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On the NBVP for Semilinear Hyperbolic Equations

Necmettin Aggez?, Gulay Yucel?

?Elit Gencler College, Bahcelievler 34180, Istanbul, Turkey

Abstract. This paper is concerned with establishing the solvability of the nonlocal boundary value problem
for the semilinear hyperbolic equation in a Hilbert space. For the approximate solution of this problem, the
first order of accuracy difference scheme is presented. Under some assumptions, the convergence estimate
for the solution of this difference scheme is obtained. Moreover, these results are supported by a numerical
example.

1. Introduction

Second order linear and semilinear hyperbolic equations are of keen interest in fluid dynamics, acoustics,
mathematical physics, electromagnetic, etc. The article [1] investigates the existence and uniqueness of
weak solutions for the semilinear degenerate hyperbolic Goursat problem. The authors of [2] study the
blow-up property of weak solutions to an initial and boundary value problem for models many real
physical problems such as viscoelastic fluids, processes of filtration through a porous media, fluids with
temperature-dependent viscosity, etc. In paper [3], in the conic domain, the existence or nonexistence of
global solutions of a multidimensional version of the first Darboux problem for wave equations with power
nonlinearity is investigated. For the approximate solution of such types of partial differential equations
efforts are being made to develop efficient and high accuracy finite difference methods (see [4]-[10] and
the references therein). The authors of [11] investigate a nonlocal boundary value problem for semilinear
hyperbolic-parabolic equations in a Hilbert space. The first and second order accuracy difference schemes
approximately solving this problem are studied. The convergence estimates for the solution of these
difference schemes are obtained. In paper [12], the unique solvability of local and nonlocal boundary value
problems for the semilinear Schrodinger equation in a Hilbert space is investigated. The convergence
estimates for the solution of difference schemes are established. The authors of [13] study the initial value
problem for the semilinear integral-differential equation of the hyperbolic type. The convergence estimates
for the solutions of the first and second order of accuracy difference schemes are obtained.

In the present paper, we consider the nonlocal boundary value problem for semilinear hyperbolic equation
d*u(t)
dt?

+ Au(t) f(tut), 0<t<T, @

u’(0) pu'(T) + ¢,
u0 = ou(M)+e
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in a Hilbert space H with the self-adjoint positive definite linear operator A > 6I ( 6 > 0), under the
assumption

|lop +1| > ol + |p| ?)

where f(t, u(t)) is the given function, p and o are constants, ¢ € D(A) and ¢ € D(A'/?) are given initial value
functions.

A function u(t) is the solution of problem (1) if the following conditions are satisfied:

i) u(t) is twice continuously differentiable on the interval (0, T), continuously differentiable on the segment
[0, T] and satisfies the equation and nonlocal boundary conditions of problem (1).

ii) The element u(t) belongs to D(A) for all t € [0, T], and the function Au(t) is continuous on the segment
[0, T].

In this work, we prove that problem (1) has a unique solution in C([0, T], H). For the approximate solution
of (1), the first order of accuracy difference scheme is presented. Under some assumptions, the convergence
estimate for the solution of this difference scheme is obtained. To validate the main results, this difference
scheme is applied to the one dimensional semilinear hyperbolic problem.

2. Existence and Uniqueness

In this section, the uniqueness of the solution of semilinear hyperbolic problem (1) is considered. First of
all, let us prove that the problem (1) has a unique solution in C([0, T], H). Here, C([0, T], H) is the space of
all continuous function, v(t) defined on the interval [0, T] in Hilbert space H. We use the norm

v = oDy - 3
[0ll o, 7,10 52?}“ Ol 3)

Strongly continuous cosine and sine operator functions {c(t), s(t), t > 0}, see [15, 16], are defined by formulas

e—itAl/z + eitA1/2 eitAl/Z _ e—itAl/2
t) = , s =AVP————
() ) 50 ~
Lemma 2.1. The following estimates hold:
le@llp <1, JAs@)],y, <1 t=0. @

Lemma 2.2. Assume that the assumption (2) is satisfied. Then, operator
P=[1+ap]ll-(p+0)c(T)

has an inverse and

P Yoy £ ——————
‘Gp+1|—‘6+p|

is satisfied.

Proof. Applying the estimates (4) and triangle inequality, we obtain
IPll—m = “[1 +op]l—(c+p) C(T)“H—>H > |1 + Gp| - |G + p| > 0.

Estimate (5) follows from this estimation. O

Theorem 2.3. Assume that f is continuous function in [0, T] X H and there exists K > 0 such that f satisfies the
Lipschitz condition:

|4t re o - s, < Kio-ulls, te0,T] ©)
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forall u,v € H. Let the assumption (2) and

KT(HMJQ

)ap+1|—}a+p|

hold. Then, the nonlocal boundary value problem (1) has a unique solution in C([0, T1, H).

Proof. For the solution of (1), we have (see [17])

T
o f S(T = D) F(A, u(A)dA + ¢
0

ut) = cHp? {[1 ~ pe(T)]

T
+0s(T) | p fC(T = M f(A,u(A)dA + 4}

0

T

0 f o(T = D) F A, (M)A +

0

+s(t)P~! {[1 — oc(T)]

T
o f S(T = A)F(A, u(A)))dA + @
0

We denote the right-hand side by operator Fu(t), which maps C([0, T], H) into C([0, T], H). We can prove
that F is a contraction operator on C ([0, T], H) . By using (4) and Lipschitz condition (6), we get

—pAs(T)

t
}+ f s(t = A) F(A, u(A))dA.

0

T
IFo(®) ~ Fu®lly < IIP‘lliHHH{(“Ip()lm fo IA72 L o () = £ (2w )] dA
T
+lol ] f I [ (A0 ) = £ A u )], dA
T
+ (1 +1a]) o] f I 1F o ) = £ A u )] A
T
+lol || f IA2 [ (o ) = £ A, u )], dA}
T
v fo A2 [F 0 ) = £ A, u @], 44

T
<14 1+ 86 ][ 1070000 £l
forany t € [0, T]. So,

4|o| |p| + |o] + (p|]

”PU - FU”C([O,T],H) <a ||1/l - U”C([O,T],H), where a =KT|1+
|op+1)—|a+p|

From (7) it follows that F is a contraction operator on C ([0, T],H). Then by the fixed point theorem, the
nonlocal boundary value problem (1) has a unique solution in C([0,T],H). O
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3. The First Order of Accuracy Difference Scheme

For the approximate solution of the nonlocal boundary value problem (1), we construct the first order of
accuracy difference scheme

T2 (g1 — 2ug + 1) + Attger = f (b ug), te=kt, 1<k<N-1, Nt =T,
8)

Uy = oun + @, (I + TZA) T (g — ug) = ptHun — un-1) + .

The following theorem is about the uniqueness of the solution u® = {uk},i , of difference scheme (8) in the
space of grid functions C ([0, T], , H) with the norm

o, oy = max ||uk||H &)
Lemma 3.1. Let R, R, and P, be defined as
a4 -1
R=(I+itA"?) ", R=(I-itA"?)
_ O (oN-1 , #N-1\ _ P (pN |, BN NBN
PT_I—E(R +R )—E(R +R )+opR RN,

The estimates hold:

1
Hot = 7 ll|p| - lol - |p

[ , IRl < 1,

&]

1, |[cA"2R||

1, |[rAYR]|,,_,, < 1. (10)

H—>H H—>H

Theorem 3.2. Assume that f satisfies (6) in space C ([0, T],,H) and assumption (7) holds. Then the difference
scheme (8) has a unique solution in C ([0, T, , H).

Proof. The proof of this theorem is similar to the Theorem 2.3 and based on the operator F which is defined
on the space C ([0, T], , H) by the help of [17]

N-1

_GZ; %A_uz (RN—S _ RN—s)f(tS, us) + @
o=

Fuo P! {[1 ~p(R- R)_1 %AW (RN + RN)] RR

-2
-p E (RN—S + RN—s)f (ts, us) + p’[RRf (tn_1, Un—1) + lpl} ,

S

Z

+o(R-R) " 7(RY - RV)RR

1l
—_

N-
1 -1/2 RN s RN_s)f(tS,Ms) + ¢

Fu; = PTl I-p(R-R) §A1/2(RN+RN]

s=1

Z

-2

+0(R=R) (RY - R)RR|-p E(RN‘S + RN7) £ (to,us) + pTRRF (-, tinmt) + ¥

|
|

@
1]
—_

N-2
+7P;'RR {[1 -g [% (RN—1 + RN- 1 H[ p ;L RN‘S + RN—S) £ (ts, us) + pTRR
s=1

1/2 N-1

A = TA7Y?
X f(tn-1,Un-1) + ] + ‘02_1' (RN_l — RN‘l) -

-0

il g

(RN = RN=) f (ks u) +
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_ 1 k-1 k-1 1/2 N DN 0D
Fu, = z(R + R P {[1 p(R- R) A2 (RN + R )]RR

N-1

o Z S AT (RN RY) f (b, +

X

+o(R-R)"7(RY - RY)RR

s=1

N-2
(_g T (RN 4+ RN=) £ (£, us) + pTRR (ty-1, un- 1)+4’]}+T(R_R)_1RR

‘"M

N-2
22 (RN + RN=*) f (£, u5)

x (RF — R¥) P; {[I 0(2 (RN-1 4+ RVT) )]

N-1
+ pTRRf (thl, MN,l) + 1/1] + p%Al/z (RN_1 - RN_l) —0 %A_l/z
s=1
k-1
x (RN = RN £ (8, 1) + ]} - ) | %A‘”Z (RS = R) f(t,us), 2<k<N.
s=1

By using triangle inequality, (6) and (10) we get

N-1
IFoo = Fuollyy - < [Pl {(1 #2017 Y A2 (k0 - £ &, us>]||H}
s=1
< KT||P: Y, (1+2]0]) tof ok = el
N-1
1For = Furlly < [Py (lol + [o] + 410t fpl) 7 3, A2 LF (6,00 = £ (o ],
s=1
< KT[P7|,,, (101 + [p| + 4101 p]) lox = well
N-1
WFoe~Fully < [1+ [P, (1] + o] + 410 o] TZI ATV (£ (ks 0) = f (b, )]l
=
< KT(1+ [P, (101 + o] + 4101 |p])) ok — el -

O

Theorem 3.3. Let uy represent the solution of difference scheme (8) at ty, and u (ty) be the exact solution of (1). If
w'" (t) and Au’(t) are continuous functions and f satisfies the Lipschitz condition (6), the convergence estimate

lluk = u (tlly < LT

is satisfied, where L is independent of T.

Proof. Using problem (1) and first order difference scheme (8), we get

{ T2 (Zka1 — 22k + 2k-1) + AZka1 = g1, 1<k<N -1, an

Zo = 0zn + o, (I + TZA) T (z1 — 20) — pTl(zN — 2N-1) = @1,
where z; = u () — ug,

ag = ug — u(tg) — o(uny — u(ty)) =0,
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@ = u'(0)-pu'(T) - [(1 +72A) T (u(r) - w(0)) — pr" ((T) - w(T - T))] =0(1),
and

du(ty)

R 0 (b) = 20 (80 + 1 ()

A1 = f (b w) — f (b, u () + —5—

+Au (ty) — Au(tep1),1 <k <N -1.
For the solution of (11), we have

N-1
T -
- A2 RN s RNfs] aMl

2i

20 Py {[I p(R R) (RN+RN Al/zRR]

s=1

+10(R-R)" (RY - RY)RR

—p Z i [RN—S - RN‘S]as+1 + ptRRay + @
-1

zi = 7tP;'RR {[I - g(RN‘l + RN_l)] -p Z ;l [RN_S - RN_S] as41 + ptRRay + m
s=1
A2 N-1 _ #N-1 Sl 1
Capt -1 _ pN- T A-1/2[pN-s N-s
op ¥ (R R ) L 21A [R -R ]as+1 + 20,

and

Zj =

By using triangle inequality and (6), we obtain

A 2agal,, < A2 (F (o) = f (B u )], + M O) 1Au (t) — Au (1)l
d2u
M) | 02 1)~ 20 () + )
H
< Kllug—u(lly +Mt, 1<k<N-1,
la 2, < L

where L; does not depend on 7. Applying the estimates (10) and Lipschitz condition (6), we get

N-1

lzoller < [P, (1 200]) 10l T Y A7 205, + MiT, (12)
s=1

N-1

llz1llg < ”P 1||H—>H (|G| + |,0| +4 |P‘ |0|) T Z HA_UZHS“HH + Mo, (13)
s=1

and
N-1
lzell < [1+ ([P ],y (101 + o] + 4ol 101)] Y A 200, T+ M7, 2 <k < N. (14)

s=1
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Applying (14), we get
N
el < KB Y Izl T+ Mar, 1<k<N,
s=1
where 8 = a/KT. It follows that

max ||zi|ly < amax ||zs]|g + Mat.
1£kSNII Kl 1SSsN|| sl + Ma
Therefore, using (7) we have

1
max |lzlly < ——Myt = Ms7, lzolly < Lo
1<k<N 1-«a

That shows us that the unique solution of difference scheme (8) converges to the unique solution of (1) in a
Hilbert space H. [

To obtain the unique solution of the difference scheme (8), the recursive relation

(s ((m)uk+1 = 2(m)Uk +(m) Mk—l) + Ayl = f(tkr(m—l) Mk), te=kt, 1<k<N-1, Nt=T,
(15)
o = Iemyin + @, ([+ AT (s —(m) U0) = PT ()N —(m) UN-1) +

N
is used, where (,u® = {(m)uk}kzl, m=1,2,3,...and gu" is given. The sequence of the solutions converges to

the unique solution u* of difference scheme (8).

4. Numerical Analysis

In this section, we apply the first order of accuracy difference scheme (8) to the semilinear hyperbolic
problem.

Example 4.1. Consider the problem

Pu(x,t)  Pux, )

—uy(x, t)) +ulx,t) = f(x,t,u), 0<t<1,0<x<m,

pre 0x?
F(x,t,u) = 0.05sin (e — £ — 1) sinx) + (3¢! — 2t — 2)sinx — (¢! — t — 1) cosx — %,
— 16
u(x,0) = %u(x,l) +@(x), ex)= 2 > ¢ sinx, 0<x<m, (16)
1 1-e .
uy(x,0) = Eut(x,l) +YP(x), P(x) = > sinx, 0 <x<m,

u(0,t) =u(m,t)=0, 0<t<1
which has exact solution u = (¢! —t — 1) sinx.

1 1
Note that, the inequality (7) holds with K < o o=P=5 the function f(t, x, u) satisfies the Lipschitz
condition (6). For the approximate solutions of nonlocal boundary value problem (16), we apply (15).
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— k+1 k+1 k+1 k+1 k+1
iy = 2ty +om Uy ot = 2mt” Fe 1,5 et —em 1,5 .

2 2 20 ) U

= 0.05sin ((e" — t; — 1) sinx,) + (3¢’ — 2t — 2) sinx, — (e — tx — 1) cos x,, — 0.05 sing,_1) uk,

Nt=1,x,=nh, 1<n<M-1, Mh=mn,t,=kt, 1<k<N-1,

o 1 N_2-e . (17)
Uy — 2 )un = —5—sinXy, 0<n<M,
m
1 1 1-¢
1 0 N N-1 _ :
Uy, — Us + = U — = U = sinx,, 0<n<M,
(my"n —(m) Yy 2m " 2 " ] mn xy

(O)MI;, =sinx, (m)ug =(m) u?\/l =0,0<k<N, 0<n<<M

where m = 1,2,3,.... To solve the difference scheme (17) modified Gauss elimination method is used. The
solution of difference scheme (17) is recorded for different values of M and N. The errors are computed as
following:

EN = max Wk —u(x,, t
mEy = max_ |(m) n — U(Xn, k)‘
1<k<N-1

where (,,uft! denotes the numerical solution, u(x,,#) denotes the exact solution at (x, #). Results of
simulations are shown in the following table. We observe that the error decreases as N and M increases.
Note that, error is approximately cut in half when N and M are doubled.

Table 1: Error analysis for the first order of accuracy difference scheme

N/M  20/20 40/40 80/80 160/160

Error 0.0901 0.0423 0.0195 0.0091

To summarize, for the solution of the problem (1), the uniqueness of the solution is established. The
convergence estimates are established for the solution of first order of accuracy difference scheme (8). Finally,
this difference scheme is applied to the one dimensional semilinear hyperbolic problems. Furthermore,
this technique can be applied to the higher order of accuracy difference schemes. Without proof extended
abstract of this work was printed in [14].
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