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We investigate a level-set-type method for solving ill-posed problems, with the assumption that the solutions are piecewise, but
not necessarily constant functions with unknown level sets and unknown level values. In order to get stable approximate solutions
of the inverse problem, we propose a Tikhonov-type regularization approach coupled with a level-set framework. We prove the
existence of generalized minimizers for the Tikhonov functional. Moreover, we prove convergence and stability for regularized
solutions with respect to the noise level, characterizing the level-set approach as a regularization method for inverse problems. We
also show the applicability of the proposed level-set method in some interesting inverse problems arising in elliptic PDE models.

1. Introduction

Since the seminal paper of Santosa [1], level-set techniques
have been successfully developed and have recently become
a standard technique for solving inverse problems with
interfaces (e.g., [2-10]).

In many applications, interfaces represent interesting
physical parameters (inhomogeneities, heat conductivity
between materials with different heat capacity, and interface
diffusion problems) across which one or more of these
physical parameters change value in a discontinuous manner.
The interfaces divide the domain Q ¢ R” in subdomains Q I
with j = 1,...,k, of different regions with specific internal
parameter profiles. Due to the different physical structures of
each of these regions, different mathematical models might be
the most appropriate for describing them. Solutions of such
models represent a free boundary problem, that is, one in
which interfaces are also unknown and must be determined
in addition to the solution of the governing partial differential
equation. In general such solutions are determined by a
set of data obtained by indirect measurements [2-4, 11-
15]. Applications include image segmentation problems [12-
15], optimal shape designer problems [2, 16], Stefan’s type
problems [2], inverse potential problems [17-19], inverse

conductivity/resistivity problems [4, 5, 10, 11, 20], among
others [2-4, 6, 16].

There is often a large variety of priors information
available for determining the unknown physical parameter,
whose characteristic depends on the given application. In this
paper, we are interested in inverse problems that consist in
the identification of an unknown quantity u € D(F) ¢ X
that represents all parameter profiles inside the individual
subregions of ), from data y € Y, where X and Y are Banach
spaces and D(F) will be adequately specified in Section 3. In
this particular case, only the interfaces between the different
regions and, possibly, the unknown parameter values need to
be reconstructed from the gathered data. This process can be
formally described by the operator equation

Fu) =y, )

where F: D(F) ¢ X — Y is the forward operator.

Neither existence nor uniqueness of a solution to (1) is
a guarantee. For simplicity, we assume that, for exact data
y € Y, the operator equation (1) admits a solution and
we do not strive to obtain results on uniqueness. However,
in practical applications, data are obtained only by indirect
measurements of the parameter. Hence, in general, exact data



y € Y are not known and we have only access to noise data

3 € Y, whose level of noise 8 > 0 is assumed to be known a
priori and satisfies

|-, <o @

We assume that the inverse problem associated with the
operator equation (1) is ill-posed. Indeed, it is the case in
many interesting problems [4, 6, 10, 16, 20-22]. Therefore,
accuracy of an approximated solution calls for a regulariza-
tion method [21]. In this paper, we propose a Tikhonov-type
regularization method coupled with a level-set approach to
obtain a stable approximation of the unknown level sets and
values of the piecewise (not necessarily constant) solution of
(D).

Many approaches, in particular level-set type approaches,
have previously been suggested for such problems. In [1,
11, 23-26], level-set approaches for identification of the
unknown parameter u with distinct, but known, piecewise
constant values were investigated.

In [12, 17, 24], level-set approaches were derived to solve
inverse problems, assuming that u is defined by several
distinct constant values. In both cases, one needs only to
identify the level sets of u, that is, the inverse problem reduces
to a shape identification problem. On the other hand, when
the level values of u are also unknown, the inverse problem
becomes harder, since we have to identify both the level sets
and the level values of the unknown parameter u. In this
situation, the dimension of the parameter space increases by
the number of unknown level values. Level-set approaches
to ill-posed problems with unknown constant level values
appeared before in [14, 16, 18, 19, 27]. Level-set regularization
properties of the approximated solution for inverse problems
are described in [17-19, 25, 28].

However, regularization theory for inverse problems
where the components of the parameter u are variable and
have discontinuities has not been well investigated. Indeed,
level-set regularization theory applied to inverse problems
[17-19] that recover the shape and the values of variable
discontinuous coefficients is unknown to the author. Some
early results in the numerical implementation of level-set type
methods were previously used to obtain solutions of elliptic
problems with discontinuous and variable coefficients in [4].

In this paper, we propose a level-set type regularization
method to ill-posed problems whose solution is composed by
piecewise components which are not necessarily constants.
In other words, we introduce a level-set type regularization
method to recover the shape and the values of variable
discontinuous coefficients. In this framework, a level-set
function is used to parameterize the solution u of (1).
We obtain a regularized solution using a Tikhonov-type
regularization method, since the level values of u are not
constant and also unknown.

In the theoretical point of view, the advantage of our
approach in relation to [2, 17-19, 25, 29] is that we are
able to obtain regularized solutions to inverse problems with
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piecewise solutions that are more general than those covered
by the regularization methods proposed before. We still prove
regularization properties for the approximated solution of
the inverse problem model (1), where the parameter is a
nonconstant piecewise solution. The topologies needed to
guarantee the existence of a minimizer (in a generalized
sense) of the Tikhonov functional (defined in (7)) are quite
complicated and differ in some key points from [18, 19, 25].
In this particular approach, the definition of generalized
minimizers is quite different from other works [17, 19, 25]
(see Definition 3). As a consequence, the arguments used
to prove the well-posedness of the Tikhonov functional,
the stability, and convergence of the regularized solutions
of the inverse problem (1) are quite complicated and need
significant improvements (see Section 3).

The main applicability advantage of the proposed level-
set type method compared to that in the literature is that we
are able to apply this method to problems whose solutions
depend of nonconstant parameters. This implies that we
are able to handle more general and interesting physical
problems, where the components of the desired parameter
are not necessarily homogeneous, as those presented before
in the literature [4, 6, 14, 16, 18, 19, 27, 30-32]. Examples
of such interesting physical problems are heat conduction
between materials of different heat capacity and conductiv-
ity, interface diffusion processes, and many other types of
physical problems where modeling components are related
with embedded boundaries. See, for example, [3, 4, 6, 19,
30, 32] and references therein. As a benchmark problem, we
analyze two inverse problems modeled by elliptic PDEs with
discontinuous and variable coeficients.

In contrast, the nonconstant characteristics of the level
values impose different types of theoretical problems, since
the topologies where we are able to provide regularization
properties of the approximated solution are more compli-
cated than the ones presented before [14, 16, 18, 19, 27].
As a consequence, the numerical implementations become
harder than the other approaches in the literature [18, 19, 29,
32].

This paper is outlined as follows: in Section 2, we
formulate the Tikhonov functional based on the level-set
framework. In Section 3, we present the general assump-
tions needed in this paper and the definition of the set
of admissible solutions. We prove relevant properties about
the admissible set of solutions, in particular convergence
in suitable topologies. We also present relevant properties
of the penalization functional. In Section 4, we prove that
the proposed method is a regularization method to inverse
problems, that is, we prove that the minimizers of the
proposed Tikhonov functional are stable and convergent
with respect to the noise level in the data. In Section 5, a
smooth functional is proposed to approximate minimizers
of the Tikhonov functional defined in the admissible set
of solutions. We provide approximation properties and the
optimality condition for the minimizers of the smooth
Tikhonov functional. In Section 6, we present an application
of the proposed framework to solve some interesting inverse
elliptic problems with variable coeflicients. Conclusions and
future directions are presented in Section 7.
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2. The Level-Set Formulation

Our starting point is the assumption that the parameter u in
(1) assumes two unknown functional values, that is, u(x) €
{wl(x), wz(x)} a.e.in Q ¢ R? where Q isabounded set. More
specifically, we assume the existence of a mensurable set D cc
Q, with 0 < |D| < |Q], such that u(x) = y'(x) if x € D and
u(x) = 1//2(x) if x € Q/D. With this framework, the inverse
problem that we are interested in in this paper is the stable
identification of both the shape of D and the value function
y/(x) for x belonging to D and to Q/D, respectively, from
observation of the data y8 €Y.

We remark that, if y'(x) = ¢' and y*(x) = ¢* with ¢'
and ¢ unknown constants values, the problem of identifying
u was rigorously studied before in [19]. Moreover, many
other approaches to this case appear in the literature; see
(2,19, 23, 24] and references therein. Recently, in [18], an L?
level-set approach to identify the level and constant contrast
was investigated.

Our approach differs from the level-set methods pro-
posed in [18, 19], by considering also the identification of
variable unknown levels of the parameter u. In this situation,
many topological difficulties appear in order to have a
tractable definition of an admissible set of parameters (see
Definition 3). Generalization to problems with more than two
levels is possible applying this approach and following the
techniques derived in [17]. As observed before, the present
level-set approach is a rigorous derivation of a regularization
strategy for identification of the shape and nonconstant levels
of discontinuous parameters. Therefore, it can be applied to
physical problems modeled by embedded boundaries whose
components are not necessarily piecewise constant [2, 17-
19, 25].

In many interesting applications, the inverse problem
modeled by (1) isill-posed. Therefore a regularization method
must be applied in order to obtain a stable approximate
solution. We propose a regularization method by, first,
introducing a parameterization on the parameter space, using
alevel-set function ¢ that belongs to H' (). Note that, we can
identify the distinct level sets of the function ¢ € H'(Q) with
the definition of the Heaviside projector

H:H'(Q) — L*(Q),

1 if¢(x) >0, (3)
0 other else.

IO

Now, from the framework introduced above, a solution u of
(1) can be represented as

u(x) =y () H(¢) +y’ (x) (1-H(¢))

- (4)
= P(pyhy") ().
With this notation, we are able to determine the shapes of D
as {x € O ¢(x) > 0} and Q/D as {x € Q; ¢(x) < 0}.
The functional level values 1//1 (x), wz(x) are also assumed
be unknown, and they should be determined as well.

Assumption 1. Weassume thaty',y*> € B:= {f: f ismeas-
urable and f(x) € [m,M], a.e. in Q}, for some constant
values m, M.

Remark 1. We remark that f € B implies that f € L*(Q).
Since Q is bounded, f € L'(Q). Moreover,

[, re0v-gpmdx<inl | [7-(p) (0] dx
Q Q

< IMIV - @llpqy Y9 € Co(QR").

(5)

(D))

Hence, f € BV(Q).

Note that in the case that y' and y* assume two distinct
constant values (as covered by the analysis done in [2, 18, 19]
and references therein) the assumptions above are satisfied.
Hence, the level-set approach proposed here generalizes the
regularization theory developed in [18, 19].

From (4), the inverse problem in (1), with data given as in
(2), can be abstractly written as the operator equation

F(P(¢v'v%)) =" (6)

Once an approximate solution (¢, ', y?) of (6) is
obtained, a corresponding solution of (1) can be computed
using (4).

Therefore, to obtain a regularized approximated solution
to (6), we will consider the least square approach combined
with a regularization term, that is, minimizing the Tikhonov
functional

Zo(ov' ) = [E(P (60" 97) - ),

+aqp|H (¢)|BV + Bafl¢ - ‘/’0"21(0)

2 . .
+ ﬁ32|‘l’] - Wé'BV >
=
(7)

where ¢, and y; represent some a priori information about
the true solution u* of (1). The parameter a > 0 plays the role
of a regularization parameter, and the values of §;, i = 1,2, 3,
act as scaling factors. In other words, §;, i = 1,2, 3, needs to
be chosen a priori, but independent of the noise level §. In
practical, f3;, i = 1,2,3, can be chosen in order to represent
a priori knowledge of features of the parameter solution u
and/or to improve the numerical algorithm. A more complete
discussion about how to choose f3;, i = 1,2, 3, is provided in
[17-19].

The regularization strategy in this context is based on
TV-H'-TV penalization. The term on H'-norm acts simul-
taneously as a control on the size of the norm of the level-
set function and a regularization on the space H'. The term
on BV is a variational measure of H(¢). It is well known that



the BV seminorm acts as a penalizing for the length of the
Hausdorft measure of the boundary of the set {x : ¢(x) > 0}
(see [33, Chapter 5] for details). Finally, the last term on BV
is a variational measure of ¥/ that acts as a regularization
term on the set B. This Tikhonov functional extends the ones
proposedin [16,17,19, 23, 24] (basedon TV-H ! penalization).

Existence of minimizers for the functional (7) in the H' x
B? topology does not follow by direct arguments, since the
operator P is not necessarily continuous in this topology.
Indeed, if ' = y* = y isa continuous function at the contact
region, then P(¢', y*, ) = y is continuous and the standard
Tikhonov regularization theory to the inverse problem holds
true [21]. On the other hand, in the interesting case where y'
and y? represent the level of discontinuities of the parameter
u, the analysis becomes more complicated and we need a
definition of generalized minimizers (see Definition 3) in
order to handle these difficulties.

3. Generalized Minimizers

As already observed in [25], if D ¢ Q with #"1(0D) < oo,
where %" (S) denotes the (n — 1)-dimensional Hausdorff-

measure of the set S, then the Heaviside operator H maps
H'(Q) into the set

V= {XD; D ¢ Q measurable, : #" ' (dD) < oo} (8)

Therefore, the operator P in (4) maps H 1(Q) x B? into the
admissible parameter set

D(F)={u=q(v.y" . v*); ve?, vy’ eB}, (9
where
q:7 x B® > (v,wl,wz) — w1v+1//2(1 —v) € BV (Q).
(10)

Consider the model problem described in Section 1. In
this paper, we assume the following.

(A1) O € R" is bounded with piecewise C' boundary 0Q.
(A2) The operator F : D(F) ¢ L'(Q) — Y is continuous
on D(F) with respect to the L' (Q2) topology.
(A3) & a, and ﬁj, j =1,2,3, denote positive parameters.
(A4) Equation (1) has a solution, that is, there exists u, €
D(F) satisfying F(u,) = y and a function ¢, € H'(Q)
satisfying [V¢, | #0, in the neighborhood of {¢, = 0}
such that H(¢,) = z,, for some z, € 7. Moreover,
there exist functional values y!,y?> € B such that
Az Y v2) = u,.
For each ¢ > 0, we define a smooth approximation to the
operator P by

P (v v?) =y H (¢) +v* (1 - H.(¢)), (1)

where H, is the smooth approximation to H described by

145 forte[-g0],
H,(t):= € R (12)
H(t) forte .
[_8’ 0]
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Remark 2. Ttis worth noting that, for any ¢, € H'(Q), H,(¢)
belongs to L™ (Q2) and satisfies 0 < H,(¢,) < 1 a.e. in Q, for
alle > 0. Moreover, taking into account that wj € B, it follows
that the operators q and P,, as above, are well defined.

In order to guarantee the existence of a minimizer of &,
defined in (7) in the space H 1(Q) x B?, we need to introduce
a suitable topology such that the functional &, has a closed
graphic. Therefore, the concept of generalized minimizers
(compare with [17, 25]) in this paper is as follows.

Definition 3. Let the operators H, P, H,, and P, be defined
as above and the positive parameters a, f3;, and ¢ satisty the
Assumption (A3).

A quadruple (z,¢, ', y*) € L®(Q) x H'(Q) x BV(Q)*
is called admissible when

(a) there exists a sequence {¢,} of H 1(Q) functions
satisfying limy _, I — pll;2(q) = 0,

(b) there exists a sequence {g;} € R* converging to zero
such that limy. _, , [|H,, (¢) — zll 1) = 0,

(c) there exist sequences {V/i}keN and {1//,3 }ken belonging
to BV N C*®(Q) such that

|1//1{|BV - |wj'BV’ j=L2 (13)

(d) a generalized minimizer of € is considered to be
any admissible quadruple (z, ¢, ', ¥*) minimizing

2

Za(20.9'97) = [F(a(2v'97)) - [,

+ aR (z, o, 1;/1,1//2)

(14)

on the set of admissible quadruples. Here the func-
tional R is defined by

2 .
R(z.4.9'9) = p(2.9) + Bs ) v/ ~vi| o (15)
=1
and the functional p is defined as

p(z,¢):=inf {li]fflgolf [.31|Hsk (¢k)|BV+/32||¢k - ¢0"§—II(Q)]} .
(16)

The infimum in (16) is taken over all sequences {¢;} and {¢}
characterizing (z, ¢, y', ¥*) as an admissible quadruple.

The convergence |y|p, — ly/|py in item (c) in
Definition 3 is in the sense of variation measure [33, Chapter
5]. The incorporation of item (c) in the Definition 3 implies
the existence of the I-limit of sequences of admissible
quadruples [25, 34]. This appears in the proof of Lemmas 7, 8,
and 11, where we prove that the set of admissible quadruples
is closed in the defined topology (see Lemmas 7 and 8) and
in the weak lower semicontinuity of the regularization func-
tional R (see Lemma 11). The identification of nonconstant
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level values y/ implies in a different definition of admissible
quadruples.

As a consequence, the arguments in the proof of regular-
ization properties of the level-set approach are the principal
theoretical novelty and the difference between our definition
of admissible quadruples and the ones in [18, 19, 25].

Remark 4. For j = 1,2, let 1//j e BNC®(Q), ¢ € H'(Q) be
such that |V¢| # 0 in the neighborhood of the level-set {¢(x) =
0} and H(¢) = z € 7. For each k € N, set y = v/ and
¢ = ¢. Then, for all sequences of {&; },¢p Of positive numbers
converging to zero, we have

||H£,< (¢k) - Z"LI(Q) = “Hek (¢k) -H (¢)|'L1(Q)

l—idx

€k

J(ﬁbY1 [—&4,0]

0
< J J ldt
-5 J@)' (1)

< meas {((/5)_1 (T)} JO

—&

17)

1dt — 0.

Here, we use the fact that [V¢|#0 in the neighborhood of
{¢ = 0} implies that ¢ is a local diffeomorphism together
with a coarea formula [33, Chapter 4]. Moreover, {y; };cy in
B N C*(Q) satisfies Definition 3, item (c).

Hence, (z, ¢, ', y*) is an admissible quadruple. In partic-
ular, we conclude from the general assumption above that the
set of admissible quadruple satisfying F(u) = y is not empty.

3.1. Relevant Properties of Admissible Quadruples. Our first
result is the proof of the continuity properties of operators P,,
H,, and g in suitable topologies. Such result will be necessary
in the subsequent analysis.

We start with an auxiliary lemma that is well known (see
e.g., [35]). We present it here for the sake of completeness.

Lemma 5. Let Q be a measurable subset of R" with finite
measure.

If (fi) € B is a convergent sequence in LP(Q) for some p,
1 < p < oo, then it is a convergent sequence in LP(Q) for all
1<p<oo.

In particular, Lemma 5 holds for the sequence z; :=

Hs((/)k)-
Proof. See [35, Lemma 2.1]. O

The next two lemmas are auxiliary results in order to
understand the definition of the set of admissible quadruples.

Lemma 6. Let Q) be as in assumption (Al) and j = 1,2.

(i) Let {z;}ren be a sequence in L°(Q) with z;, € [m, M]
a.e. converging in the L'(Q)-norm to some element z
and {lei}keN a sequence in B converging in the BV -
norm to some y’ € B. Then q(z;, vy, i) converges to
q(z, wl, 1//2) in LY(Q).

(ii) Let (z,¢) € LY(Q) x HY(Q) be such that H.(¢) —
z in LNQ) as e — 0, and let 1//1,1//2 € B. Then
P, v, v?) — qlz v, v?) in L' (Q) ase — 0.

(iii) Given € > 0, let {¢y}en be a sequence in HY(Q) con-
vergingto ¢ € H'(Q) in the L*-norm. Then H,(¢;) —
H,(¢) in LYQ), as k — ©0. Moreover, zf{u/i}keN
are sequences in B, converging to some 1//j in B, with
respect to the L' (Q)-norm, then q(H,($y), v, y3) —
q(HS((/)),l//l,lllz) in LYQ), ask — oo.

Proof. Since Q is assumed to be bounded, we have L™(Q) ¢

L'(Q) and BV(Q) is continuous embedding in L*(Q) [33]. To
prove (i), notice that

"q (Zk’ Vo l//Ii) 4 (Z’ v lVZ)”LI(Q)

= vtz + vt (1-2) -y'z -y (1-2)| .,

= ||Zk||L°°(Q) “1//’1 - WI"Ll(Q) + "1//1 LZ(Q)”Zk - Z”LZ(Q)

+1 - Zk“Lm(O) "Vji3 - 1//2 ||L1(Q)
0 e T EA B
(18)

Here we use Lemma 5 in order to guarantee the convergence
of z; to zin L2(Q).

Assertion (ii) follows with similar arguments and the fact
that H,(¢) € L™(Q) for all e > 0.

As |H,(¢) = Ho(P)l 1y < &' Vmeas(Q)ldy — ¢l 20
the first part of assertion (iii) follows. The second part of the
assertion (iii) holds by a combination of the inequality above
and inequalities in the proof of assertion (i). O

Lemma 7. Let {W;{}keN be a sequence of functions satisfying
Definition 3 converging in L (Q) to some v/, for j = 1,2. Then
y/ also satisfies Definition 3.

Proof (sketch of the proof). Let k € Nand j = 1,2. Since 1[/,{
satisfies Definition 3, y; € BV. From [33, Theorem 2, p. 172],
there exist sequences {1//,1 Hen in BV x C*(Q) such that

;- 00 . .
v, — v inL'(Q),
(19)

I — 00

j j
|Wk,l|BV - |V/k|BV'

In particular, for the subsequence {1//,{ (k) ken it follows that

i k—oo i |
Vi — ¥ inL'(Q),
(20)

k— o0

|1//l£,l(k)'sv - "/’j|sv'

Moreover, by assumption v/ € L'(Q). From the lower
semicontinuity of variational measure (see [33, Theorem 1, p.



172]), (20), and the definition of BV space, it follows that
y’ € BV. O

In the following lemma we prove that the set of admissible
quadruples is closed with respect to the LY(Q) x L*(Q) x
(LY(Q))? topology.

Lemma 8. Let (z;, ¢ 1, ;) be a sequence of admissible
quadruples converging in LY(Q) x L2(Q) x (LY(Q))? to some
(z, 6, v, y), with ¢ € H'(Q). Then, (z,¢,y"',y*) is also an
admissible quadruple.

Proof (sketch of the proof). Let k € N. Since (2, b, Vi, ¥7)
is an admissible quadruple, it follows from Definition 3 that
there exist sequences {¢ }cn> in H'(Q), Wi hens {V/Z,z}leN
in BV x C®(Q) and a correspondent sequence {e;}en
converging to zero such that

I— o0 .
¢ — ¢ in L*(Q),

11—
Hy (¢) —' 7 in L'(Q), (21)

I— 00

|1Vl{,l|BV - 'wl{'BV’ j= 1,2.

Define the monotone increasing function 7 : N — N
such that, for every k € N, it holds

X (22)
||H€;<k) (Bre)) — 2 ' L@ = i
'vlljc,r(k)'BV - |l//li|BV’ j=L2
Hence, for each k € N,
16 = brewll 20
< |- ¢k”L2(Q) + "‘/’k,r(k) - ¢k“L2(Q)’
23
"Z —Hgw (¢k,r(k))|| L@ -
<z -zl oy + 'Hegk) G Zku )
From (22),
kli“éo||</> ) [ o =0
(24)

kli»ngo”Z B Hf;(k) ((/)k’r(k))”Ll(Q) =0

Moreover, with the same arguments as Lemma 7, it follows
that

'W’Z,T(k)'BV - 'Wj|Bv’ j=1L2 (25)

and 1//j € BV(Q). Therefore, it remains to prove that (z, ¢, 1//1,
y?) is an admissible quadruple. From Definition 3 and
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Lemma 7, it is enough to prove that z € L™(Q). If this is
not the case, there would exist a Q' ¢ Q with |Q'| > 0 and
y > O such that z(x) > 1 + yin Q' (the other case, z(x) < -y
is analogous). Since (Hg;m (Przk)))(x) € [0,1] ace. in Q for

k € N (see remark after Definition 3), we would have

"Z B HSZ”” (¢k’7(k))"u(m > l'z - Hs;f(k) (¢k’T(k))l'Ll(Q’) (26)
>ylQ], keN,
contradicting the second limit in (24). O

3.2. Relevant Properties of the Penalization Functional. In the
following lemmas, we verify properties of the functional R
which are fundamental for the convergence analysis outlined
in Section 4. In particular, these properties imply that the
level sets of &, are compact in the set of admissible quadru-
ple, that is, &, assumes a minimizer on this set. First, we
prove a lemma that simplifies the functional R in (15). Here
we present the sketch of the proof. For more details, see the
arguments in [19, Lemma 3].

Lemma?9. Let(z, ¢, v', v*) be an admissible quadruple. Then,

there exist sequences {&}reny 1Pitieny and {W;Z}keN’ as in the
Definition 3, such that

R(z.¢. v y%) = Jim {/31|Hsk (¢k)|BV + Balli - ‘150”;1(0)

2
J J
+ /332'Wk - l//0|BV
j=1
(27)
Proof (sketch of the proof). For each I € N, the definition of
R (see Definition 3) guaranties the existence of sequences e\,

{¢ )} € H'(Q), and {y]} € B such that
R(z,¢,v"v")

. .. 2
= lim 3limin {B[Hy (¢1)], + Bl ~ ol oy |

2
j j
+ ﬁ?}Z'Wk,l - 1//0|BV
j=1

(28)
Now a similar extraction of subsequences as in Lemma 8
complete the proof. O

In the following, we prove two lemmas that are essential
to the proof of well posedness of the Tikhonov functional (7).

Lemma 10. The functional R in (15) is coercive on the set of
admissible quadruples. In other words, given any admissible
quadruple (z, ¢, ', ), one has
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R(z,¢,y"v")

2 . .
2 <B1|Z|BV + ﬁ2||¢ - ¢0"§—11(Q) + ﬁZle] - l//(J)|Bv> :
=
(29)

Proof (sketch of the proof). Let (z,$,w',¥*) be an admissible
quadruple. From [17, Lemma 4], it follows that

p(z9) = (Billsy + Balp - olliny) . (30)

Now, from (30) and the definition of R in (15), we have

2 . .
<ﬁ1|Z|BV + /32"‘/5 - ‘/’0”2{1(0) + ﬁ3Z|W] - l//é|13v>
=1
(31)

2 . .
<p(@9)+ B Y |v ~wil, = R(z¢.v"v7),
=1

concluding the proof. O

Lemma 11. The functional R in (15) is weak lower semicon-
tinuous on the set of admissible quadruples, that is, given a
sequence {(zy, $r, Wi, W)} of admissible quadruples such that
z, — zin LNQ), ¢ — ¢ in H'(Q), and 1//,{ — vl in LNQ),
for some admissible quadruple (z, ¢, ', v*), then

R(z.¢,y',y") < lialeénfR(zk,gbk,w,i,wi). (32)

Proof. The functional p(z, ¢) is weak lower semicontinuous
(cf. [17, Lemma 5]). As 1;/,]< € BV, it follows from [33, Theorem
2, p. 172] that there exist sequences {1//,11} € BVNC*®(Q) such

that ||1//,Z’l - w,{ll L@ < 1/1. From a diagonal argument, we can

extract a subsequence {w,i l(k)} of {1//,{ ;} such that {1//,{ l(k)} -

v/ in L'(Q) ask — oo. Let & € CCI(Q, R™), |&] < 1. Then,
from [33, Theorem 1, p. 167], it follows that

J wj V-&dx
Q
= JQ YhagoV - 5
= lim “Q (V/Iil(k) ~y]) V- Edx + L AR de]
< Jim [“‘/’IZJ(M - WI{HLI(Q) IV &ll ooy 12
[ & ol

Sliminf| j| .
k— o0 WkBV

(33)

Thus, form the definition of | - |, (see [33]), we have

W]y = sup || wv-gdn gecl@ Rl <1}
“ (34)
L. j
< llg£f|wk|BV'
Now, the lemma follows from the fact that the functional
R in (15) is a linear combination of lower semicontinuous
functionals. O

4. Convergence Analysis

In the following, we consider any positive parameter
B, j = 1,2,3, as in the general assumption to this paper.
First, we prove that the functional & in (14) is well posed.

Theorem 12 (well-posedness). The functional &, in (14)
attains minimizers on the set of admissible quadruples.

Proof. Notice that the set of admissible quadruples is not
empty, since (0,0, 0, 0) is admissible. Let {(zy., ¢, ¥4, ¥;)} be a
minimizing sequence for &, that is, a sequence of admissible
quadruples satisfying %, (z, ¢ v, ¥7) — inf &, <
%,(0,0,0,0) < co. Then, {¥,(z;, b ¥4, ¥3)} is a bounded
sequence of real numbers. Therefore, {(z, ¢y, 1//,1, 1//,%)} is uni-
formly bounded in BV x H' (Q)x BV>. Thus, from the Sobolev
Embedding Theorem [33, 36], we guarantee the existence of
a subsequence (denoted again by {(z;, ¢, ¥, ¥7)}) and the
existence of (z, ¢, 1//1,1//2) e LY(Q) x H'(Q) x BV? such that
¢ — ¢in L3(Q), ¢ — ¢in H'(Q), z, — zin L'(Q), and
w]i — 1//j in LI(Q). Moreover, z, 1//1, and 1//2 € BV. See [33,
Theorem 4, p. 176].

From Lemma 8, we conclude that (z,¢,y',y?) is an
admissible quadruple. Moreover, from the weak lower semi-
continuity of R (Lemma 11), together with the continuity of g
(Lemma 6) and continuity of F (see the general assumption),
we obtain

inf ?(x = klirréoga (Zk’ ¢k> ‘V}i)‘/’i)

Jim {“F (4 (20 vi0¥2)) - y(s";
+ aR (zk)¢k’ Vi ‘//13) } 9
[ (a(=v"v7) -],

+aR(z,6,9",9%) = G, (2. 0.9, 9%)

\%

proving that (z, ¢, ', ) minimizes &,. O

In what follows, we will denote a minimizer of &, by
(Zg> b W, W2). In particular the functional € in (50) attains
a generalized minimizer in the sense of Definition 3. In the
following theorem, we summarize some convergence results
for the regularized minimizers. These results are based on the
existence of a generalized minimum norm solutions.



Definition 13. An admissible quadruple (z', ¢, w"', y>") is
called an R-minimizing solution if it satisfies

(i) Fgi"y"" 9" =y,

(ii) R(z",¢%y" ", y*") = ms = inf{R(z,$,y", y¥); (2,
¢, v',y*) is an admissible quadruple and F(q(z,
vhyh) =yt

Theorem 14 (R-minimizing solutions). Under the general
assumptions of this paper, there exists a R-minimizing solution.

Proof. From the general assumption on this paper and
Remark 4, we conclude that the set of admissible quadruple
satisfying F(q(z, y',y*)) = y is not empty. Thus, ms in (ii)
is finite and there exists a sequence {(z, ¢, w,i,q/,f)}ke,\, of
admissible quadruple satisfying

F(q(z0vivi)) = »»
(36)

R (Zk)‘Pk"//li"Vi) — ms < 0.

Now, form the definition of R, it follows that the sequences
{bcheens 1zitkens and {y/}/_? are uniformly bounded in

HY(Q) and BV(Q), respectively. Then, from the Sobolev
Compact Embedding Theorem [33, 36], we have (up to
subsequences) that

& — o' in L*(Q),
zZ, — Zz' inL'(Q), (37)
1//11 — 1//]"T in L' (Q), j=12

Lemma 8 implies that (z',¢",y"",y*>") is an admissible

quadruple. Since R is weakly lower semicontinuous (cf.
Lemma 11), it follows that

ms = lilrcllior;fR (zk,¢k,1//,i,1//,§) >R (zT,¢T,1//1’T,1//2’T).

(38)
Moreover, we conclude from Lemma 6 that
q (""" y"") = lim q (20 v v5).
Lt 2 12 (39)
F(q(zy" ™)) = lim F(q(20vi¥2)) = »-
Thus, (z',¢", y*", ") is an R-minimizing solution. O

Using classical techniques from the analysis of Tikhonov
regularization methods (see [21, 37]), we present in the
following the main convergence and stability theorems of this
paper. The arguments in the proof are somewhat different of
those presented in [18, 19]. But, for sake of completeness, we
present the proof.

Theorem 15 (convergence for exact data). Assume that one
has exact data, that is, y‘S = y. For every a > 0, let (z,, ¢,
vh,y?2) denote a minimizer of G, on the set of admissible
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quadruples. Then, for every sequence of positive numbers
{0 }ren converging to zero, there exists a subsequence, denoted

again by {og}en, such that (z“k,qb“k,w;k,q/ik) is strongly
convergent in LYNQ) x L2(Q) x (LY(Q))?. Moreover, the limit is
a solution of (1).

Proof. Let (z',¢", y"",4>") be an R-minimizing solution of
(1)—its existence is guaranteed by Theorem 14. Let {ot };.ny be
a sequence of positive numbers converging to zero. For each

12y 12
k € N, denote (25, §p> Vio Vi) = (Za»> Pa» Yo Vo) to De @
minimizer of G, . Then, for each k € N, we have

Go, (20 P viovi) < |F(a (=" v""v*")) - o]
+ (ka (ZT, ¢T, 1l/l,’r) ll/Z,T) (40)
_ “kR (ZT,(bT, l//l)T,l/IZ’T) )

Since aR(zg, dr ¥4, ¥7) < Ge, (21> 1> v, 7). it follows from
(40) that

R(z b vhovd) <Ry 92 <o (4D

Moreover, from the assumption on the sequence {o}, it
follows that

li R T’ T, l,T, Lt = 0.
Jim R (20" y "y (42)

From (41) and Lemma 10, we conclude that sequences {¢;},

{z¢}, and {1//,{} are bounded in H'(Q) and BV, respectively,
for j = 1,2. Using an argument of extraction of diagonal
subsequences (see proof of Lemma 8), we can guarantee the

existence of an admissible quadruple (Z, ¢, %', %) such that

(zk>¢k’lz”li’1//l§)
~ - X 2
— (z.¢.7.%") inL'(Q)xL*(Q)x (L' ()"
(43)
Now, from Lemma 6(i), it follows that q(Z,¢', %) =

limg _, ,q(z5> ¥4, ¥3) in L'(Q). Using the continuity of the
operator F together with (40) and (42), we conclude that

y=lim F(q(z0viovi)) = F(a(27'9°)).  (a9)

On the other hand, from the lower semicontinuity of R and
(41), it follows that

R(26.77) < lim inf R (240091 7)

< lim sup R (zk, b Vis 1//;3) (45)

k— o0
< (<160, 7.7),

concluding the proof. O
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Theorem 16 (stability). Let o = «(5) be a function satisfying
limg_, ,x(8) = 0 and limg_, ,0°a(6)™" = 0. Moreover, let
{Oi}keny e a sequence of positive numbers converging to zero
and y* € Y corresponding noisy data satisfying (2). Then,
there exists a subsequence, denoted again by {8;} and a
sequence {oy. == a(8y)} such that (z, , ¢, , w;k, I//ik) converges
in L' (Q) x L*(Q) x (L'(Q))* to solution of (1).

Proof. Let (27, ¢, y"",y*T) be an R-minimizer solution of
(1) (such existence is guaranteed by Theorem 14). For each

k € N, let (z, ‘/)k’l//i’l//i) = (Za(akpﬁba(ak))‘/’;(ak)’ll’i(sk)) be
a minimizer of G,(s,). Then, for each k € N, we have
2 oL Lt 5 1%
Gey (20 b0 viovi) < [F (a (v w™")) - 5[,

+a (‘Sk) R (ZT, ¢T,w1,’r’ I/IZ’T)

< 82+ a(d) (¢ vt y?).
(46)

From (46) and the definition of G, it follows that

62
R (Zk’¢k’ V’li”/’l%) < o (gk)

+R(2N ey ). (@)

Taking the limit as k — o0 in (47), it follows from
theorem assumptions on (&) that

Jim [F (g (2030 9)) - ™|
< tim (62 +a@OR( ¥ v*) =0, (ag

lim sup R (20 ¢ v vi)) < (212479 w™).
k— 0o

With the same arguments as in the proof of Theorem 15, we
conclude that at least a subsequence that we denote again by
(Zi B> o W7) converges in L' (Q) x L*(Q) x (L' (Q))” to some
admissible quadruple (z, ¢, v, y*). Moreover, by taking the
limitas k — 00 in (46), it follows from the assumption on F
and Lemma 6 that

Fq(z¢.v'y")) = lim F(q(20vi¥5)) = y- (49)
0

The functional &, defined in (14) is not easy to be
handled numerically, that is, we are not able to derive a
suitable optimality condition to the minimizers of & . In the
following section, we work in sight to surpass such difficulty.

5. Numerical Solution

In this section, we introduce a functional which can be
handled numerically and whose minimizers are “near” to the

9
minimizers of . Let &, , be the functional defined by
Toa (99" 97) = [F (2 (00 97) -7
T </31|He (@)]av + Balld - ‘/’0"?11
2 . .
+ ﬁ3Z|V/J B 1/’(]J'BV> ’
j=1
] (50)

where P.(¢, v, v?) := q(H.(¢), v', v*) is defined in (11). The
functional &, , is well posed as the following lemma shows.

Lemma 17. Given positive constants o, €, f3; as in the general
assumption of this paper, ¢, € H'(Q) and 1//3 e B j =
1,2. Then, the functional &, in (50) attains a minimizer on
HY(Q) x (BV)>.

Proof. Since inf{%, (¢, ", y¥*) : (¢, vhv?) e HY(Q) x
(BV)Z} < %.4(0,0,0) < oo, there exists a minimizing
sequence {(¢, ¥4, vp)} in H'(Q) x B satisfying

klglgo ?s,oc (¢k’ WIi’ Wi)

= inf{?s)(x ((/),1//1,1//2) : ((/5,1//1,1//2) e H' (Q) x [EBZ}.
(51)

Then, for fixed & > 0, the definition of & in (50) implies
that the sequences {¢,} and {1//,{}]‘:1’2 are bounded in H'(Q)
and (BV)?, respectively. Therefore, from Banach-Alaoglu-
Bourbaki Theorem [38] ¢, — ¢ in HY(Q) and from [33,
Theorem 4, p. 176], 1//}{ — v/ in L}(Q), j = 1,2. Now, a
similar argument as in Lemma 7 implies that y/ € B, for
j = 1,2. Moreover, by the weak lower semicontinuity of the

H'-norm [38] and || g measure (see [33, Theorem 1, p.172]),
it follows that

6= @ulls < tim inf |, — o7
o o (52)
[¥' = Vol < tim €[y~ ol

The compact embedding of HY(Q) into L*(Q) [36]
implies in the existence of a subsequence of {¢} (that we
denote with the same index) such that ¢ — ¢ in L*(Q).
It follows from Lemma 6 and [33, Theorem 1, p. 172] that
|He(¢)|gy < lim inf, _, |H (¢)]py. Hence, from continuity
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of F in L', continuity of q (see Lemma 6), together with the
estimates above, we conclude that

oo ($.9"97) < Jim [F$0 v 9D - ),
to (ﬁlhl?licglee (‘/)k)'BV

. . 2
+ /_%zhlfrigolf“(/’k - ¢0“H1(Q)
2 . .
o iy
+ Pslim golfj;m = Vol

< lilin inf@,, (qbk, Vs Wi) =inf ¥, ,.
(53)

Therefore, (¢, y', ) is a minimizer of &, ,. O

In the sequel, we prove that, when ¢ — 0, the minimizers
of &, , approximate a minimizer of the functional & . Hence,
numerically, the minimizer of &, , can be used as a suitable
approximation for the minimizers of &,,.

Theorem 18. Let o and B; be given as in the general assump-

tion of this paper. For each ¢ > 0, denote by ((/58,“,1,081’“,1//82,0‘)
a minimizer of G, (that exists form Lemma 17). Then, there
exists a sequence of positive numbers g — 0 such that

(Hsk((/)sk,a),(bsk,a,t//slk’a,wfk)a) converges strongly in LY(Q) x
L*(Q) x (L'(Q))* and the limit minimizes €, on the set of
admissible quadruples.

Proof. Let (24, $q Vs, w2) be a minimizer of the functional
&, on the set of admissible quadruples (cf. Theorem 12).
From Definition 3, there exists a sequence {g,} of positive
numbers converging to zero and corresponding sequences

{¢x} in H'(Q) satisfying ¢, — ¢, in L*(Q), H, (¢) — 2,
in L'(Q) and, finally, sequences {1//,{} in BV x C°(Q) such

that |‘/’;Z| sv — |W/|gy. Moreover, we can further assume (see
Lemma 9) that

R (Zoc’ 4)00 ‘/’jw Wi)

- (B BB

2 . .
+ ﬁ3Z|V/Ii - Wéle> :
j=1

Let (¢£k’w‘ik)w§k) be a minimizer of &, ,. Hence, (¢sk’VJslk’
V’szk) belongs to HY(Q) x B? (see Lemma 17). The sequences
{H,, (¢ )} {9, }> and {V/éik} are uniformly bounded in BV (),

H'(Q), and BV(Q), for j = 1,2, respectively. Form compact
embedding (see Theorems [36] and [33, Theorem 4, p. 176]),
there exist convergent subsequences whose limits are denoted

Journal of Applied Mathematics

by z, (Z, and 1/7j belonging to BV (Q)), H'(Q), and BV(Q), for
j = 1,2, respectively.

Summarizing, we have ¢, — $in L*(Q), H, (¢,) — Z
inL'(Q),andy] — ¢/ inLY(Q), ] = 1,2. Thus, (Z, ¢, ', )
e LY(Q) x H'(Q) x L(Q) is an admissible quadruple (cf.
Lemma 8).

From the definition of R, Lemma 6, and the continuity of
F, it follows that

2

|E(a(z.9".7)) - "],

- Jim [ (2, (9, v292)) -

(55)
2
(lssk - ¢0 ||Hl Q)

< 11££f<ﬁl|Hsk (¢Ek)|BV + ﬁZ

2

+ ﬁaz

=1

vi-vl )
Therefore,
% (26.9.7)
“[F(a9.9) L, + R (267 7)
<lim inf @, . (¢, v, v2,)

. . 1 2
< h]?lgolf gek,zx (¢k’ V/k’ 11[/k)

<lim supl[F (P, (¢ i 1) - »ly
+ oclikm sup (,Bllek (‘/’k)'BV + Ball b - ﬁbo"iﬂ(n)

2 . .
+ /33Z|Wli - Wé'Bv>
j=1

= | (q (2 v v2)) = 57 + aR (20 b vl v2)

= goc (za’ ¢;¢’ V’;’Wi) >
(56)

characterizing (Z, §, y., ) as a minimizer of &,,. 0

5.1. Optimality Conditions for the Stabilized Functional. For
numerical purposes it is convenient to derive first-order
optimality conditions for minimizers of functional & . Since
P is a discontinuous operator, it is not possible. However,
thanks to Theorem 16, the minimizers of the stabilized
functionals &, , can be used for approximate minimizers of
the functional & . Therefore, we consider &, , in (50), with
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Y a Hilbert space, and we look for the Gateaux directional

derivatives with respect to ¢ and the unknown y/ for j = 1, 2.
Since Hé(qb) is self-adjoint (note that Hé(t) =

{ 1é£ t€(-20) ) ‘we can write the optimality conditions for the
other else.

functional &, , in the form of the system

a(A-D(p-¢y) = Leap (v’ v?), inQ, (57

(@—¢o)-v=0, atoQ (58)
V(v -yl 4
av- lﬁ] =1 4 (ev'v?), =12 (59
0

Here v(x) represents the external unit normal quadruple at
x € 0Q and

Leas (99 v7) = (v' —v*) B, H.(¢)F'
x (P (6.919%))
x(F(P.(6v"v7)) - ")

o))

|VH, ()]
(60)

L (6w’ v") = 2B)  (F (B.(6v"v)) He (9))
x(F(P.(6v"v?)) - "),

-w@mﬁmww[

(61)
L s ($v'v?) = 28)
x (F' (P, (¢ 9" 9%)) (1 - Ho(9)))

<(F(R (39 ) ).
(62)

It is worth noticing that the derivation of (57), (58),
and (59) is purely formal, since the BV seminorm is not

differentiable. Moreover the terms |VH,(¢)| and |V(1//j - ‘//(J))|
appear in the denominators of (57), (58), (59), (60), (61), and
(62), respectively.

In Section 6, systems (57), (58), (59), (60), (61), and (62),
are used as starting point for the derivation of a level-set-type
method.

6. Inverse Elliptic Problems

In this section, we discuss the proposed level-set approach
and its application in some physical problems modeled
by elliptic PDEs. We also discuss briefly the numerical
implementations of the iterative method based on the level-
set approach. We remark that in the case of noise data the
iterative algorithm derived by the level-set approach needs an
early stooping criteria [21].

1

6.1. The Inverse Potential Problem. In this subsection, we
apply the level-set regularization framework in an inverse
potential problem [18, 22, 32]. Differently from [10, 18, 19, 25,
29, 32, 39], we assume that the source u is not necessarily
piecewise constant. For relevant applications of the inverse
potential problem, see [20, 22, 32, 39] and references therein.

The forward problem consists of solving the Poisson
boundary value problem

-V (va) =u, in Q:
(63)

pw+pw, =g on 00,

on a given domain Q ¢ R" with 0Q Lipschitz, for a given
source function u € L*(Q) and a boundary function g €
L*(0Q). In (71), v represents the outer normal vector to 0,
and o is a known sufficient smooth function. Note that,
depending of y;,y, € {0, 1}, we have Dirichlet, Neumann, or
Robin boundary condition. In this paper, we only consider
the case of Dirichlet boundary condition that corresponds
toy, = land p, = 0 in (71). Therefore, it is well known
that there exists a unique solution w € H L(Q) of (71) with
w - g € H)(Q), [40].

Assuming homogeneous Dirichlet boundary condition in
(63), the problem can be modeled by the operator equation

F,: L (Q) — L*(09Q)
(64)
ur— Fy (1) = w, |5,

The corresponding inverse problem consists in recov-
ering the L* source function u, from measurements of
the Cauchy data of its corresponding potential w on the
boundary of Q.

Using this notation, the inverse potential problem can
be written in the abbreviated form F;(x) = y°, where the
available noisy data y° € L?(3Q) has the same meaning
as in (2). It is worth noticing that this inverse problem has,
in general, nonunique solution [22]. Therefore, we restrict
our attention to minimum-norm solutions [21]. Sufficient
conditions for identifiability are given in [20]. Moreover,
we restrict our attention to solve the inverse problem (64)
in D(F), that is, we assume the unknown parameter u ¢
D(F), as defined in Section 3. Note that, in this situation, the
operator F, is linear. However, the inverse potential problem
is well known to be exponentially ill-posed [20]. Therefore,
the solution calls for a regularization strategy [20-22].

The following lemma implies that the operator F, satisfies
the assumption (A2).

Lemma 19. The operator F, : D(F) C LYQ) - L*0Q) is
continuous with respect to the L' (Q) topology.

Proof. Itis well known from the elliptic regularity theory [40]
that |wlgq) < llullzq) Let w,,uy € D(F) and w,, w,
the respective solution of (63). Then, from the linearity and
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continuity of the trace operator from H L(Q) to L*(0Q) [40],
we have that

|Fy () ~ Fy (”O)HLZ(aQ) < Clw, - w0"H1(Q)
< Clluy = vl 20 (65)
< Clu, - uO”Ll(Q)’

where we use Lemma 5 to obtain the last inequality. There-
fore, F, is sequentially continuous on the L'(Q) topology.
Since L'(Q) is a metrizable spaces [38], the proof is com-
plete. O

6.1.1. A Level-Set Algorithm for the Inverse Potential Problem.
We propose an explicit iterative algorithm derived from the
optimality conditions (57), (58), (59), (60), (61), and (62), for
the Tikhonov functional & .

For the inverse potential problem with Dirichlet bound-
ary condition (y; = 1 and y, = 0), the algorithm reads as
shown in Algorithm 20.

Algorithm 20 (iterative algorithm based on the level-set
approach for the inverse potential problem). Given ¢ and g,

(1) evaluate the residual r, := F, (Ps(¢k,1,u,i,1//,f)) - y‘s =
(Wi, laq — ¥°, where wy, solves

V- (oVuwy) = P (b vio¥z)>  in O

at 0Q).

(66)
Wy = 9>

(2) evaluate hy, := F|(P.(¢y w3, w2) (r) € L*(Q), solv-
ing
Ahk = 0, in Q;
(67)
at 0Q).

hk =T
(3) calculate 8¢y := Ls’“,ﬁ(qbk, 1//,1,1//,%) and 81//,{ = Li,a’ﬁ .
(1 V> ¥i)» as in (60), (61), and (62),
(4) update the level-set function ¢ and the level values
Joa_
V/k) ] - 1) 2)

1
P = P + a‘s‘/’k’
(68)

Vi = Vi + Oy

Each step of this iterative method consists of three parts
(see Algorithm 20): (1) the residual 7, € L2(3Q) of the iterate
(¢1> ¥7) is evaluated (this requires solving one elliptic BVP of
Dirichlet type); (2) the L*-solution #; of the adjoint problem
for the residual is evaluated (this corresponds to solving one
elliptic BVP of Dirichlet type); (3) the update d¢; for the
level-set function and the updates 8y for the level values are
evaluated (this corresponds to multiplying two functions).
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In [29], a level-set method was proposed, where the
iteration is based on an inexact Newton type method. The
inner iteration is implemented using the conjugate gradient
method. Moreover, the regularization parameter o > 0 is
kept fixed. In contrast to [29], in Algorithm 20, we define
0t = 1/a (as a time increment) in order to derive an
evolution equation for the level-set function. Therefore, we
are looking for a fixed-point equation related to the system of
optimality conditions for the Tikhonov functional. Moreover,
the iteration is based on a gradient-type method as in [18].

6.2. The Inverse Problem in Nonlinear Electromagnetism.
Many interesting physical problems are model by quasilin-
ear elliptic equations. Examples of applications include the
identification of inhomogeneity inside nonlinear magnetic
materials form indirect or local measurements. Electromag-
netic nondestructive tests aim to localize cracks or inhomo-
geneities in the steel production process, where impurities
can be described by a piecewise smooth function [2-4, 11].
In this section, we assume that D cc () is measurable and

u= ¥ xeb (69)
v,, x¢€QD,

where y,, ¥, € Band m > 0.
The forward problem consists of solving the Poisson
boundary value problem

-V-(Vw)=f, inQ,

(70)
w=g on 0Q,
where Q ¢ R” with 0Q Lipschitz, the source f € H™'(Q),and
boundary condition g € H'/?(9Q). It is well known that there
exists a unique solution w € H'(Q) such that w — ge Hé(Q)
for the PDE (70), [40].

Assuming that during the production process the work-
piece is contaminated by impurities and that such impurities
are described by piecewise smooth function, the inverse
electromagnetic problem consists in the identification and
the localization of the inhomogeneities as well as the function
values of the impurities. The localization of support and
the tabulation of the inhomogeneities values can indicate
possible sources of contamination in the magnetic material.

In other words, the inverse problem in electromagnetism
consists in the identification of the support (shape) and the
function values of 1//1,1//2 of the coeflicient function u(x)
defined in (69). The voltage potential g is chosen such that
it corresponds to the current measurement h = (w), |50,
available as a set of continuous measurement in 0Q. This
problem is known in the literature as the inverse problem for
the Dirichlet-to-Neumann map [20].

With this framework, the problem can be modeled by the
operator equation

F,:D(F) c L' (Q) — H'*(00Q),
(71)
ur— F,(u) := wlyg,

where the potential profile g = w|,, € H/*(Q) is given.
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The authors in [4] investigated a level-set approach for
solving an inverse problem of identification of inhomo-
geneities inside a nonlinear material, from local measure-
ments of the magnetic induction. The assumption in [4] is
that part of the inhomogeneities is given by a crack localized
inside the workpiece and that, outside the crack region,
magnetic conductivities are nonlinear and they depend on
the magnetic induction. In other words, that v, = y, and
v, = wy(|Vw|?), where y, is the (constant) air conductivity
and p, = yz(IVwIZ) is a nonlinear conductivity of the
workpiece material, whose values are assumed to be known.
In [4], they also present a successful iterative algorithm and
numerical experiment. However, in [4], the measurements
and therefore the data are given in the whole Q. Such amount
of measurements is not reasonable in applications. Moreover,
the proposed level-set algorithm is based on an optimality
condition of a least square functional with H 1(Q)-seminorm
regularization. Therefore, there is no guarantee of existence
of minimum for the proposed functional.

Remark 21. Note that F,(u) = Tp(w), where T}, is the Dirich-

let trace operator. Moreover, since Tp, : H'(Q) — H'*(0Q)
is linear and continuous [40], we have [Tp(W)lgrpg) <

C”LU"HI(Q)

In the following lemma, we prove that the operator F,
satisfies the Assumption (A2).

Lemma 22. Let the operator F, D(F) ¢ L) -
H'(3Q) as defined in (71). Then, F, is continuous with respect
to the L'(Q) topology.

Proof. Let u,,u, € D(F) and w,, w, denoting the respective

solution of (63). The linearity of (70) implies that w,, — w, €
H,(Q), and it satisfies

V- (u,Vw,) - V- (u,Vw,) =0, (72)

with homogeneous boundary condition. Therefore, using the
weak formulation for (72), we have

J (V- (u,Vw,) - V- (4yVw,)) pdx = 0, Vo € Hy (Q).
Q
(73)

In particular, the weak formulation holds true for ¢ = w,,—w,.
From the Green formula [40] and the assumption that m > 0
(that guarantee ellipticity of (70)), it follows that

m||Vw, - Vw0||iz(0) < JQ w,|Vaw, — Vao|*dx

< L|(un - uy) [|Vwe|| (Vw, - Vw,)| dx.
(74)

From [41, Theorem 1], there exists ¢ > 0 (small enough) such
that w, € W"?(Q) for p = 2 + &. Using the Holder inequality
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[40] with 1/p + 1/q = 1/2 (note that g > 2 in (74)), it follows
that

2
muvwn - Vwo"LZ(Q) S “”n - ”0"1_'1(0)

X ”V“’OHLP(Q) IVw, - v"’0||L2(n)'
(75)

Therefore, using the Poincaré inequality [40] and (75), we
have

”wn - wo”Hl(Q) pS C"“n - uO"L‘?(Q)’ (76)

where the constant C depends only of m, Q, [Vw,l| and the
Poincaré constant. Now, the assertion follows from Lemma 5
and Remark 21. O

6.2.1. A Level-Set Algorithm for Inverse Problem in Nonlinear
Electromagnetism. We propose an explicit iterative algorithm
derived from the optimality conditions (57), (58), (59),
(60), (61), and (62), for the Tikhonov functional &, ,. Each
iteration of this algorithm consists in the following steps: in
the first step the residual vector r € L*(9Q) corresponding to
the iterate (¢, ¥, y) is evaluated. This requires the solution
of one elliptic BVP of Dirichlet type. In the second step,
the solutions v € HY(Q) of the adjoint problems for the
residual components r are evaluated. This corresponds to
solving one elliptic BVP of Neumann type and to computing
the inner product Vw - Vv in L*(Q). Next, the computation
ofLs)a)ﬁ(c/)n, 1//:1, 1//,21) and Li’a’ﬁ((/)n, 1//,11, wﬁ) asin (60), (61), and
(62), follows. The fourth step is the updates of the level-set
function 6¢, € H'(Q) and the level function values 8y €
BV (Q)) by solving (57), (58), and (59).
The algorithm is summarized in Algorithm 23.

Algorithm 23 (an explicit algorithm based on the proposed
level-set iterative regularization method).

(1) Evaluate the residual r := F2(P€(¢n,1//,ll,1//fl)) - y6 =
w50 — g°, where w € H'(Q) solves

V- (P (fw ¥ ) Vw) = f, in O
at 0Q).

(77)
w=g,

(2) Evaluate F(P.(¢,, v, ) r == Vw - Vv € LX(Q),
where w is the function computed in step (1) and v €
HY(Q) solves

V(P (¢ ¥pws) Vo) =0 in O

=r, atoQ.

(78)

vy

(3) Calculate L, g(¢, v, y.) and Li,a,ﬁ(¢n’w:ﬂv/i) as
in (60), (61), and (62).

(4) Evaluate the updates 8¢ € HY(Q), &yj € BV(Q) by
solving (57), (58), and (59).

(5) Update the level-set functions ¢,,; = ¢, + (1/a)6¢
and the level function values v/ | = v/ + (1/a)8y/.
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7. Conclusions and Future Directions

In this paper, we generalize the results of convergence and
stability of the level-set regularization approach proposed
in [18, 19], where the level values of discontinuities are
not piecewise constant inside each region. We analyze the
particular case, where the set Q) is divided in two regions.
However, it is easy to extend the analysis for the case of
multiple regions adapting the multiple level-set approach in
(17, 19].

We apply the level-set framework for two problems:
the inverse potential problem and in an inverse problem
in nonlinear electromagnetism with piecewise nonconstant
solution. In both cases, we prove that the parameter-to-
solution map satisfies the assumption (Al). The inverse
potential problem application is a natural generalization of
the problem computed in [17-19]. We also investigate the
applicability of an inverse problem in nonlinear electro-
magnetism in the identification of inhomogeneities inside
a nonlinear magnetic workpiece. Moreover, we propose
iterative algorithm based on the optimality condition of the
smooth Tikhonov functional & ,.

A natural continuation of this paper is the numerical
implementation. Level-set numerical implementations for
the inverse potential problem were done before in [17-19],
where the level values are assumed to be constant. Implemen-
tations of level-set methods for resistivity/conductivity prob-
lem in elliptic equation have been intensively implemented
recently, for example, (2, 4, 6, 10, 11, 42, 43].
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