + (Umin/m) f{m evds

min

such that the optimal distribution is differentiable with respect to ¢ for € > 0 small enough.
We set f(€) = lmin + hutev and compute the first derivative

d CulminV — Efninﬂfﬁ_l vds
A F(Elemo = v Joo
€ c2

2. u|o9
:W(U—I/WQ\/ Uds).
o0

2
mcs

The second derivative yields

a2 —2pinm L fasz vds (cuﬂminv - érzninﬂﬁl_l faﬂ v ds)
%(f@ms:o = ]

_ ‘%ilinﬂ'amfm”(v_ 1/|8Q|/ vds).
oN

D23
mcy,

We note, that for both derivatives, the integral mean vanishes. Then, a expansion of the
boundary term in ¢ yields

[ e g [ g [ IO ),

0 Emin + hu+z—:v (9] f(O) f(0)2
s [ (2P0 FOF0)  2fOF0) | RIOPY
v (“ F0F 270 FOF TP >+ ().

The radial symmetry of u, such that both u and h,, are constant on 02, imply that several
terms vanish, since the integral mean of f/ and f” vanishes

(u+ ev)? / u? / 2uv 9 / v?
— —ds = —d —d —d
/8{2 gmin + hu+s’u § o0 gmin + hu she o0 gmin + hu sTe o0 Emin + hu y

L[ O (w0 YL
v [ S (f(O) 2 >* ().
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For the last term we have that

Fu'gae (=)= L S g (o= 0001 )

min¥ 2|aQ|(U - 1/|8Q| fBQ UdS
( M (bmin + hy) a 2”) ds

_[ Ll —1/109] | wvd
/m (][O a0 T2\~ V109 [ vds

mm 2|8Q|(’U - 1/|8Q‘ faQUdS -9 ds
M (lmin|0Q{um~1)? (M /|0Q))

:/m |‘?§| ( 1/|am/ vds> (—1/|89|/691)ds—v> ds
:@ ” ((1/]89;/8de3> —v2) ds
:\aﬁszy (1/\39\ (/m vds>2 — /m UQdS) :

With lpin + hy = m/|0Q], this yields that the boundary term expands to

2 0O 1 2
/ (u + 51}) ds = ‘a/\ ’ </ u2d3 + 5/ 2uvd5> + 827 (/ UdS) + 0(53)‘
09 Ymin + hutev m 00 o0 m\Jon

. We now consider the function

Jo IV (u+ev)Pdz + [5 éuLv)ds

m1n+hu+6'u
Jo(u+ev)?ds

3

F(e) =

Expanding with respect to € and using the assumption that fQ u?dz = 1 yields

+ ev)?
F(e) = /Vu+6v2d:r~l—/ (uds)
() <Q| | o0 Emin‘i‘hqusv

(1 —5/9211,1) dz 4 &2 ((/Q 2uvdx)2 - /Q’l)2d$> +0(€3)> .

We combine this with the expanded boundary term and and get
|8 | uvds — F(O)/ uvdx)
oN Q

(/ |Vol2dz + — (/89 vdx>2 - F(O)/szd:c>
—e? (< /Q 2VuVudz + kzr?' ” 2uvds) /Q 2uvds — F(0) ( /Q 2uv d:z:)2> + o(e?).

. Since F'(0) is the first Robin eigenvalue, and u the corresponding eigenfunction, the e-term
vanishes for every v € H'({2). This implies that
d
de

and therefore that the eigenfunction is a critical point for any suitable test function v.

F(e) = F(0) + 2¢ (/ Vu - Vodz + —

F(6)|5:0 =0
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6. For the second variation, we consider the e2-term.
Using again the variational eigenvalue equation we have that

2
(/ 2VuVodzx + @ 2uv ds> / 2uvds = F(0) (/ 2uv dm) .
Q m-Joq Q Q

We choose now v € H'(f) the eigenfunction to the eigenvalue problem in optimal in-
sulation such that [[v[|z2(q) = 1 and which can be chosen to be non-negative and is
therefore bounded from below and satisfies the assumption to ensure the differentiablity
of hy4ey With respect to € > 0 small enough. Since v is a minimizer to

2
A ()= min Jo|VoPdz + %2 (Jog [v[d)
0£u€ H1(Q) Jo v2dz

for which no radial minimizer exists by assumption on m < mg, we have that

/Q Vol2dz + % (/89 yv|dx>2 = (@) < F(0).

This implies that for v the eigenfunction to the classical eigenvalue problem , the second
derivative of the function F'(¢) satisfies

d2
de?
such that the radial solution v becomes a local maximizer when perturbed in the direction

of the eigenfunction v of the eigenvalue problem . Since v is not radial symmetric for
m < myg this implies in particular that no radial symmetric minimizer can exist.

F(e)]eo < 0

[

4.1. Existence of optimal domains

We now consider the optimization of the eigenvalue A, (. (€2), defined by , within the class
of convex bounded sets of prescribed volume in two or three dimensions, i.e. within where

Cv(Q) = {Q C Q : Qis convex and open in R? and || = V}

being V > 0 and Q C R? a convex and compact domain for d = 2, 3.

We are interested in the shape optimization of the eigenvalue where a lower bound #,;, > 0 is
imposed on distribution of insulating material, but the overall mass m of insulating material is
fixed:

min {Ag(m L Qecy(Q), Le mem(asz)}.

We consider instead an equivalent problem and minimize the eigenvalue X;ﬁ,gmin Q) =
Ama b (§2) Where the remaining free mass mq = m — fiin|0€2| depends on the perimeter |02

min {350, () : Q€ Cv(Q), 199 < 7/l }. (Pt

The isoparamteric inequality implies an upper bound for ¢,,;;, such that the perimeter constraint
can be satisfied, i.e. lyin < m/|0BRg|, for a ball Br with radius R > 0 such that the ball has



12

volume V. The case £y, = 0 corresponds to the regular eigenvalue of optimal insulation [6].
Then, the existence of optimal domains in the cases where lyi, = 0 or {;, = m/|0Bg| follows
from [6] and the isoperimeteric inequality. For £min € (0,m/|0BR|) the following existence result
can be deduced.

Proposition 4.2. There exists an optimal domain Q for 1} if 0 < lpin < m/|0Bg| for
a ball Br with radius R > 0 such that the ball has volume V.

Proof: Let us proceed step by step.

1. If lin = 0, existence follows from [6]. If ¢y = m/|0Bg|, the perimeter constraint and
isoperimetric inequality, [18, Equation (1.3)], imply that the only admissible domains is
the ball, and the eigenvalue corresponds to the Robin eigenvalue A\ (Bg, s

min)‘

2. If lmin € (0,m/|0BR|), the admissible class of domains is non-empty, and with Theorem
we can choose a minimizing sequence (2,)nen to , with Q, € Cy(Q) and
corresponding eigenfunctions u, € H'(£,) and distributions of insulating material £,, €
Hom,, (082 for my, = M — liyin |02, |. Without loss of generality we may assume that u, is
non-negative, and that the distribution ¢,, is optimal, i.e.

gmin
by, = hy, = max(u — ¢, 0)
Cn

where ¢,, is the unique constant satisfying

mncnél;iln = / (|un| — ) ds
{‘un|20n}naﬂn

as defined in Proposition Using a compactness results for convex domains, |12, Lemma
3.1], there exists a convex domain Q € Cy(Q) such that after passing to a subsequence,
the characteristic functions xq, converge in variation to xq, which corresponds in this
setting to the usual intermediate convergence for functions of bounded variation, |12] and
[3l Proposition 3.6]. In particular this implies that yq, — X strongly in L'(Q) and
|09 = limy, 00 [082y,], such that

lim m, = M — lpin|0Q] =: m, (20)

n—oo

and € also satisfies the perimeter constraint |0Q| < m/lmin.

3. After trivially extending the functions u, to @, the sequence of extended functions u,
is bounded in SBV(Q), the special functions of bounded variation. The bounds on the
objective functional imply

HQZTLHLQ(Q) = 17 HvanHLQ(Q’Rd) < C.
Here, Vu, refers to the piecewise weak gradient with

Vuyla, = Vug, and Van‘@\ﬂn =0.

Using [12, Theorem 2.6], the weak differentiabilty of @, on 2, and Q\Q,, and the uniform
bound on the trace operator in the class Cy (Q), see [6, 21|, we derive

[ dantt = [ ds < Clualiaon,y < Cllia, < € (21)
Jﬂ n

from which we infer the boundedness of the sequence (uy)nen and in particular also of
(u2)pen in SBV(Q).
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4. With the compactness results for special functions of bounded variation, |11, Theorem 2.1]
and [10, Theorem 2], there exists a function u € SBV(Q), such that after passing to a
subsequence, 4, converges weakly in SBV(Q) to u, see, in particular

Du, —* Du in the sense of measures (22)
Uy, = U strongly in L?(Q) (23)
Vi, = Vi  weakly in L?(Q,R%). (24)

Using these convergence results, we deduce as in [6, Proposition 1] that u|g € H(2) and

With the lower semicontinuity of jump energies [8, Theorem 2.12], it follows that

/ |u|ds§/ |t | ds. (25)
o0N [2197%

In summary, we have that « € H'(2) with
HVUHLQ < hmmf HVunHLQ )

and |lu|z2(q) = 1. Left to show is the lower semicontinuity of the boundary term.

5. Using that ¢, satsfies yields
0<¢, < C/ up, ds < Cllun || g1 q,)
1o197%

and implying that the sequence (¢y)nen is bounded.
We first consider the case liminf, ., ¢, = 0. After passing to a subsequence we have that

0 = liminf ¢, = hm Cny
n—o0 k—o00

hm (]{unk > cp, N O, | + mp, L |tn, | ds.

mm) /
8Qnﬂ{unk >cny, }

Using the estimate [0y, | < [0Q)|, since Q,, C @, and yields

> (|10Q| +mt

L lim [tun, | ds
k—o0 0, ﬂ{unk chk}

> (10Q| + mtyl) " lim ( [ twdas— [ ds).
k—oo o002 8anm{unk<cnk}

The assumed convergence of the subsequence lim ¢, = 0 and the lower semicontinuity of
the boundary term yields

mln)

n

|u|ds < 0.
o0

This implies that u|gg = 0 almost everywhere on 012, such that for any ¢ € H,,(092)

u? u?
/ ds:Ogliminf/ —2 s
o0 lrnin + ¢ n=0o0  JaQ, Lnin + Ln

implying the optimality of the domain ).
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6. In the following we consider the case liminf ¢, > 0. We pass to a convergent subsequence
and set ¢ = lim¢,,. We extend the function

By, = banin max(u, — ¢p,0) € L*(09Q)

n Cn

to @@ by considering

Fn _ {(Emin/cn) max(u, — ¢p,0) 1in ),
0 in Q\$,.

Then 0, |q, € HY(Qy,), [14, p. 5.20], and ¢, € SBV(Q) with {y]sq, = hy, on 05, using
the chain rule for BV functions |3, Theorem 3.99]. The bound on %y, in H'(Q,) and
the fact that lim, ¢,, = ¢ > 0 yield that the sequence (Zn)nEN is bounded in SBV(Q), using
again the uniform bound of the trace operator to bound the jump terms.

The compactness results in SBV(Q) imply the existence of a function (€ SBV(Q),
such that £, converge weakly to ¢ in SBV(Q) and weakly in L?(Q) after passing to a
subsequence. With the same arguments as before we conclude that E|Q in H(Q) and
llg\a = 0 and for the trace £ = {|yn on O that

fds < liminf/ b, ds = m.
[2,.92%

a0 n—0o0

7. Next, we show that

u? u?
ds < —" _ds. 26
/BQ Emin +4 o /Bﬂn gmin + En ( )

To achieve this, we consider the functions
2
us .
~ —F— inQ
Un = Emin + hun "
0 in Q\ Q.

Using that @, = 0 in Q\Q, and the explicit formula of h,,,, we have v, = G, () with

(-1 o2 if |2| < e

G () = § o <

Cngmin"ﬂ if |l” > Cn

which are Lipschitz continuous functions. The chain rule for functions in BV then implies
that v, in SBV(Q), with

Din :XQn (X{an<cn}emin2ﬂnv/ﬁn + X{ﬂann}cnﬁVﬂn) (29 dx
~2
b @ dH 0.,

E min hun ,Cn,

Combined with the bounds on [|uy|| g1(q,) and ¢, this implies that v, |q is in H' (). The
sequence vy, is bounded in SBV(Q), and admits a weakly convergent subsequence v,, — v
in SBV(Q). With similar arguments as before, we conclude that v|q € H'(Q).

Next, we show that

~ u?

v Emin“‘g'

(27)
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Using ¢, — £ weakly in L?(Q), &, — u strongly in L?(Q), as well as the Sobolev embedding
HY(Q) — L*(Q), we infer that v, — ¥ in L?(2). The uniqueness of the limit, in particular
[3, Equation (3.11)], implies and the lower semicontinuity of jump terms implies the

assertion .

8. For 0 < my < mg, and ¢ € Hp, (092), there exists o € Hp,(0N2), such that for any

u€ HY Q) , ,
u u
——ds < / —ds.
/ag loin + 02 7 Jaq lmin + 41

Indeed, if we take ¢ = (mgo/mq)ly1, then ¢, — ¢; > 0 on I, which implies the assertion.
As a consequence, for any u € H'(Q), the optimal distribution A, from Proposition is
optimal also among all distributions ¢ € L?*(9) with £ > 0 and [, ¢ds < m. With (26),
this implies

2 2 2
/ udsg/ Y dsgliminf/ uinds
o0 Emin + hu o0 Emin +/ n—=o0  J5Q, gmin + En

and the optimality of the limit 2 to the problem 1'
[
The proof uses the embedding of H'(Q2) — L*(Q) which holds only if d < 4. In the absence of a

convexity constraint non-existence of an optimal domain can be proven similar to the eigenvalue
in optimal insulation [5].

Remark 4.3 (Non-existence). We choose a domain 2, which is the disjoint union of two balls
with radii 0 < r; < 7o chosen such that the volume constraint on the domains €2 is satisfied,
for simplicity we take that |©2| = |B1(0)|. One can verify that for any fpi, > 0 the perimeter
constraint is satisfied for €2 provided that r; is small enough.

Using the explicit formula , we compute

At (2) = _inf / [Vul? dz + £, / u? ds 4 / |ul ds
ueHH Q) | Jo 90N |ul<cu} Cimin Joon{|u>ca}

2
= inf / \Vu]2dx+€;ﬁln/ u?ds + ! / lul ds
ueH1(Q) Q {lul<cy} Cin|{[u] > cu}[ +m {lul>cu}

with the constant ¢, given by . Now, choosing v =1 on B, and u = 0 on B,,, we compute

Cy = (1 + J(‘)Bm\)_l'

The value ¢, € (0,1] is such that
{lu| > ¢, } = 0By, and {Ju| < ey} = 0By,.
Normalizing the function u such that ||lul%, (@) = 1 yields the estimate

d*|B1(0)] -2
= - 1
m + Zmindril 1|Bl|

<

N |8B7”1 |2
)\mzfmin (Q) S A~
| Bry | (€min|[0 B, | + ™)

which can be arbitrary close to zero if d > 3.
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The numerical approximation of the optimal domains can be improved by accounting for the
effect the change of volume has on the eigenvalue. For this it is useful to know the scaling
properties of the eigenvalues under consideration. For a domain  C R? we consider t) :=
{tx : x € Q} for t > 0. For the eigenvalues of the Dirichlet, Neumann and Robin Laplacian the
following scaling properties are known for n € N, |17, p. 84]:

M(tQ) =t 7200(Q), (1) =t 21, (Q), A (tQ, at™) = 720, (Q, a).

For the eigenvalue with an insulating film (6)) for the scaled domain €, for ¢ € (0,00) we can
verify that

A, (1) = 172 2-1(Q)

where the function ¢; € L?(9(tQ)) is defined by #;(z) = £(x/t) a.e. for x € 3(tQ). If we consider
the problem with a lower bound, so that ! = Lin + ¢, then this implies the following scaling
properties
my = t%m, my = t%m, Cmint = thmin, 0 = tl.

For the numerical approximation of the eigenvalue in optimal insulation, we always consider the
eigenvalue scaled to the volume of the unit ball, and give the scaling parameters for reference. To
achieve this, given a domain Q € Cy(Q) and a scaled domain tQ, we compute t = (|tQ]/|€])"/?.
After adjusting the parameters fmin¢,m¢ and m; accordingly, the eigenvalues are iteratively
minimized as described in Section [5.1] and the rescaled eigenvalue

Atoin () = 00, 1, (1) (28)

min,t(

is evaluated.

5. Numerical approximation

In this section, we consider the numerical approximation of the eigenvalue in optimal insulation
with a lower bound on the thickness of the insulating film. We propose an iterative scheme to
minimize the objective functional, give an error estimate for the approximation of the eigenvalue
with discrete convex domains and consider the stability of the shape optimization among convex
domains in R3.

To approximate the convex domains in R?, we use the discrete convex domains previously defined
in [7].

5.1. Iterative minimization

When minimizing over the product of two functions, decoupling arises naturally as a consequence
of the discrete product rule for the difference quotient

de(arbr) = (drar)br + ag—1(dib)
for dyar, = (1/7)(ar — ar—1)
for a suitable stepsize 7 > 0. This allows us to minimize .J,_ , separately with respect to

uw € HY(Q) and £ € H,,(0Q). Minimizers u of Jy . (-,£) with ¢ € H,,(99) fixed satisfy the
Euler-Lagrange equation

/ Vu - Vodz + / s = Ay, () / wo da (29)
Q 89 fmin + 4 Q
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for all v € H'() and

Al bnin (§) 1= uegllf(m {Jepin (u, €) ¢ ||ufj 2 = 1}.

No additional regularization is needed here, since £, > 0.

The constraint ||u[|2(q) = 1 motivates to use test functions v € H'(Q) for which (u, v)r2) =0,
such that the right-hand side in with the unknown eigenvalue disappears. An iterative
scheme can then be derived with the corresponding evolution equation as in [5]. Using the
optimal distribution yields the following algorithm.

Algorithm 5.1. Suppose (-,").q is an appropriate inner product on H(Q). For the initial
data up € HY(Q), 40 € Hm(0Q) and ||ug||®> = 1, set k = 1, and repeat the following steps:

1. Find dyuy, € HY(Q) with (ug—_1, drug)sq = 0 s.t. for all v € HY(Q) with (ug_1,v)x0 = 0:

UV

———ds=0.
Q Ymin + -1

(dyug, v)x0 + / Vuy - Vodx + /
Q d

2. Compute the optimal distribution l = hy, € Hp(0Q) according to (11)).

3. Stop if ||diug|l«0 < Estop; Otherwise increase k to k + 1 and continue with (1).

The iterates are energy decreasing and satisfy an approximate energy estimate on finite intervals
[0, T7].

Proposition 5.2. Algorithm 1§ enerqy decreasing in the sense that for all K =
0,1,...,|T/7| we have

K

ngin (uK? KK) + TZ ||dtukH3’ S ngin (UO,EO)
k=1

If luol|z2() = 1, then ||UK||L2(Q) > 1, in particular

k
||UK”%2(Q) =1+ Z ||dtuk”%2(9)-

k=1
Proof: Testing with v = dyuy, yields
d
L o0 Emin + 51%1

ds

1 T 1 dy(u?) (dyug)?
= ||d 2 ~d 2 o d 2 / k
ldeurlls + SdellVurll” + S IVdeur " + 5 vy A vy

using the equality
1 2 T 2
ug(dyug) = §dt(uk) + §(dtuk) .
This implies

1 1 dy(u?
0> Hdtuklli+2dt||vuk||2+/ 1(u})

— 7 ds.
2 Joq Cmin + lx—1
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We use the minimizing property of £ = hy,, i.e.

2 2
/ UM g < / S
90 Lmin + Lk o0 Ymin + Cr—1

to deduce that

1 1 u? uj
0> lld 2 —d IV 2 / k o k—1 d
- H tukH* + 2 tH UkH * 2T 00 gmin + ek gmin + Zkfl §
= el + ~di]| Vi H2+1/ g [ as
— t Wk || % 2 t k 2 20 t gmin‘i‘gk .
Further, the orthogonality (dyug,ur) = 0 implies |[ug|3: = |uk—1]/32 + 72|/ d¢ug|/3o. Summing
over k=1,..., K leads to the assertion. ]

Since no regularization is necessary the energy convergence is better than for the version without
a positive lower bound. However, if £,,;, is small, we observe a higher error in the numerical
approximation, both in a slower convergence behaviour of the iterations and error rates in the
discretization, see Proposition [5.3| and Figure

5.2. Convergence analysis

We consider here only the approximation of the eigenvalue in convex domains  C R?, where
the domain 2 is approximated with polyhedral domains with a family of regular triangulations
(Th)n>o interpolating the convex domains, and discretize the space H'(Q) with the space of
continuous piecewise affine linear functions

SYT) = {vn € C(Q) : valr € Pi(T) for all T € Ty, } .

Proposition 5.3. For a convex domain Q C R3 with a C*>'-boundary assume that there exists
a pair of minimizers (u,£) with u € H*(Q)NW1°(Q), |[ull 12(q) = 1 and £ € H?(9Q) NH,, (09).
There exists a polyhedral domain Qp, C Q with a triangulation Ty, with mazximal mesh size h and

QAQy, € {z € Q : dist(z,00Q) < ch?}

so that
min Jo (u,0) = Jo . (un, )| < C=2)h.
uhESI(Th),EhGSI(BTh) | emm( ) emm( h h)’ — ( mll’l)
Proof: 1. We can find a sequence of discrete domains satisfying the requirement as described

using standard approximation results of the triangulation |15 Section 3.6] and interpolated
surfaces [16].

2. Set _
In(u) _ In(£)

Up = 77—, h m———————
n ()l 20 1 1n(O) | L1 002,

with the nodal interpolation operator I, : C(Q) — SX(7;) and I, : C(99) — S*(073), the
nodal interpolation operator on the boundary 92 as defined in |16l Section 4].
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For h > 0 small enough, the functions u; and ¢ are well defined. Standard interpola-
tion results, see [15, Section 3.3.1] and [16, Lemma 4.3] for element sides on the discrete
boundary, imply

lu = unl + Al VIw = un]| < Ch?|| D
1€ = €7l 2200 < CH2I1E) 200
where (£ is the lift of ¢, from 98, to 9L, as described in |16, Section 4.1].

3. We have that
[l i1 o) < CIO\R2([ullyr .0 () < Ch.

With the continuity of the trace operator we get

ds

o\ w2
C — d
+ o0 (Emin"’_gh) gmin—i_g‘ i
ub)2 — 2 ulle — oL
< Ol + 1~ + [, SGalmgrlasve | o toimt—

< Chllulltyz ) + Ch?||ullfice () + Cluihllulli ) + 6]l 2 o) Cuinh? 1] 2 a0

< Chllullaqy (1 + £k

min

< Ch (1 + k) ull ey + Pllul o) + Gl 2 o)

) +£;11nh2”u”L4 ooyl 2 (00) + CR?[[ul|fr100 0

with the continuous embedding of W12 «— L4(9Q) for d < 3, [14, Theorem 6.15]. This
proves the asserted estimates.

[]

5.3. Stability of the shape optimization

Since we consider the shape optimization among convex domains in R3, a conformal approxi-
mation of the convexity constraint among polyhedral domains is difficult. To circumvent this,
we approximate convex domains with discrete convex domains as defined in [7].

Definition 5.4 ([7, Definition 2.1]). Let Q) C R? be a polyhedral bounded domain with a trian-
gulation Ty, with mazimal mesh size h. We say that y, is discrete convex if 9y, is a piecewise
linear Lagrange interpolant of the boundary 02 of a convexr domain €.

We discretize the class of admissible domains Cy (Q)) with
Cl (Q) = {Q), C Q : with T, € Ty, and Q, interpolates Q € Cy(Q)}

with (Th ., )n>0 the class of uniform shape regular triangulations, such that for a tri-
angulation 7, € Tp.,. and T € 7T, we have hy = diam(T) < h and hy < cyqpr for
pr =sup{r:r >0,z € T, By(x) C T} the inner radius of T.

With the results in [7] it is possible to prove the stability of shape optimization for simple prob-
lems, e.g. problems constrained by a Poisson problem, despite the non-conformal approximation
of the convexity constraint. Of particular importance is the following compactness result.



20

Corollary 5.5 ([7, Corollary 2.6]). Let (Qn)n>0 be a sequence of discrete conver domains with
Qp C C‘};’Cusr(Q) for b > 0. Then there exists a convexr domain Q € Cy(Q), such that after
passing to a subsequence xq, — Xa in L'(Q).

This is a weaker result than the compactness with respect to convergence in variation, which
is available for convex domains |12], but sufficient for simple optimization problems such as the
ones considered in [7]. When adressing the approximation of problems with boundary terms or
eigenvalues, better convergence results are needed, mainly a uniform bound on the trace operator
as used in [6] and Proposition The uniform bound can be proven with a constructive proof,
cf. [6,[21], by using a cone condition as described in [2]. With some technical assumptions on the
admissible triangulations it is then possible to construct a uniform bound on the trace operator
for the discrete domains. For now, we make the assumptions, that the class of discrete domains
is suitable, such that the trace operator can be uniformly bounded.

Minimize  Jg_, (Qp, up, ln)

w.r.t. Q€ C(Q) with 9] < M/ bmin

with Tn € Te,.,.» triangulation of €, (P% ,Zmin)
s.t. (up, £n) € SY(Ty) x SYH(OTy,) minimizes Jp_. (Qp, -, )
and ||uh||L2(Qh) = 1,0 € Hpmn(0Q) with mp = m — |0Qp [min

Convergence as h — 0 holds in the sense of the following theorem.

Theorem 5.6. Assume that the class of discrete convex domains (C‘}}’C““(Q));DO are such that
a uniform bound on the trace inequality independent on h applies. Let (Qp, up, h, Th)nso be
solutions to the discrete Problems (P& ). Then for every accumulation point (Q,u), the

m Zmin

domain € solves Problem (Pg as h — 0 withu € H'(Q) is the corresponding eigenfunction.

Zmin
Proof: Let us proceed step by step.

1. Using the compactness for discrete convex domains in [7, Corollary 2.6] there exists a
convex domain Q € Cy(Q), such that the characteristic functions converge in L'().
Without the convergence in variation of the characteristic functions, the perimeter is only
lower semicontinuous and in particular

A~

m = m — luyin|0Q| > M — lpin liminf |0Q,| = lim sup my,.
h—0 h—0

2. Using the uniform trace operator for the class (C‘]}’C““(Q)) >0, We use the same arguments
as in the proof of Proposition to show that the trivially extended functions ) admit
a convergent subsequence such that

up —u € SBV(Q) with ul|g € Hl(ﬂ), ”UHL2(Q) =1

Likewise, we can find a function ¢ € L?(92), such that

/ £ds < liminf Ly, ds < liminfmy, <m (30)
80 h—0 o0y, h—0
and
mein (ua hU) < mein (u,f) < hﬁn i(glf mein (uhvgh) (31)
—

for the optimal distribution h,, € H,,(0) given by Proposition



21

3. Suppose Q* is an optimal domain to Problem with eigenfunction u* € H(Q)
and optimal distribution of insulating material ¢* € H,,(9€2). Using Proposition
density arguments and Reshetnyak’s theorem [11, Theorem 2.5] we can find a sequence of
admissible triples (0}, u, £7), such that

lim J, ., (Q, up,, ) = Jtmin (%, u*, 7).
h—0
With (31)), we then have

Jy

min (

O 0%) = lim Jy (5, up, 6) > Hminf Jp (Qp, up, On) > Jo (2,0, 6y,)
h—0 h—0

which implies the optimality of the limit Q with eigenfunction v € H'() and optimal
distribution ¢, € H,,(09).

[

6. Numerical experiments

In this section we first consider the numerical approximation of the eigenfunction on By (0) C R3,
for several values m < mg where myq is the critical value, such that, for the eigenvalue without
a lower bound, symmetry breaking occurs. For m > mg, the optimal distribution is constant,
such that the lower bound becomes redundant.

Then we approximate the optimal domains for the eigenvalues arising in optimal insulation both
with and without a lower bound. For ease of notation when (i, = 0 we set Az o 1= A5 (82),
approximated as described in [5] with regularization parameter e = N~/¢/10 for the boundary
term, with d = 3 and N the number of nodes in the triangulation.

6.1. Approximation of the eigenvalue with a lower bound on the ball

The critical value of mass myg relates to the first non-trivial Neumann eigenvalue uo and satsfies
Ao (B1(0)) = pa(B1(0)), see |9]. For the approximation in R?, we can estimate that mg ~
5.7963. Precise values for mg can be found in [19, Theorem 1.6]. We consider m € {2,...,5}
and lpin = (M/|092)gq, ¢ € [0,1], such that the mass fraction ¢ of the total mass m is fixed
through a constant distribution. In Figure [1| the eigenvalues for ¢ = /20,7 = 0,...,20 are
shown. If ¢ = 0, i.e. iy = 0, this corresponds to the eigenvalue arising from the Dirichlet
boundary conditions . For ¢ = 20, the insulating material is distributed evenly, resulting
in Robin boundary conditions. Following the results of Proposition we observe symmetry
breaking in the optimal insulation occurs for all ¢ < 1 and m < myg. For £y, small, especially
if m is small as well, the increase of the eigenvalue with respect to fuin is less distinct and
showing a clear spike for m = 2 at around fi, ~ 0.03. This is most likely caused by numerical
inaccuracies as indicated by the error estimates in Section which depend on E;ﬂ?n. In two-
dimensional experiments, where a higher resolution of the domain is possible, this is no longer
observed. The optimal asymmetric distributions of insulating material are shown in Figure
for m € {2,3,5}, and ¢ =i/N, for N =5,i=0,...,N.
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Figure 1: Eigenvalues A, . (B1(0)) with B;(0) C R3 for m = {2,...,5} and m = m —
lmin| B1(0)] (left to right, top to bottom) as functions of lyi, = (m/|0B1(0)])g, for ¢ € [0,1],
evaluated for ¢ = /20,7 = 0, ..., 20, approximated on a triangulation with mesh size h = 273.

6.2. Shape optimization

We optimize the eigenvalue Xm,gmm within the class Cy(Q). To reduce the number of constraints
we drop volume constraint and optimize the scaled eigenvalues instead. We then use the algo-
rithm as described in [7], and compute the deformation via a problem of linear elasticity with
elasticity parameters £ = 0.5, v = 0.2 for Young’s module, and the damping parameter p = 0.5
to ensure the coercivity of the elasticity bilinear form.

From [9, 6, 5] we expect that a breaking of symmetry occurs for the eigenfunctions of the ball
and the optimal domains if m < mg ~ 5.7963.

The experiments below where repeated for different initial domains with a mesh size h = 273
and gave consistent results. For ¢, = 0, the results where consistent with the optimization
among rotationally symmetric domains from [6]. In particular, it can be observed, that there
exist stationary asymmetric domains for m € {2,...,10}, and that the ball is stationary for
m > 6. The optimal domains were approximated for m € {2,...,10}, and l,;, = (Mm/|0B1(0)|)q
for ¢ € [0,1), evaluated for ¢ = i/5,q = 0,...,4. For ¢ = 1, the shape optimization is trivial, see
Section {4l and is solved by a ball with a constant layer of insulating material. The eigenvalue
problem is then equivalent to the Robin eigenvalue problem.

For ¢ = 0, the shape optimization corresponds to the optimization of the eigenvalue in optimal
insulation , approximated as in [5] with regularization parameter e = N~1/¢/10, where N is
the number of nodes in the mesh. The optimized eigenvalues are shown in Figure [3|and Figure [4]
for m < mg and m > myg respectively, where we include the values for ¢ = 0 and ¢ = 1 from the
values for the regular eigenvalue in optimal insulation A7 (£2) and for the first Robin eigenvalue
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on the ball A1 (B1(0), £, ) with lmin = m/|0B1(0)].
In Figures [5| and |6| we show the optimized asymmetric domains for B\\m’gmin for m € {2,...9}
and different values of £,y € [0,m/|0B1(0)]). For m < myg, they are compared to the respective
eigenvalues in the unit ball. For m > mg, Theorem implies that the optimal distribution on
the ball is always constant for any £, such that the lower bound becomes redundant.

For /i, = 0, i.e. the classical eigenvalue in optimal insulation, the results are consistent with
our expectations and the previous numerical experiments [6]. In particular, all approximated
domains and the corresponding distribution of insulating material are approximately rotation-
ally symmetric, even if the rotational symmetry is not enforced in the approximation with local
discrete convex domains. To ensure that no bias occurs due to only using rotationally symmetric
initial domains, we also optimized initial domains which are not rotationally symmetric.

For #iin > 0 similar patterns regarding the breaking of symmetry can be observed. The exper-
iments suggest, that as ¢ — 1 and vanishing free mass m — 0, the optimal domains transform
from the asymmetric domain to the ball, which is optimal if m = 0. This corresponds to a
constant distribution of insulating material. For m < mg the domains appear to be asymmetric
for all values of ¢, whereas if m > mg for larger ¢, the approximated asymmetric domain is not
optimal compared to the ball with a constant distribution or no asymmetric domain is approx-
imated and the ball appears to be optimal.

For ¢ = 0, the optimal domains often tend to be non-smooth, see also [6]. With increasing ¢
the kink in the boundary seems to smoothen and in general for ¢ > 0, a singular behaviour of
the boundary cannot be observed. Another interesting observation lies in the thickness of the
optimal distributions. For £y, = 0 it was observed that for m < myg, the insulating material
is thickest around the pointed end of the domains, while for larger m, this behaviour reverses,
such that the blunt end is insulated better. For £;, > 0, this pattern can be observed as well
and the location, where the insulating material is thickest, is observed to depend on whether
m < mg Or 1M > my.
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Figure 2: Optimal distribution to the eigenvalue A, ¢, (B1(0)) with B1(0) C R for m € {2,3,5}
and m = m — lynin| B1(0)| (left to right), and fmin = (m/|0B1(0)|)g, for ¢ =i/5, for i =0,...,4
(top to bottom), the optimal distribution = lpin+ hy is shown on the boundary; approximated
on a triangulation with mesh size h = 273. The optimal distributions appear to be non-radial
but rotationally symmetric for all ¢ < 5, i.e. where the free mass m = m — |0B1(0)|[lmin > 0.
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of the initial domain B;(0) C R? and the approximated optimal

domains Q* with fpmin = (m/|0B1(0)|)g, for ¢ € [0,1], evaluated for ¢ = i/5, i = 0,...,5, for

m € {2,3,4,5} (left to right, top to bottom).
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Figure 4: FEigenvalues Xmgmm of the approximated optimal domains Q* with fy;, =
(m/|0B1(0)])g, for ¢ € [0,1], evaluated for ¢ = /5, i =
right, top to bottom).

0,...,5, for m € {6,...,9} (left to
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Figure 5: Approximated optimal domains for Xﬁwmm for m € {2,...,5} (left to right) and
lmin = (M/]|0B1(0)])q, for ¢ € [0,1), evaluated for ¢ = i/5, i = 0,...,4 (top to bottom), with
initial domain approximated on a mesh with maximal mesh size h = 273. With increasing £in,
the optimal domains transform from the asymmetric domain to the ball, and the observed kink
in the boundary smoothens. The optimal domains appear to be rotationally symmetric, and
symmetry breaking in the optimal insulation can be observed for all values of m and fpi, <

(m/|0B1(0)]). For the value i = 5 the optimal domains are balls with constant distributions
and are not shown here.
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optimal domains transform from the asymmetric domain to the ball, and the observed kink in
the boundary smoothens. The optimal domains appear to be rotationally symmetric. Symmetry
breaking in the optimal domains and optimal insulation can be observed for smaller values of
m and fmin. For the value ¢ = 5 the optimal domains are balls with constant distribution and

are not shown here.
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