QUALITATIVE AND NUMERICAL ANALYSIS OF A SPECTRAL
PROBLEM WITH PERIMETER CONSTRAINT

1. INTRODUCTION

Many works adress the shape optimization problem
min{\;(Q) : Q c R%, |Q| = 1}, (1.1)

where \j is the k-th eigenvalue of the Dirichlet Laplacian on 2. Faber and Krahn proved
that for £k = 1 the minimizer is a ball of unit volume and Polya and Szego proved that for
k = 2 the minimizer consists of two balls of volume one half. For the case & > 3 the shapes
of the minimizers are unknown. Numerical studies of the optimal shapes were performed,
initially, by E. Oudet [22] and, recently by P. Antunes, P. Freitas [2].

In recent articles [9],[12] authors switched from the measure constraint to a perimeter
constraint:

min{\x(Q) : @ € R%, Q open , P(Q) = 1}. (1.2)
It is not difficult to see that problem (1.2)) is equivalent to
min{ A, () + Per(Q) : @ ¢ R% Q open} (1.3)

in the sense that any solution of is homothetic to a solution of and conversely.
We will use freely the two equivalent formulations.

In the case k = 1, the solution to problem is obviously a ball as a consequence of
the isoperimetric inequality and the Faber-Krahn inequality. The case k = 2,d = 2 was
considered by D. Bucur, G. Buttazzo and A. Henrot in [9]. The authors provided existence,
regularity, qualitative and numerical results. Recently G. De Plilippis and B. Velichkov
[12] proved that the shape optimization problem has a solution for any £ € N and
for any dimension d. They also proved that the solution is bounded, connected, open with
boundary which is C™® outside a closed set of Hausdorff dimension d — 8.

The numerical studies performed by E. Oudet [22] and P. Antunes, P. Freitas [2] for
problem show that the expected minimizers do not have an obvious geometric structure
for k > 5. In [9] it is proved that the optimal shape Q* for k = 2,d = 2 does not contain
any segment or any arc of circle in its boundary. This suggests that we cannot hope to find
a simple geometric description of the solution of even in the case of k = 2.

In this context it is relevant to introduce new numerical approaches which provide a
precise description of optimal candidates in two and three dimensions. One numerical
approach which has been used successfully in the last few years is the following parametric
method. Considering the formulation (1.3) we note that the monotonicity of \; and the
fact that in R? convexification decreases perimeter imply that every solution of the problem
in the plane is convex. Thus we can represent an optimal candidate in the plane using
its radial function r(6). Furthermore, we can approximate the radial function r by its
truncated Fourier series r,, (n sine and cosine coefficients). Doing this truncation, we don’t
perturb the eigenvalues too much. B. Osting gives an estimate of the error in [20]. In this
way we can represent a good approximation of the boundary of a star convex shape by a
finite number of parameters. It is possible to find the partial derivatives of \;(€,,) with
respect to the Fourier coefficients. Then a gradient descent algorithm can be used in order
to find the optimal shape candidate in terms of first 2n+1 Fourier coefficients. This method
is very precise and gives reliable estimates of computed eigenvalues. The same method is
used in [2]. The method also works in three dimensions and P. Antunes and P. Freitas

announced a result in this direction. A possible drawback of using this method in three
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2 QUALITATIVE AND NUMERICAL RESULTS

or more dimensions is the fact that we do not know apriori that the solutions of are
star-convex in dimension greater than two. Moreover, the implementation of this method
in dimensions d > 3 is not straightforward.

A different approach consists of representing the shape €2 as a density function ¢ : D —
[0,1] (where D is a compact set of R?). In recent works of E. Oudet [23] and B. Bourdin, D.
Bucur, E. Oudet [6] T'-convergence results are used in order to approximate the perimeter
of Q and the eigenvalue A, (£2) by relaxed functionals calculated on a density approximation
of Q.

The first main contribution of this article is proving that we can combine the two results
above in order to produce a relaxation by I'-convergence of A (Q2) + Per(€2). This method
works for d = 2 and d = 3 with results comparable to the first method. A similar method
was used in the numerical study of an energy in connection with the Navier-Stokes equation
plus a perimeter term in [I5]. The advantage of this method is the fact that we do not
make any topological assumption on the shapes we use. This method is not as precise as
the first one due to the fact that we make a double approximation: of the shape €} and of
the cost functional.

As in other problems in the calculus of variations, finding an optimality condition, which
must be satisfied by an optimizer, can help to understand better the solution, and derive
some further properties. We would like to be able to write some optimality conditions for
problem . The problem that arises is the fact that classical optimality conditions, using
differential calculus, can only be written when the optimizer has a simple k-th eigenvalue.
This is due to the fact that only simple eigenvalues are differentiable. The qualitative
results obtained in [9] depend in a crucial way on the fact that the optimal shape in the
case k = 2,d = 2 has a simple second eigenvalue. Our computations show that not all
optimizers seem to have a simple eigenvalue, so the methods developed in [9] do not seem
to apply in the general case. Multiplicity questions at the optimum are still open even for
problem .

Numerically it was observed that as k£ increases, the numerical solution of in the
plane is such that A is multiple and its multiplicity increases with & [2]. This phenomenon
does not occur when we study problem , since we see that the optimizers for k =
2,6,9,13,15 probably have simple eigenvalues. We are let to believe that the qualitative
results obtained in [9] should be true for values of k greater than 2. Since we do not have
any theoretical information on the multiplicity at the optimum, it is not possible to use
classical optimality conditions. Using similar methods to the ones developed by El Soufi
and Ilias in [I4] we are able to obtain some new optimality conditions for the minimizers
of problem . These optimality conditions can be written regardless of the fact that
the eigenvalue might be multiple at the optimum. As a consequence, we are able to obtain
some qualitative information on solutioins of for every k,d. In order to derive these
optimality conditions, we assume that the optimizer of is more regular. The actual
known regularity is C*! [12], but it is conjectured to be C* like in [9].

2. PRELIMINARIES

In the proof of our results we will need different theoretical tools, which are recalled
below.

2.1. Spectrum of a measurable set. For well posedeness reasons, it is convenient to
extend the notion of Sobolev space to any measurable set Q2 C RY by defining

HY () = {ue H'@RY) : u=0a.e. on Q°}.

In general we have H}(Q) C fI&(Q) and we have equality if, for instance, €2 has Lipschitz
boundary. Furthermore, it is proved in [I7, Chapter 4] that there exists a quasi-open set w

such that fI&(Q) = H} (w).
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For any Q C R? of finite measure and any f € L? we define Ro(f) € ﬁ&(Q) as the weak
solution in Hg () of the equation

—Au=f, ue ﬁ&(Q)

or equivalently as the unique minimizer in H L) of

U = / |Vul? — / fu.

Then Rq is a positive, self-adjoint and compact operator. As a consequence, its spectrum
is discrete and its eigenvalues form a sequence converging to zero. Thus we can set

1
Ar(Rq)

where 0 < ... < A(Q) < ... < A1(Q) are the eigenvalues of Rg.
If v is a capacitary measure (i.e. pu(A) = 0 if cap(A) = 0) then A (p) is defined as the
k-th eigenvalue of the operator —A + pI. The corresponding Rayleigh formulas are

Vol|%d 2d
An(p) = min  max fD| 9l x;—ngb M,
E€S, ¢cE\{0} Jp $?dx

where the minimum is taken over n dimensional subspaces of Hg(D) N L?(D;u). Using
this formula we immediately deduce the following monotonicity property: if 4 < v then
Ak(p) < Ag(v). We note that the eigenvalues of a shape € correspond to the eigenvalues of
the measure +ooqe.

The notion of convergence which is well suited to the study of eigenvalue problems is
~-convergence. If (u,), u are capacitary measures we say that pu, y-converges to p if

A (Q) =

|Ry,, — Ryulz2py) — 0.
We have denoted R,, the resolvent of the operator —A+ 1. In particular, if y,, y-converges
to p, then

Ak (pn) = Ak (p)-

A useful characterization of the «y-convergence of a sequence of sets (£2,,) to another set
Q) is the Mosco convergence of the spaces H(Q,) to H}(2). We suppose that €, are
contained in a bounded open set D. We say that H{(£,) converges to H}(f2) in the sense
of Mosco if the two following conditions are satisfied:

(M1) For all ¢ € H}(2) there exists a sequence ¢, € H}(€,) such that ¢, converges
strongly in H3 (D) to ¢.
(M2) For every sequence ¢, € HE(Qy,) weakly convergent in Hi (D) to a function ¢ we
have ¢ € H} ().
For more details we refer to [8, Chapter 6] and [17].
For every measurable set (2 of finite measure we denote wq the weak solution of the
equation
—Awq =1, wg € HH(Q).
We have wy < wq whenever U C 2 and

H({wa > 0}) = Hy({wq > 0}) = H(Q).

2.2. I'-convergence and Modica Mortola Theorem. In shape optimization, many nu-
merical methods replace the shape variable by some unknown function. One main difficulty
in our context is to associate to this kind of functional framework a way to compute the
perimeter of the set. To achieve this goal, the characteristic function xqo will be approxi-
mated by a regular function u € H*(Q) and the perimeter of Q will be replaced by some
smooth functional. The I'-convergence result presented below, essentially due to Modica
and Mortola [I8], gives a satisfactory answer to this problem.
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Definition 2.1. Let X be a metric space and F., F : X — [0, +00] a sequence of functionals

on X (defined for e > 0). We say that F. T'-converges to F and we denote F; RNy if the
following two properties hold:

(LI) For every x € X and every (z.) C X with z. — = we have

F(x) <liminf F.(z.) (2.1)
e—0
(LS) For every x € X there exists (xe) C X such that (z.) — x and
F(z) > limsup F.(z.). (2.2)
e—0

Given zyp € X we will call recovery sequence a sequence (z.), which satisfies the (2.2)
property. This sequence satisfies, in particular, the relation

lim F, = F(x).
S =(ze) (z)
Here are three main properties of the I'-convergence.

Proposition 2.2. If F, Ly Fin X then the following properties hold:

(i) F is lower semicontinuous;
(i) If G: X — [0,00) is a continuous functional then

j RN ie)

(iii) Suppose x. minimizes F. over X. Then every limit point of (xc) is a minimizer for
F.

The last property suggests that we could approximate a minimizer of F' by a minimizer
of F; for ¢ small enough. This method was successfully used in [6, 23].

Sometimes it is difficult to prove the (LS) property for every x € X. Having
an element x with some good regularity properties may aid in constructing the recovery
sequence. Therefore it is useful to find a dense set D C X N{F < +o0} such that for every
x € X N{F < 400} and (u,) C D, with (u,) — = we have

limsup F(u,) < F(x).
n—oo
The result stated below is due to Modica and Mortola [18], and it provides an approximation
of the perimeter using I'-convergence.

Theorem 2.3. Let D be a bounded open set and let W : R — [0,00) be a continuous
function such that W(z) = 0 if and only if z € {0,1}. Denote ¢ = 2f01 VW (s)ds. We
define F.,F : L'(D) — [0, 4+00] by

F.(u) = {5fD [Vul> + 2 [, W(u) ue H' (D)

400 otherwise
and
Flu) = cPer(u=1(1)) wue BV(D; {0,1})
400 otherwise
then
J RNy o

in the L*(D) topology.
For a proof we refer to [I] or [10]. In the numerical simulations we fix the potential
W(s) = s*(1 —s)?

which imposes the corresponding constant is ¢ = 1/3.
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Remark 2.4. In general if F, L F and G, L) G we cannot conclude that

F+G. S Fya.

Thus, the result proved in Section [3|is not trivial. One sufficient condition for the above
implication to hold would be that for each u we could find the same recovery sequence for
F and G. For more details and examples see [7].

Later on we will use the recovery sequence obtained in the proof of Theorem i.e the
sequence which satisfies the property in the approximation of the perimeter. This
sequence will help us to construct the recovery sequence in our I'-convergence result. In the
case where ¢ is a characteristic function of a set with finite perimeter, i.e ¢ = xq € BV (D),
having smooth boundary and H"~ (92N dD) = 0, we define:

t &
%@:A\@+W@“

1 t<0
ne(t) = 1= (t) 0<t<ye(l)
0 t>9e(1)
ve(x) = ne(da(x)), for x € D. (2.3)

where dgq is the usual signed distance function to 992. Note that if d(z,9) ¢ [0, /€] then
ve(T) = xa-

2.3. Perturbation theory for eigenvalues. Let (f.) be a family of diffeomorphisms
of R? which depend analytically of e, such that fy is the identity. Each such family of
diffeomorphisms determines a sequence of perturbations (€.) = (f-(2)) of Q. The vector
field V = d% fele=o is called the direction of the perturbation. One natural question is to
see whether the map

e Ap(2e) (2.4)

is differentiable at ¢ = 0. It is known that the above map is differentiable if and only if
A, (€) is simple. Nevertheless, it is possible to prove that if A;(€2) has multiplicity p > 1 and
if we consider an analytic perturbation Q. = f-(£2), then the p corresponding eigenvalues
move on p smooth curves as € varies. The differentiability is lost because the p eigenvalues
change their places on the p smooth curves as € passes through zero, due to their ordering.
We could recover some informations on differentiability if we relabel them. This method
has been used in [14]. We present below some of the results needed to derive our optimality
conditions.

Consider © a bounded, open set of class C? in RY; therefore the mean curvature H is well
defined and continuous. We denote by n the outer normal to 2. Any perimeter perturbation
Q. = f-(Q2) induces a function v = <d%f€|€:0, n) on O satisfying [,,, H v do = 0. We denote
by Po(09) the set of C! functions on 9 such that [,,H v do = 0. We denote by divp
the tangential divergence with respect to I'.” We refer to [I7, Section 5.4.3], for a precise
description of divr.

Lemma 2.5. Let v € Py(0R2). Then there exists an analytic perimeter preserving defor-
mation Q- = f-(Q) such that v = (£ fo|=0,n).

Proof: Let U be an open neighborhood of Q and @, 7 be smooth extensions of v,n to
U. For e sufficiently small, the map ¢.(z) = z + e0(x)n(z) is a diffeomorphism from 2 to
©(€2) (local inversion theorem). This deformation is analytic in e, but is not necessarily
perimeter-preserving.

Let X be an analytic vector field on U such that f a0 divan X # 0 and let ¢; be the one
parameter group of diffecomorphisms associated to X. Define (t,e) — G(t,e) = Per(¢; o
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©:(€2)). Using the fact that %\t:o = X and Proposition 5.4.18 from [I7] we obtain

0G d
E(O’ 0) = 7 Per(¢:(Q2)) = /89 divgn Xdo # 0.

Therefore we can apply the implicit function theorem around (0, 0) to see that there exists
an analytic function e — t(¢) defined on a neighborhood (—n,n) of 0 such that

G(t(e),e) = G(0,0) = Per(Q).

Thus the deformation g. = ¢y, o ¢: is perimeter preserving. Moreover, using Propositions
5.4.9 and 5.4.18 from [I7], we have

d%Per(gos(Q))\gzo _ _faﬂ divyq tndo _ IBQH v do _
4 Per(¢(2))|1=0 Joq divag Xdo Jo0 divao Xdo

Therefore, if we set H(t,e) = ¢, o ¢ then

t'(0) = —

d o d / d _ d(pg _~ ~ _
729:(@)le=0 =  H(#(0),0)¢°(0) + —-H(t(0),0) = ——le=0 = 0(2)(2) = v(z)n(2)
for z € 9Q2. In conclusion, g. is the desired perturbation. O

Below we present two results from [14], which will be used freely in the rest of the article.
We omit the proofs, as they can be found in the cited article.

Lemma 2.6. Let A\ be an eigenvalue of multiplicity p of the Dirichlet Laplacian on €.
For any analytic deformation Q. of Q0 there exist p families of real numbers (A;:)i<p and
p families of functions (¢ic)i<p C C°(8), depending analytically on e, satisfying for all
€ € (—eo,€0) and for all i € {1,...,p}:

(a) )‘i70 =\

(b) The family {p1¢,..., ppe} is orthonormal in L*(1.).
(C) We have A¢i,e = Ai,z—:(z)z',s in Qe

@i =0 on 0.

Lemma 2.7. Let A be an eigenvalue of multiplicity p of the Dirichlet Laplace operator and
denote E) the corresponding eigenspace. Let ). = f(2) be an analytic deformation of Q.
Let (Aig)i<p and (¢;c)i<p be like in Lemma . Then A = d%Ai,ch;o are the eigenvalues
of the quadratic form q, defined on Ex C L*(Q) by

0(9) = —/BQ (gz)Qv do,

where v = <%f€,n>. Moreover, the L?-orthonormal basis 1,05 ---, Ppo diagonalizes q, on
E,.

We define the following notion of critical domain for the eigenvalues of the Dirichlet
Laplacian, which generalizes the notion of local minimum or local maximum.

Definition 2.8. The domain € is said to be critical for the k-the eigenvalue of the Dirichlet
problem if, for any analytic perimeter-preserving deformation Q. of ), the right-sided and
left-sided derivatives of A\, e (see Lemma at € = 0 have opposite signs, that is

d d

dg)\kva‘&‘:o“r X digAk,ELs:Of S 0.
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3. '-CONVERGENCE RESULT

In this section we construct a I'-convergence approximation for A\;(€2) + Per(Q2). This
result allows us to construct a numerical method for the study of problem , which will
be presented in the next section. Consider F' : R¥ — R, a continuous function which is
increasing in each variable. Let D C RY be a bounded, open set. For every ¢ : D — R,
measurable we define \g(¢) = Ag(¢ dx), where ¢ dx is seen as a capacitary measure. In
the following, ¢ will be a fixed positive real number.

Theorem. Define J. : L'(D) — R, U {+00} by

1— 1— 1
Jg(go):F<)\1< “%) )\k< “’dx>> +s/ yw|2+/ 21 — )2
c4q eq D €JD

if o € H'(D) and +oco otherwise. Then J. L Jin the L (D) topology, where

J(p) = {F(Al(g)v s Ae()) + 2 Per(Q),  if o = xq € BV(D)

400 otherwise

Proof: For simplicity, in the rest of the proof we denote the quantity F'(A1(2),.., \x(2))
by F(€). We make the same convention when instead of {2 we have a measure p. Let us
begin by proving the I' — lim sup part of our result.

1. Reduction to regular domains. In order to construct a recovery sequence we
perform the operation described in the Preliminaries section. It suffices to work on a dense
set D of {F < +oo} and to prove that for each 2 € {F < 400} we can find ,, € D such
that xq, — Xxq in L! topology and limsup,, F(xq,) < F(xq).

In [3], Thm 3.4.2 it is proved that we can choose D to be the family of subsets of D with
finite perimeter and smooth boundary. If ¢ is the characteristic function yq of Q and it
belongs to BV (D) then {2 is a set of finite perimeter. The theorem we cited above says that
each finite perimeter €2 set can be approximated in the L'(D) topology with a sequence
() of finite perimeter sets having smooth boundary such that Per(£2,) — Per(£2). At
this point it is not clear if we have limsup F'(Q,,) < F(Q2). The objective of the following

n—oo
paragraphs is to construct (£2,) in such a way that the above inequality holds.

If we denote (px) a sequence of mollifiers, we have

Per(Q2) = / |Dxq| = lim / IVxa * pr| =
RN k—o0 RN
1 1
= lim Per({xq * px, > t})dt > / lign inf Per({xq * px > t})dt (3.1)
0 0 — 00

k—o00

where we have applied the co-area formula and Fatou’s lemma. By applying Chebyshev’s
inequality we obtain that

1
Hxa *pr > t1\ Q] = [{xa * pr — xo >t} St/RN Ixa * pr — xal
and
1
!Q\{XQ*pk>t}\={XQ—XQ*szl—t}lﬁH/RN\XQ*/%—XQ\-

Therefore X {yq«p, >t} converges to xq in the L' (D) topology for almost every t € (0,1). By
the lower semicontinuity of the perimeter we deduce that

lign inf Per({xq * pr > t}) > Per(Q).
—00

Combining this with (3.1)) we obtain
lim inf Per({xq * px > t}) = Per(Q).
k—o0
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for almost every ¢ € (0,1). Sard’s theorem tells us that the level sets of xq * pi are smooth
for almost every t. Moreover, Lemma 2.95 from [3] tells us that almost all level sets of
XM * pr are transversal, i.e. H" H(O{xar * px} N OD) = 0. In this way, we can choose the
smooth, transversal approximating sets at almost every level t € (0, 1).

Denote w = Rq(1) = R, (1) where w C 2 is a quasi open set with the property that
H}(w) = H} (). We can assume that [|w|ls < 1 (or otherwise rescale it) so that we get
w < xq which implies that wkp, < xo*pk and as a consequence {w*py, >t} C {xq*pr > t}.

We want to prove that limsup F({w * px, > t}) < F({w > t}). Denote Ay = {w * pg >

k—o0

t} N {w > t}. It is enough to prove that (Ay) y-converges to {w > t}. As a matter of fact,
if this holds, then
limsup F({w * pr, > t}) < lim F(Ag) = F({w > t})
k—o0 k—o0
To prove this y-convergence result it suffices to prove the first Mosco condition, since the
second one comes from Ay C {w > t}. For more details we refer to [8, Section 4.5]. To prove
the first Mosco condition it is enough to prove it on a dense subset of H}({w > t}). One
such dense subset is given in [I1] Prop 5.5 and is {C°(RY) - (w —t)T}. Let p € CX(RY).
Then if ¢, = ¢ - min{(w * pp — )T, (w — t)*} we have ¢ — ¢ - (w — )T in H}(D) and
¢ € H}(Ay). This concludes the proof of the fact that Ay y-converges to {w > t}.
Therefore we have found a sequence

Bl = {w#pp >t} CCL={xum*pr >t}
with Cf — xq in L'(D), lign inf Per(C}) = Per(f2) for almost every ¢, F(C}) < F(B}) and
— 00

limsup F(B}) < F({w > t}).
k—o0
Thus, we can choose a diagonal sequence Ej = C’,i‘“ with ¢ — 0 such that xg, — xq in
LY(D), Per(E}) — Per(Q) in order to obtain
limsup F(E) < F({w > 0}) = F(w) = F(Q).
k—o00

2. Proof of the I' — lim sup part. Using the previous density result, it suffices to prove
the I' — limsup only for characteristic functions of smooth sets with finite perimeter. Let
¢ € LY(D) with J(p) < +0o. Then ¢ is the characteristic function of a set  with finite
perimeter. We assume, as mentioned above, that 2 has smooth boundary.

We recall that the recovery sequence in the I[-limit approximation of the perimeter
for a smooth set © with H"~1(9Q2 N AD) = 0 can be choosen such that yq(r) = @.(z) for
do(2) ¢ [0, V.

We take ¢, € H'(D) the recovery sequence (2.3)). Then we have ¢. — ¢ in L'(D) and

. 1 1
;1_1(}% [E/D V. |*dx + - /Dapg(l — Lpg)dx] = gPer(Q).

Since for z € Q we have ¢.(r) = 1 we have +oop\q > ° and by the monotonicity of

Aj we have

1—
)\](Q) = )\j(+OOD\Q) > A < gq(pEda;‘) .

Using the monotonicity of F' we obtain that

1—
lim sup F ( ve dx) < F(Q).
e—0 el

3. Proof of the I' — liminf part. Let ¢ € L'(D) and (p.) € L'(D) such that ¢, — ¢
in L!(D). We assume that lim iélf J=(p) < 400 since otherwise the result is obvious. The
e—
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I' — liminf part of the Modica-Mortola theorem tells us that
1 1 1
lim inf 242 Q21 —9)?> < | |Dy| = = Per(Q
+oo>tmipte [ (Vo2 [ 20— 23 [ 1Del = 3Per(@)

which implies that ¢ € BV () and that Q has finite perimeter in D. It suffices to prove
that

liminf F (1 _qug d:v) > F (),

e—0 £

which reduces to proving that

1- €
lim inf /\i< Ld da:> > \i(Q).
e—0 4

Let w. be the solution of

g4

—Aw.+ 22w, =1 inD
we € HF(D).

Without loss of generality we can replace liminf with lim by taking a sequence ¢ which
realizes the liminf. Denoting ¢, = ¢¢,, we have to prove that

lim \; <1 Rl d:c> > \i(Q).

n—00 g

By compactness there is a subsequence of (wy,) converging weakly in HZ(D) to w. We
can choose a subsequence of this sequence which converges almost everywhere to w. For
simplicity we relabel this subsequence (wy). It is enough to prove the inequality for (¢)
(the corresponding functions for this new sequence (wy)).

Taking wy as test functions in the partial differential equation we get

]_i
/ qSOsz:/wk_/ ]Vwk|2§/wk§/wp.
D & D D D D

1—
lim inf #(”T)
k—o0 Ek

We know that
= +OO

for x € Q° since 1 — p(z) — 1 a.e. on Q. and g — 0. Therefore since wy — w almost
everywhere, if w(z) > 0, z ¢ Q and wg(z) — w(z) then
— ()
q

1
lim inf wi,(z) = 4o0.
k—o0 €L

Fatou’s Lemma tells us that

o 1-— S I
+o0 > liminf qSOk w? > / lim inf qSOk wi > / lim inf quk w?
—oo Jp & p k—oo €L ¢ k—oo €L,

This inequality and the previous remarks impliy that the set Q¢ N {w > 0} is of measure
zero, and therefore w € H(}(Q) Since the y-convergence is compact, up to a subsequence
we have

As a consequence, we have
]_ —
lim \; (f’%m«) > \i(Q),
k—o00 €,

which finishes the proof of the I' — lim inf part. O
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4. NUMERICAL STUDY OF PROBLEM (/1.2)

The method we developed for studying problem combines the I'-convergence meth-
ods used in approximating the perimeter (used in [23]) and the eigenvalues of the Laplace
operator (used in [6]). The combination of the two cited methods is made possible by
the I'-convergence result proved in the previous section. As it has been underlined, our
I'-convergence method is very flexible with respect to both the dimension and the topology
of the shapes. In order to evaluate the quality of our solution we recall in subsection
the method used successfully by B. Osting [20] and P. Antunes, P. Freitas [2]. In Table
we illustrate that both methods give the same results in the easy context of the two
dimensional case. Finally, we extend previous results in the three dimensional case, where
we some of the optimal shapes found seem to be non-convex. This behaviour has been
conjectured in [9].

4.1. Method based on the I'-convergence result. We relax our shape optimization
problem with respect to 2 by an optimization problem of an unknown function ¢ : D —
[0,1]. In our computations we choose D = [0, a]? and imposed periodic conditions (so that
the perimeter of € would not be influenced by the boundary of D). We consider a N x N
uniform grid and we represent the function ¢ by its values (cpi,j)%zl on this grid. We

approximate
1
sOHE/ \V<p2+/ (1 —p)?
D €Jp

by using centred finite differences on the considered grid. This approximation is equivalent
to considering a piecewise linear function associated to the grid values.
For the eigenvalue approximation we have to discretize the problem:

1
—Aug + (puk = A\ Uf-

2
€
To obtain a matrix formulation, we fix an ordering on the N x N grid. We denote by
the vector which contains the values on the grid of the function vy with respect to this fixed
ordering. We define A to be the N? x N? matrix associated to the discrete Laplacian on

the considered grid, with respect to the fixed ordering. The discretized eigenvalue problem
becomes

(pI:| Uy = Apig.

1_
5
We used the Matlab solver eigs to solve this matrix eigenvalue problem. The expression
of the discrete gradient of our functional with respect to each component of ¢ is

—éai.
We refer to [6] for more details.
We can compute the gradient of ¢ +— €fD |Vel|? + %fD ©%(1 — )% with respect to a

perturbation 6 of ¢ € H(D) as follows:

Gl [mermpet [ormra-rmp| -

1
:25/ (V@,V0>+/(2¢—6¢2+4g@3)9
D €JD
_ B L, o 3
= 25A90+€(2<p 6p° 4+ 4¢°)| 0
D

Thus the discrete gradient of ¢ € [, [Vo|> + 1 [ 0*(1 — ¢)? with respect to ¢ is given
by

_ _ _ _ _ 1, _ _ _
—2e(4@ij — Pitij — Pi-1,j — Pij+1 — Pij—1) + g(2<Pi,j - 6%2,]' + 490?,]')' (4.1)



QUALITATIVE AND NUMERICAL RESULTS 11

To obtain a solution g of the problem

win a0 [ 1962+ % [ 21- 02 4 0 52 )
D €0JD €0

we start from a random configuration with a concentration around the center of the grid.
Numerical experiments have shown that starting from a totally random configuration tends
to lead to a shape consisting of k disks. This configuration is a local minima, but not the
global one, since we know that the optimal shape is connected [12]. We think this behaviour
is due to the fact that when we approximate () by density functions, the optimization of Ag
tends to separate {2 into nodal domains. Then the perimeter, which is optimized locally,
transforms those domains into disks. This observation motivates our previous initialization.
For the optimization part, we used the quasi-Newton algorithm LBFGS implemented in
(241, [25).

The choice of the initial parameter g is important for the algorithm to converge. As
in phase field methods, it is well known that if we choose €y too small, then the term

- / u2(1 — u)de will be too strong, and forces u to immediately become a characteristic
€Jp
function. If gq is too large, then the shape will be too diffuse. Numerical experiments have

shown that ¢ € [%, %] are suitable for obtaining the expected results. This observation is

well known in the phase-field community.

Algorithm 1 General form of optimization algorithm for min, J.(¢)

Require: k € N,gg > 0,pmar € NN € Nyw € (0,1),tol € (0,1)

1: € = €y,

2: Choose a random initial shape ¢ concentrated around the center of D;

3: repeat

4: p=1;

5 repeat

6: Compute the eigenpair (A, ug) of A+ 1;@1 and the gradient Vg (p) = —E%ﬂk;
7 Compute the gradient of ¢ — ¢ [, |Ve|* + %fD ©%(1 — )% with respect to the

components of @ on the grid using formula (4.1));

8: Do a step of the LBFGS algorithm: update descent direction and do a linesearch;
9: @ o —dp;

10: p+—p+1;

11: until p = ppaq or |d,| < tol;

12: e=(1—-w)e

13: until e < 1/N.

4.2. The approach of B. Osting [20] and P. Antunes, P. Freitas [2]. In order to verify
our results, we compare them with the ones obtained using the boundary parametrization
method mentioned in the introduction. This method is well known, and was applied in
[2],]20] and [21]. We present it below for the sake of completeness.

We know that the solutions to problem in R? are convex shapes, so every such
shape is uniquely defined by its radial function r(0), 6 € [0,27). B. Osting proved in [20,
Prop. 3.1] that the error [A; () — A\g(€2r,,)| can be made arbitrarily small if we choose n
big enough, where r,, is the truncation of the Fourier series representation of r to 2n + 1
coefficients:

n n
rn(0) = ag + Z a, cos(k) + Z by, sin(k6).
k=1 k=1
This allows us to write A\;(€2) as a function of 2n + 1 variables A\g(ag, a1, ..., an, b1, ..., by).
Furthermore, using the fact that the derivative of Ax(£2) with respect to a perturbation V
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[ ()

(proofs and other references can be found in [16, [I7]) we can find that

of the boundary is

N 2 ou ?
o = —/0 () cos(k) ‘871 (p(0),0)| db
N, 2m . ou 2
T = —/0 r(0) sin(k0) 7871('0(9)’0) de.

We can find similar formulas for the derivatives of the perimeter in terms of Fourier coef-
ficients. For computing the eigenvalues and normal derivatives of the eigenfunctions it is
possible to use the publicly available software MpsPack [4].

4.3. Our numerical results. In order to solve numerically problem ([1.2)), in its equivalent
form (|1.3]), we search the solutions of the relaxed problem

1

min [50/ [Vel? + 1/ P21~ ) + M~ dz)

D €0 Jp €0
We use the method presented in subsection 4.1{on the square D = [0, a]? (where a is chosen
such that the solution of fits inside D).

Since the method presented in subsection was used successfully in the study of the
problem , we employ it to find the numerical solutions of . These solutions consist
a benchmark to which we compare the results we found using our I'-convergence methods.

The optimal shapes obtained with the I'-convergence method coincide with the ones
found using the boundary parametrization method. The numerical results can be seen in
Figure To compare the accuracy of the results, we took the optimal shapes obtained
with the ['-convergence method and we isolated the 0.5 level set. We choose a point in its
convex hull, the centroid G of a discretization {z1,...,2;} of the boundary, and computed
the distances from that point to the contour, denoted by {pi,..., o} as well as the angles
made by Gzx; with the positive z-axis, denoted by {61, ...,0;}. This procedure gives us a
radial parametrization of our domain and using a least squares fit

2
l

n n
min Z ap + Zaj cos(j6;) + Zsin(jé?i) —pi
j=1 7=1

(a5)f=0:(b5)f=0 5

we are able to find the first 2n + 1 Fourier coefficients of this radial function. We use these
coefficients to construct the radial function of our shape Q*. We use MpsPack to compute
Ak (€2%) 4+ Per(2*) and we compare the results, which can be seen in Table (Il We can see
that the results agree, and in general the ones obtained with the I'-convergence method are
a bit weaker, in the sense that the minimal value is higher. Still, the fact that we obtain
the same shapes, with small errors, shows that the I'-convergence method is a suitable tool
for the study of problem . Furthermore, it gets close enough to the optimizer without
imposing any topological constraints.

One interesting question that has been addressed in several papers ([2],[22]) is the mul-
tiplicity of Ax at the optimum. We noticed in our computations that the optimal shape
for does not always have multiple k-th eigenvalue. This was already proved for k = 2
in [9] and our computations have shown that for & = 6,9,13,15 the optimal eigenvalues
should be simple. This behaviour is different from the one observed for problem . It
is known that if a local minimizer of problem would have simple eigenvalue then its
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eigenfunction would satisfy the overdetermined problem

—Au=Mu in
u=0 on dfN
g—Z:c on 0f).

It is conjectured that if there exists a non-trivial solution to the above problem then 2 must
be a ball. A recent result by A. Berger [5] says that in two dimensions, the only positive
integers k for which the ball is a local minimizer for A under volume constraint are k = 1, 3.
Finding an optimizer for the problem which has simple k-th eigenvalue would prove
the above conjecture to be false. On the other hand, in the case of the perimeter constraint,
we can find shapes 2, which are not disks, such that the overdetermined problem

—Au=Mu in
u=0 on dfN
9u —H  on O

has a non-trivial solution. Such examples are the shape described in [9] as well as the shapes
we found numerically for £ = 6,9, 13, 15.

We notice that the numerical optimal shape obtained for & = 3 is the disk. This is to be
expected, since it is a direct consequence of the conjecture that the ball minimizes A3(€2)
under volume constraint. This is still an open problem. A partial result was given by A.
Berger which proved that the disk can only be a local minimizer for Kk =1 or k = 3.

We observe that all the optimal shapes computed are symmetric, while this is not the
case for the volume constraint where the optimal shape for £ = 13 is suspected to be
non-symmetric [2].

The fact that we can immediately generalize the method in three dimensions is a big
advantage. One drawback is the fact that we were not able to obtain very high resolution
due to the fact that the matrices involved have extremely large dimensions. The shapes
presented in Figure [2| were obtained using a 40 x 40 x 40 grid on D = [0, 1]3. As previously,
the initial shape was concentrated around the center of the cube D. In the paper [9] a few
conjectures were stated regarding the minimizers in higher dimensions. The first conjecture
was that the optimal shape for A2(€2) 4 Per(2) is not convex in the three dimensional case.
This can be observed in our results. The second conjecture was that the optimal shapes may
have cylindrical symmetry. Our numerical computations show that some of the optimizers
do not seem to have cylindrical symmetry. Still, some of the optimal shapes seem to be
invariant under certain rotations. We notice that the numerical optimal shape for k = 4
is the ball. This is a direct consequence of the conjecture that the ball minimizes \4(€2)
under volume constraint in three dimensions. We provide for each shape the value of the
scale invariant expression Ag(§2) Per(2), calculated using a finite element method.

5. OPTIMALITY CONDITIONS AND QUALITATIVE RESULTS

Once we know that a shape optimization problem has a solution, we would like to write
some optimality conditions which could allow us to find further qualitative properties. An
eigenvalue of the Dirichlet Laplacian associated to a shape €2 is differentiable with respect to
perturbations only if it is simple. Unfortunately, solutions of and are conjectured
to have multiple k-th eigenvalue at the optimum (with a few exceptions when we have the
perimeter constraint). Thus, classical optimality conditions, like the one exploited in [9],
cannot be written for every k. Nevertheless, it is possible to use methods inspired by [14],
[13] and [I9] in order to overcome the non-differentiability. In the previously cited article
[14], the authors provided an optimality condition for problem , which works even
when the eigenvalue is multiple at the optimum. The results of this section are dedicated
to finding a similar optimality condition for problem .
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O

A1 = 11.5505

-

Ay = 18.3496
(double: )\3 = )\4)

O

A7 = 21.5020
(double: Ag = A7)

Q

A10 = 23.5501
(double: Ag = A1g)

Q

A3 = 25.9823

O

O

A3 = 15.7573
Ao = 15.2806 (double: Ay = A3)
A5 = 19.1091

(double: Ay = As)

S

Ag = 22.0265
(double: A7 = Ag)

(

A11 = 24.5970
(double /\10 = )\11

C

A1q = 26.4334
(double: )\13 = )\14)

Ae = 20.0909

@

Ag = 23.2073

@

A1y = 24.7440
(triple: A1p = A1 = A12)

Q

Ais = 26.9123
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O O

A1 = 27.2531 A7 = 27.3606 A1g = 28.6285
(trlple )\14 = )\15 = )\16 trlple )\15 = )\16 = )\17 double )\17 = )\18
A9 = 29.0810 A20 = 29.5166
(double: >‘18 = /\19) (triple: AlS = )\19 = )\20)

FIGURE 1. Numerical optimizers for problem 1n 2D

- TX-

A2(2) Per(2) = 223.80 Q) Per(2) = 252.48 Q) Per(Q) = 260.98

($)
(S

A5(€2) Per(Q) = 345.51 Q) Per(Q) = 398.80 Q) Per(Q) = 421.20

As(£2) Per(€2) = 439.80 Q) Per(£2) = 448.80 A10(2) Per(Q2) = 511.70

FI1GURE 2. Numerical optimizers for problem in 3D

15
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k | mult. | I'-conv | Fourier
1 1 11.55 11.55
2 1 15.28 15.28
3 2 15.75 15.75
4 2 18.36 18.35
5 2 19.11 19.11
6 1 20.09 20.09
7 2 21.50 21.50
8 2 22.07 22.02
9 1 23.21 23.21
10 2 23.58 23.55
11 2 24.64 24.60
12 3 24.76 24.74
13 1 26.02 25.98
14 2 26.50 26.43
15 1 26.92 26.91

TABLE 1. Comparative results

The following theorem is a result similar to Theorem 2.5.10 in [16] where it is said that
if an optimizer 2* for problem is such that the k-th eigenvalue is multiple, then the
multiplicity cluster ends at Mg, i.e. A\g(2%) < Ap41(2*). Throughout this section we will
assume that  has boundary of class C®. In particular, this implies that its curvature, H
is of class C'.

Theorem 5.1. Let k > 2 such that A\, > A\p_1 and assume that € is a minimizer for the
k-th eigenvalue of the Dirichlet Laplacian with a perimeter constraint (i.e. a solution of the
problem (1.2)). Then X\ is simple and there exists a unique (up to sign) eigenfunction ¢
satisfying

—Ap =X in

¢=0 on 0N

(%)2 =H ondN

Proof: Let Q. = f-(Q) be a perimeter preserving analytic deformation of {2 and denote
(Aie)i<p and (¢ c)i<p the families of eigenfunctions and eigenvectors associated to Aj ac-
codrding to Lemma Since A\ = \io > Ag—1, by continuity, for sufficiently small € we
have

Nie > Mp—1e-
We know that € is a local minimizer for the Dirichlet Laplacian under the considered
perturbation, which means that
Ai,a > )\k,€~
The differentiable function € — A;. acheives a local minimum at € = 0 and this implies
47 =0.

As a consequence, the quadratic form ¢, defined in Lemma is identically zero on Ej

where v = <d% feym). The perimeter preserving deformation is arbitrary, so by Lemma ﬁ

we have that ¢, vanishes on Fj, for every v € Py(92). This means that

2
/ <gi> vdo =0
o0

for every v € Py(09) and for every ¢ € Ej.
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2
Hence, for every function ¢ € Ej, there exists a constant ¢ such that (%) = c¢H on 0f2.

In [12] it is proved that a local minimizer of A, for the perimeter constraint has positive
mean curvature, so there exists a constant ¢; = +4/c such that g—i = c1VH on 09Q. If we
have two eigenfunctions ¢1, ¢o then there exists a linear combination ¢ = a¢; + B¢ such
that ¢ vanishes on 9€). We apply Holmgren uniqueness theorem to conclude that ¢ = 0
and A is simple. O

The following result connects the criticality of a domain Q with the definiteness of the
quadratic form ¢q,. This will allow us later to state our optimality result.

Theorem 5.2. Let k be any natural integer.

(1) If Q is a critical domain for the k-th eigenvalue of the Dirichlet Laplacian, then,

for all v € Py(09Q), the quadratic form g,(p) = —/ <8¢
o0

on
on Fp..
(2) Assume that A\, > Ag—1 or A\, < A\gt1, and that for all v € Py(0N2), the quadratic

2
> v do is not definite

2
form q,(¢) = — [45q (%) v do is not definite on Ei. Then Q is a critical domain
for the k-th eigenvalue of the Dirichlet Laplacian.

Proof: (1) Consider a function v € Py(092) and let Q. = f-(€2) be an analytic perime-
ter preserving deformation of Q such that v = (% fele=0,m) (such a deformation exists
by Lemma . Let (Aic)i<p and (¢ic)i<p be families of eigenvalues and eigenfunc-
tions associated to A like in Lemma [2.6] There exist two integers 7,5 < p such that
d%)‘kﬁ em0— = d%Ai’E|E:0 and d%)\k75|520+ = Aj75|520. The criticality of € implies that
%ALEIE:O X %Amk:g < 0 and from Lemma it follows that ¢, has both positive and
negative eigenvalues, which means that ¢, is not definite on Ej.

(2) Assume \p > Ap_1 and let Q. = f-(©2) be a volume-preserving deformation of (2.
Let (Aic)i<p and (¢;c)i<p be families of eigenvalues and eigenfunctions associated to A
according to Lemma For ¢ sufficiently small we have A\, = min;<, A; .. Hence

d d

%Ak,a‘gzm = min %Az’,s’szo
and

d d

—A _ =max —A\; .

de"Mele=0m T igy gt e le=0

The non definiteness of g, on Ej means that its smallest eigenvallue is non positive and
its largest one is non negative. This implies that

d d
%Ak7€|5:0+ = IIHSIII)I %Aiﬁ‘szo <0

and

d d

disAkv‘e’a:O— = I{lﬁ&;{ digAiva‘az(J >0

which in turn implies the criticality of the domain €.
The case A\, < A\g4+1 can be treated in a similar manner. Il
The next result provides a nice characterisation of the non-definitness of g,. Note that

unlike in [I4], we had to add some hypothesis on #, but this hypothesis is natural when
dealing with solutions of problem ([1.2)).(see [12], Section 4.)

Theorem 5.3. Let k be a natural integer. If 2 is such that its curvature satisfies H > 0
and faﬂ H # 0 then the following two conditions are equivalent:

(i) For all v € Py(0R2), the quadratic form g, is not definite on Ej.
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(ii) There exists a finite family of eigenfunctions (¢;)i<m C Ek satisfying

m 2
Z (%f;) =H on ON.

i=1

Proof: To see that (ii) implies (i) it suffices to notice that, for any v € Py(00)

_ 9¢:\° _
Z%(@)——Z/@Q(an) vdr = | Hvdr=0,

i<m i<m

which means that ¢, is not definite on Ey.

2
To prove the other implication we look at K = conv{ <%> , ¢ € E}, and we want to

prove that the function H belongs to K. Suppose that H ¢ K. Then, from the Hahn-Banach
theorem (applied to the finite dimensional normed vector subspace of C'(92) spanned by
K and H), there exists a function v € C*(9Q) such that [, H v do > 0 and for all ¢ € Ey,

2
/ <gz) v do < 0.
oN

Since v is not necessarily in Pp(02), we modify it by a constant term and define vy = v—c¢
where c is chosen such that vy € Py(0€2). The condition that ¢ must satisfy is

0= H vy do = H v do—c H do.
oN o0 oN

Jop M v
J. o H do
the hypothesis we have on v and H we see that we have [,, H v do > 0 and [, H do > 0,
which implies ¢ > 0.

For ¢ € Ej, we have

2
qv0(¢):_/(9§2 (an> Vo do
B 0o\ 2 06\ 2
=/, (m) viste | (an> o
O\ >
2o f <an) o

2
and faﬂ (g%) do > 0 for any non trivial Dirichlet eigenfunction ¢ (due to Holmgren

This last relation defines ¢ = provided that [, aq H do # 0. Furthermore, regarding

uniqueness theorem). In conclusion, we have found a function vy € Pp(9€) such that the
quadratic form gy, is positive definite on E}, which contradicts condition (i). O

Corollary 5.4. If Q is a local minimizer for the problem ((1.2))

i A (92
pain Ax(€})

with boundary of class C3, then there exists a finite family of eigenfunctions (¢i)i<p C Ek,

such that )
(06"
Z ( on > = H

=1

Proof: It is a direct result of the above theorems, noting that any solution 2 of the
considered problem must verify H > 0 [I2]. Furthermore, we must have ffm Hdo > 0,
since equality would imply H = 0 everywhere, which is a contradiction, since €2 is open and
cannot be flat. O
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In the article [9] the authors prove that the solution of in the case k = 2,d = 2
has no segments and no arcs of circles in its boundary. The method used in the mentioned
article works only in the case we know the corresponding eigenvalue is simple. Using the
above corollary, we can partially extend this result to the general case. In the following, we
call a flat part of R, the intersection of a d—1 dimensional hyperplane with a d-dimensional
ball.

Theorem 5.5. If Q is a local minimizer for the problem [1.2]

i A (92
pain | Ae(€})

then 02 does not contain a flat parts.

Proof: Suppose that 2 contains a flat part S in its boundary. Using the previous conven-
tion, S = H N B where H is a d — 1 dimensional hyperplane and B is a d-dimensional ball.
Then H = 0 on that region .S, and by Corollary at least one eigenfunction ¢ satisfies
gz = 0 on that S.

We then choose an extension ' = QU B’ of the domain  such that B is a ball, B’ C B,
B" ¢ ©Q and B’ is small enough such that B’ N 9Q C S. Define ¢’ = ¢ on © and 0 on
'\ Q. This will create an an eigenfunction ¢’ on €’ which is zero on an open set. This
together with the analiticity of ¢’ and the fact that ¢’ is not identically zero brings us to a
contradiction.

In conclusion, §2 cannot contain a flat part in its boundary. O

5.1. Numerical computation of the optimality conditions. By the above results, we
know that if 2 is a minimizer for (1.2]) then it exists a family of eigenfunctions (¢;)/"; C E

such that )
m 9 ;
> ((,;i) =H. (5.1)

i=1
In order to evaluate the numerical quality of our solutions we would like to investigate how
far our solutions satisfy this optimality condition. The question is whether we are able to
find a combination of eigenfunctions which realize this equality. Suppose that dim Fy = p
and the p orthonormal eigenfunctions which span Ej are denoted uq,...,u,. It is easy to
see that implies that

‘H € span ({ <8ui>2 1= 1..p} U{aulau? 1<i<y <p}> .
on )’ on on’ =~ -
This observation is a direct consequence of the fact that each ¢; can be written as
p .
o; = Z ajuy.
j=1
Thus, in a first step, we can find the coefficients of H in the decomposition

P ou; 2 ou; 8uj
H:Zai<8n> * Z ﬁ”an on
i=1

1<i<j<p

by solving an optimization problem. The normal derivatives %“1 and the curvature are
known on a discretization {x1, ..., x;} of the boundary 9. To find the coefficients, we solve
the quadratic, convex minimization problem
l u 8u Ou; j i
Y (Sa (G ) S B () 5 () ~ Hlan)

(@)ice 55 iz 1<i<j<p
(Bij)1<i<i<n
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k | mult. | Combinations which realize the optimality conditions

1| 1 -

21 1

3] 2 (552) + ( 12 G2 =M

4] 2 (0.16%% — 0. 06%“;) +(0.98%4)2 = H

5] 2 (0.5451 — 0.02%%5)? 4 (0.83915)% =}

6| 1 -

7] 2 (0.70%% — 0.37%7)% + (0.5997)2 = H

8 | 2 (0.3981;; 0.022)2 4 (0. 923“8) =H

9 1 -

10] 2 (0.70912)2 4 (0.70%12)2 = H

11| 2 (0.85%410 — 0.059411)2 4 (0.519411)2 = ¥

(0. 46193“10 0. 14233“11 0.2617 %4122 +

12 3 8u ou Bu
(0.4137%11 + 0.2728 12) + (0.6715%412)2 =

13 -

4] 2 (0.562513)% + (0.822414)2 = 34

15 1 -

TABLE 2. Optimality conditions in two dimensions

Then, we transform this quadratic representation into a canonical representation by using
the classical Gauss-Jacobi method. Of course, this representation is not unique. The claim
of Corollary is that this canonical representation will consist in a sum of squares: to
test this, we checked if the matrix (a; ;) defined by a;; = i, a;; = a;; = B;;/2 is positive
definite. The answer is affirmative for every optimizer, and a representation of the type
is presented for each k = 1,...,20 in Table In all computations we check the pointwise
optimality conditions presented in Table [2] up to an upper bound of 0.03.

The shape €215, we obtained for £ = 15 seemed to have triple eigenvalue. We have

obtained that \/)\15(915) = 2.9951 and \/)\13(915) = \/)\14(915) = 2.9900. On the other

hand, t2he optimality condition satisfied by 215 is the same as for a simple eigenvalue, i.e.
(%) = ¢H. Thus, we are inclined to believe that A\15(€215) should be simple.

Finally, we have observed that the optimality condition is a strong indicator of a local
minimum. At first, when we verified if the optimality condition is satisfied on the results
we obtained, we got large errors. We then decided to remake the initial computations and
it turned out that in every situation where the optimality error was large, we were able to
go further with the optimization and decrease even more the optimal value.
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