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SOLVABILITY THE TELEGRAPH EQUATION WITH PURELY
INTEGRAL CONDITIONS

A. MERAD?®, A. BOUZIANTI' §

ABSTRACT. In this paper a numerical technique is developed for the one-dimensional
telegraph equation, we prove the existence, uniqueness, and continuous dependence
upon the data of solution to a telegraph equation with purely integral conditions. The
proofs are based on a priori estimates and Laplace transform method. Finally, we obtain
the solution by using a simple and efficient algorithm for numerical solution.
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1. INTRODUCTION

In the rectangular domain D = {(z,t) : 0 <z <1, 0<t < T}, we consider a second
order telegraph equation
0*u  ,0%u ou

subject to the initial conditions

u(z,0) = ¢(z), 0<z<l1, (2)
au(a:i’o) = Y (x), 0<z<1, (3)
and the purely integral conditions
/1u(:n,t)dx = 0, 0<t<T, (4)
!
/0 zu(z,t)de = 0, 0<t<T, (5)

where f, ¢, and Yare known functions, ¢, a,b, and T are known positives constants.

The first investigation of this type of problems goes back to [4] in 1996, in which the
author proved the existence, uniqueness, and continuous dependence of the solution upon
the data of certain hyperbolic problems with only integral boundary conditions. Later,
similar problems have been studied in [7, 10, 11, 13, 21] by using the energetic method
and the Rothe time-discretization method. We refer the reader to [3, 4, 6, 8, 9, 10, 12, 15,
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20, 22, 23, 24] for hyperbolic equations with Neumann and integral condition. For other
problems with nonlocal conditions, related to other equations, we refer to [2, 4, 10, 11, 12]
and references therein.

In this paper a Laplace transform method is presented for the problem of obtaining
numerical approximations.The main tool used in this paper is the Laplace transform and
then used the numerical technique for the inverse Laplace transform to obtain the numer-
ical solution. We use a numerical method for inverting the Laplace transform to get the
solution.

The paper is organized as follows. In Section 2, we begin by introducing certain function
spaces which are used in the next sections, and we reduce the posed problem to one with
homogeneous integral conditions. In Section 3, we first establish the existence of the
solution by the Laplace transform. In Section 4, we establish a priori estimates, which
give the uniqueness and continuous dependence.

2. PRELIMINARIES AND NOTATIONS
Definition 2.1. Denote by L?(0,T; H) the set of all measurable abstract functions u (.,t)
from (0,T) into H equiped with the norm
1/2

T
uuan(O,T;H):(/O ru<.,t>uzdt) < . (6)

Definition 2.2. We denote by Cy(0,1) the vector space of continuous functions with
compact support in (0,1). Since such functions are Lebesgue integrable with respect to dzx,
we can define on Cy(0,1) the bilinear form given by

1
((u,w)) = / ST - S wde, m>1, (7)
0
where
T _ sym—1
RUSTES /0 (gsz)l)!u(ﬁ,t) dg; for m > 1. (8)

The bilinear form (2.2) is considered as a scalar product on Cy (0,1) for which Cy (0,1) is
not complete.

Definition 2.3. Denote by B3 (0,1), the completion of Cy(0,1) for the scalar product
(2.2), which is denoted (., .)B?(OJ), introduced in [5]. By the norm of function u from

By (0,1), m € N*, we understand the nonnegative number :

1 1/2
_ m, \2 _ m .
il = ([ @20Pde) = 192uli form =1 o)
Lemma 2.1. For all m € N*| the following inequality holds:
1
el < 5 el (10)
Proof. See [5]. O

Corollary 2.1. For all m € N*| we have the elementary inequality

1 m
”UH2B;"(0,1) < <2> HUH%2(0,1)- (11)
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Definition 2.4. We denote by L*(0,T; By*(0,1)) the space of functions which are square
integrable in the Bochner sense, with the scalar product

T
(u, W) 120,781 (0,1)) :/0 (u (), w (1) gm o,y dt- (12)

Since the space BY*(0,1) is a Hilbert space, it can be shown that L*(0,T; By (0,1)) is a
Hilbert space as well. The set of all continuous abstract functions in [0,T] equipped with
the norm

sup |lw (., 8l gy 0,1)
0<t<T

is denoted C(0,T; BY*(0,1)).
Corollary 2.2. For every u € L?(0,1), from which we deduce the continuity of the
imbedding L? (0,1) — BY*(0,1), for m > 1.

3. EXISTENCE OF THE SOLUTION

In this section we shall apply the Laplace transform technique to find solutions of partial
differential equations, we have the Laplace transform

U (2,5) = £ {u(2,8) it —> s} = /OOO w (z, ) exp (—st) dt, (13)

where s is positive reel parameter. Taking the Laplace transforms on both sides of (1.1),
we have

2
_02% [U (z,3)]+ (s> +as +b) U (z,5) = F (z,5) + (s +a) ¢ (z) + 1 () , (14)
where F' (z,s) = L{f (z,t);t — s} . Similarly, we have
/1 U(z,s)de = 0, (15)
0
/1 2U (z,8)dx = 0, (16)
0

Thus, considered equation is reduced in boundary value problem governed by second order
inhomogeneous ordinary differential equation. We obtain a general solution of (3.2) as

_ c z Vs2+as+b
U(x,s)_—m/o 7 (r, [x—T]> dr

Cc

s)+ (s+a)p(r)+¢(r) ]sinh(

VsZ+as+b Vs2+as+b
— ¢ +Cy(s)exp | ————=x |, (17)

Cc

+C (s) exp (—

where Crand Cy are arbitrary functions of s. Substitution of (3.5) into (3.3) — (3.4), we

have
1 /o2 1 v/ g2
Cq (s)/ exp <—Wx> dx + Co (s)/ exp <S—H‘L8+bw> dx
0 ¢ 0

Cc

L Vs24as+b
sinh | ——— [ — 7] | dz| dr,
c

F(T,s)+(s+a)<p(r)+w(7)/

T

_ ¢ /1
vs24+as+bJo
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1 /2 1 /2
C4 (s)/ x exp (—Wx) dx + Cy (s)/ x exp (W@) dx
0 0

Cc

= [ Fra G <T>+¢<T>/Tlxsinh<@[x_ﬂ)dm] "
where
(E0) - (i i) = (nl). -
and

C

/1 ( Vst+as+b )
ay (s) = exp| ———— x| dx,
0

1
a2 (s) = / (“”’2+a8+b>dx’

1 Vs2+as+b Vs®+as+b )
as ( T dzx,

1 ( sZ2+as+b )
ag ( T dzx,
c

! Vs +as
by (s) = 52+as+b F(Ts)+(s+a) (1) + (7 )/T 51nh< 2+C +b[;p—’r])dl‘]d7,
! Vs +as
by (s) = m/ s)+ (s+a)e (T)—i—z/J(T)/T x sinh <2+c+b [m—ﬂ) dx] dr,

(19)

It is possible to evaluate the integrals in (3.5) and (3.7) exactly. In general, one may

have to resort to numerical integration in order to compute them, however. For example,

the Gauss’s formula (25.4.30) given in Abramowitz and stegun [1] may be employed to
calculate these integrals numerically, we have

1 vVs2+as+b
exp | t———2 | dx
0 C

2

Zwmxp( W[%-ﬁ-l]) ;

/1 ( Vs?+as+b >
rexp| +t———— x| dx
0
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\/32+as+b[x_T]> ir

C

/Ox[F(T,s)+(s+a)gp(T)+w(7) ]sinh(

~ ‘;iw [F(g[a:iﬂ];s)+(s+a)@(g[xi+1])+w(§[m+1])} x
X sinh (W [x—;[ani—l—l]}),

Cc

if [P (3mr i) +vare (s t) o (o) (1= Finrn) »

! Vs? +as
F(r,s)+ (s+a)p(r) +¢(7)/ sinh <2++b [x — T]) dx] dr

o~ 12 w;
xgszinh (W B [(1—;[901-—1—1]) z; + <1+;[:c¢+1]>] —;(xﬁl)D )

M [ — T]> d:c] dr

C

ii [ < 1];8>+(8+a)¢<;[$i+1]>+¢<;[$i+1]>] <1—;[%+1]>><
< {(1—@«#1]) +<1+;[$i+1]>]>

ijsmh (m [1 [(1—1[g;i+1]) Tj+ (1—4—;[@4—1])} —;(:Ci—kl)])

c 2 2
(20)

1
F(T,S)—i-(S—F@)gp(T)—i-l/J(T)/ xsinh(

12

ol =

where z; and w; are the abscissa and weights, defined as
, 2
z; - i zero of P, (z), w; =2/(1— xf) [Pn (x)}

Their tabulated values can be found in [1] for different values of N.
Numerical inversion of Laplace transform. Sometimes, an analytical inversion of a Laplace
domain solution is difficult to obtain; therefore a numerical inversion method must be used.
A nice comparison of four frequently used numerical Laplace inversion algorithms is given
by Hassan Hassanzadeh, Mehran Pooladi-Darvish [16]. In this work we use the Stehfest’s
algorithm [25] that is easy to implement. This numerical technique was first introduced
by Graver [14] and its algorithm then offered by [25].Stehfest’s algorithm approximates

the time domain solution as
ln 2 nln?2
Z B ( , ) | (1)

where, m is the positive integer,

min(n,m) o (2](3)'

Bn = (=1)"™ ) (0= R = D)1 (= )1 26— )t

(22)
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and [q] denotes the integer part of the real number ¢.The parameter m is a free parameter
that should be optimized by trial and error. It was seen that with increasing m accuracy of
result increases up to a point and then owing to the rounding errors it decreases [25]. Thus,
for choosing optimum m, it is beneficial to apply an algorithm repeatedly for different
values of m and study its effect on the solution. The other way to choose optimal value of
m could be, to apply the Stehfest’s algorithm for inverting the Laplace transform of some
elementry functions which are known.

Remark 3.1. 1) Stehfest’s method gives accurate results for many problems including
diffusion problem, fractional functions in the Laplace domain. However, it fails to predict
el type functions or those with oscillatory behavior such as sine and wave functions (see
[16]). 2) Note that more than one numerical inversion algorithm can also be performed to
check the accuracy of the result.

4. UNIQUENESS AND CONTINUOUS DEPENDENCE OF THE SOLUTION

We first establish an a priori estimate, the uniqueness and continuous dependence of
the solution with respect to the data are immediate consequences.

Theorem 4.1. If u(z,t) is a solution of problem (1.1) — (1.5) and f € C (D), then we
have

(5 )l 720,1)

< a </0 ||f('7t)||2321(0,1) dt + ||<PH2LZ(0,1) + ||¢||ZB;(0,1)> ; (23)
Hau(.,t) 2
ot B1(0,1)
< a1 GO+ elson + Wl (24)

where

(b4 2¢? 2a 2 2a 2

2 2
. 1>max (1,1,@”6)) ey — max <L1,<b+2c>>

and 0 <7 <T.

Proof. Taking the scalar product in B3 (0,1) of both sides of equation (1.1) with %, and
integrating over (0, 7), we have

T 2 T 2
/ (8 u(é,t)’au(.,t)> dt—cz/ <8 u(é,t),au(.,t)> b
a/ <8u(.,t)’8u(.,t)> +b/ <u("t)’8u(.,t)>
0 ot ot B1(0,1) 0 ot B;(0,1)
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Integrating by parts on the left-hand side of (4.3), we obtain
ou (., 7)

ot

1 2

2

ou (., t)

2
1 <
d

b T
) + <2 —{—C2> ”u(ﬂ—)H%%(O,l) —I—a/
B1(0,1) 0 BL(0,1)
T ou (.,t 1 b+ 2¢2
[ (ren250) ar g olyon + (U0 ) 1oy @9
B3(0,1)

By the e—Cauchy inequality, the first term in the right-hand side of (4.4) is bounded by

e [T L [T||0u(.t) ’
s [0 ol di+ o [
1

ot
We choose ¢ = 5, so that the second term will be simplified by the third term in the
left-hand sid. Thus we have

dt. (27)
B1(0,1)

du (., 7) ? 2 2
T + (b+2¢%) lu (7200
B3(0,1)
1 T 2 2 b + 262 2
< 5 ; 1 (Dl By 0,0yt + 19l B3 0,1) T <2 lellZ2(0,1) - (28)
From (4.6), we obtain estimates (4.1) and (4.2). O

Corollary 4.1. If problem (1.1) — (1.5) has a solution, then this solution is unique and
depends continuously on (f,¢,v).

5. CONCLUSION

In this work we study a Telegraph equation with purely integral conditions. The exis-
tence and uniqueness of the solution are proved. The proof is based on a priori estimates
and Laplace transform method, sometimes, an analytical inversion of a Laplace domain
solution is difficult to obtain; therefore a numerical inversion method must be used. We
use the Stehfest’s algorithm that is easy to implement to obtain approximate solution.
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