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DETERMINATION OF A TIME-DEPENDENT COEFFICIENT IN THE
TIME-FRACTIONAL WAVE EQUATION WITH A NON-CLASSICAL
BOUNDARY CONDITION

I. TEKIN', H. YANG?*, §

ABSTRACT. In this paper, an initial-boundary value problem for the time-fractional wave
equation is considered. Given an additional condition, a time-dependent coefficient is
determined and the existence and uniqueness theorem for small time is proved. An effi-
cient finite difference scheme for solving the inverse problem is also proposed.
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1. INTRODUCTION

Consider the following partial differential equation (PDE) with a fractional derivative
at time ¢
Ot u(w,t) = uge(w,t) + a(t)u(x, t) + f(z,t), (x,t) € Dr, (1)
where Dy = {(z,t) : 0 <z <1, 0 <t <T}, 0f is the left sided Caputo fractional deriva-
tive of order 1 < o < 2 which is defined on the interval (0,¢) by

o B 1 b Ossu(m, s)
ofu(x,t) = T2 —a) /0 = S)a_lds

provided that I'(-) is the Gamma function. Note that the equation (1) is a classical
diffusion when o = 1, and it is a wave equation when a = 2. We consider equation (1)
with the following initial and boundary conditions

u(z,0) = up(z), u(z,0) =ui(z), 0 <z <1, (2)
u(0,t) =0, ug(1,t) + dugy(1,8) =0, 0<t < T, d>0. (3)

On the contrary of the common boundary conditions, the boundary condition (3) contains
the term of maximal order u,,(1,t) which is called the non-classical boundary condition.
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Many of the universal electromagnetic, acoustic, and mechanical responses can be modeled
accurately using the fractional wave (or diffusion-wave) equations, see [12, 13].

For a given function a(t), 0 < t < T, the problem (1)-(3) for the unknown func-
tion u(x,t) is called the direct (forward) problem. The direct problem for the fractional
diffusion-wave equation in a bounded domain has been investigated in [1, 10, 11]. If a(t),
with 0 <t < T, is unknown, finding the pair of solution {a(t),u(x,t)} from the problem
(1)-(3) with the additional condition

u(xo,t) =h(t), 0<t <T, (4)

is called the coeflicient inverse problem. Here 0 < zg < 1 is the location of the measure-
ment, and equation (4) indicates that the measurement at a given point z is available for
any 0 <t < T.

In the literature, there is not much work on the inverse problem of determining the
time-dependent coefficient from the fractional wave equation. The inverse source Cauchy
problem for the time-fractional wave equation was investigated in [8]. Determination of
the time-dependent source function for the fractional wave equation with classical bound-
ary conditions and non-classical boundary conditions were studied in [2, 9, 15] and [16, 17],
respectively. In [5], the authors identified a space-dependent source term in a multidimen-
sional time-fractional diffusion-wave equation from a part of noisy boundary data. Finding
the initial displacement or initial velocity function from the initial-boundary value problem
for the fractional wave equation with classical boundary conditions in a bounded domain
was considered in [20]. In [21], the fractional order, initial flux speed and the Neumann
boundary data were simultaneously determined from the partial observation of the Cauchy
boundary data.

Some numerical aspects of the coefficient inverse problems were investigated in [3, 7,
19, 22, 23]. In particular, the authors in [3] converted the inverse problem into a non-
linear minimization problem, and then used the discretize-then-optimize approach to find
the diffusion coefficient. In [23], a conjugate gradient method were used to solve a one-
dimensional slab problem with two sensor locations. The authors in [7] proposed a high-
order direct numerical method to solve the inverse problem involving the heat equation.
In [19], central differences approximations have been used to solve the coefficient inverse
problem for the Klein-Gordon equation. In [22], a pseudo-spectral method was proposed
to solve an inverse problem for the linear Boussinesq-type equation.

In this paper, we consider an initial-boundary value problem for the fractional wave
equation with a non-classical boundary condition. Given an additional condition, we
determine the time-dependent coefficient and prove the existence and uniqueness theorem
for small T" by means of the contraction principle. In addition, we propose an efficient
direct numerical method for solving the coefficient inverse problem.

The article is organized as following: In Section 2, we present the preliminaries and
the auxiliary spectral problem of the problem (1)-(3) and its properties. In Section 3,
the series expansion method in terms of eigenfunctions converts the inverse problem to a
fixed point problem in a suitable Banach space. Under some consistency and regularity
conditions on the initial and boundary data, the existence and uniqueness of the inverse
problem is shown by the way that the fixed point problem has unique solution for small 7.
In Section 4, the detailed description of our numerical method is presented. T'wo numerical
experiments involving smooth and non-smooth exact solutions are shown to demonstrate
the efficiency of our methods.



112 TWMS J. APP. AND ENG. MATH. V.13, N.1, 2023

2. PRELIMINARIES AND AUXILIARY SPECTRAL PROBLEM
Throughout this paper, we use the following definition and lemma:

Definition 2.1 ([6, 14]). The generalized Mittag-Leffler function is defined by

00
Zk

I'(ak+ )’ 2eb,

E.p5(z) =
k=0

where a > 0, g € R.

Lemma 2.1 ([14]). Let 0 < a < 2, and B € R be arbitrary. We suppose that p is such
that 5 < p < min {m,wa}. Then there exists a constant Co g such that

Cy 5
E,5(2) < —=

< Jarg(z)| < 7.

Consider the spectral problem which is corresponding to the problem (1)-(3)
X"z) = AX(z) =0, 0 <z <1,
(5)
X(0)=0, X(1)—dX(1)=0, d > 0.

This spectral problem has the eigenfunctions X, (z) = v2sin(vA,z), n = 0,1, ... with
positive eigenvalues ), which are determined from the equation cot(vA) = dv/X. We
assign the zero index to an arbitrary eigenfunction and the remaining eigenfunctions in
increasing order of eigenvalues. Let \g be an arbitrary root of the equation cot(v/A) = dv/\.
Consider the spectral problem

X"z) = AX(z) =0, 0 <z <1,
X(0) =0, (6)

dsm fo )sin(v/Aox)dz =0

This spectral problem is equivalent to the spectral problem (5) without the eigenfunction
corresponding to the eigenvalue \g and has the eigenfunctions X,(z) = v2sin(v/A,z),
n = 1,2, ... with positive increasing eigenvalues \, determined from cot(v/A) = dv/A (see
[4])-

The system X, (z) = v/2sin(v/A,z), n = 1,2, ... is bi-orthogonal to the system

X(1) +

Yn(x):wT% sin(vApx) — :I:IE‘/\/E sm(\ﬁx)] =1,2,..

and the system X, (z), n = 1,2, ... forms a Riesz basis in Ly[0, 1]. Also, the system Y, (x),
n =1,2,... is a Riesz basis in L9[0, 1] and is complete.

3. SOLUTION OF THE INVERSE PROBLEM

In this section, we will examine the existence and uniqueness of the solution of the in-
verse initial-boundary value problem for the equation (1) with time-dependent coefficient.

Definition 3.1. A solution of the inverse problem (1)-(4), which we called the classical so-
lution, is a pair of functions {a(t),u(x,t)} satisfying a(t) € C[0,T], u(z,t) € C?([0,1],R),
and 0fu(x,t) € C([0,T],R).

From this definition, the consistency conditions
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uo(0) = up(1) + dug(1) = 0,
Ap: u1(0) = u} (1) + duf(1) =0,

h(0) = up(x), W' (0) = uq(xo),

holds for the data ug(x),u1(z) € C?[0,1] and h(t) € C[0,T] with h(t) # 0, Vt € [0,T].
Since the coefficient a only depends on time and the boundary conditions are homogeneous,
the Fourier method is suitable for the problem (1)-(3). That is, we can express u(x,t) as

t) = un(t)Xn(z), (7)
n=1

where wu,, (t fo (x)dz, n=1,2,.
Applymg the Fourler method, we can obtaln (from the equation (1) and initial condi-
tions (2))
O un (t) + Apun(t) = Fr(t;u,a), 0 <t <T,
(8)

un(0) = ugpn, ul(0) =urp,n=1,2, ..,

where F,(t;u,a) = a(t)un(t) + fn(t), ful fo (x)dz, uopn = fol uo(z) Yy (x)dx,
and uy, = fol ur(z)Yp(z)dz, n =1, 2,
The Laplace transform of both sides of (8) yields

. -1 —2
Sn(Sa u, CL) s* Uo,n 5% Ul,n
s+ A\, s+ A\, &+ A\,

Un(s) =

By using the inverse Laplace transform, we obtain the solutions of the Cauchy problems
(8) given by

un(t) = uO’nEaJ(—Anta) + ul,ntEa’g(—)\nto‘)

9)
+f0 ) g o(=An (t — 8)%) F(s;u, a)ds.
Considering (9) into (7) we obtain that
u(:c, t) = Z?f:l [UO,nEa,l(_)\nta) + uLntEa,Q(—)\nta)
(10)

+f0 ) By a(=An (t — 8)%) Fu(s;u, a)ds] X ().

For the determination of a(t), one can derive that

a(t) = 5 (07 h(t) = f(x0,t) = uze(20,1)]

1
h(t)
from equation (1) with the additional data (4). Considering the equation (10) in the
equation of a(t), we get

a(t):h(lt) OCh(t) — f(xo,t Z)\nun Xou(20) | (11)
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Alternatively, we can rewrite the equation above as

alt) = gk [0 h(t) — F (0, 1)

- Z )\n (UO,nEa,l(_)\nta) + Ul,ntEa,Q(_)\nta) (12)

n=1

+ 1t = 8)° L By a(=An (t—s)o‘)Fn(s;u,a)ds) Xn(xo)]

Thus we have reduced the problem (1)-(4) to the system (10)-(11) with respect to the
unknown functions a(t) and u(x,t).
Now let us denote z = [a(t),u(z,t)]” and rewrite the system of equations (10)-(11) in
the operator form
z=®(z2), (13)
where ® = [¢o, ¢1]7 and ¢ and ¢ are equal to the right hand side of (11) and (10),
respectively as

Po(z) = h(lt) [atah( f(xo,t z)\nun Xn(zo0) |, (14)
= un(t) Xn(), (15)
n=1

where
t
up(t) = uovnEaJ(—)\nto‘)—i—uLntEa,g(—)\nto‘)—i-/ (t—5)* "1 Ep o=y (t — 8)*)Fu(s;u, a)ds.
0

Let us introduce the functional space

By; = {u(x,t):Zun(t)Xn(a:): un(t) € C[0, T,
n=1

o 1/2
Jr(u) = [Z (Ai/z ”Un(t)”c[o,T])Ql < +0o0

n=1

with the norm [[u(z,t)|| ;32 = Jr(u) which relates the Fourier coefficients of the function
2T

u(z,t) by the eigenfunctions X,(x), n = 1,2,.... It is shown in Appendix that BS/TQ is

Banach space. Obviously, E?’/2 = Bg/j% x C[0,T] with the norm HZHE(%/Q = ||U(377t)HB§/7% +
lla(t)llcjo,7y is also a Banach space for z = [a(t), u(z, )],

Let us show that ® maps ET/ onto itself continuously. In other words, we need to show
that ¢o(z) € C[0,T] and ¢1(z) € B;’/j% for arbitrary z = [a(t), u(x, )] with a(t) € C[0,T]

and u(x,t) € 33/2
We will use the following assumptions on the data of problem (1)-(4):
UO(:E) € CQ[Oa 1]7

(A1):
dsm fo uo(z) sin (\/)\T)x) dxr =0,

uo(l)
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up (r) € C?[0,1],

(Ag):
uy (1) + dsm fo uy () sin (vAoz) dz =0,
f((L',t) € C(Dr),
f337 fxl’) fl‘l’x e 0[07 1]7Vt e [07 T]?
(43)

F(0,8) = fua(0,8) = fo(1,8) + dfae(1,t) =0,
\ f(1,t) + fo x,t) sm(\/ix)dg;_o

By using integration by parts under the assumptions (Ag) — (A3), it is easy to see that

1 1
Ug,n = \/T—nnm Ul n = \/T—n

where 7, = 1+d51;1/2§(x/ﬁ fo uo(x) cos (\/71:) dx, &, = MT% fol u1(x) cos (mm) dx

and lyn(t) = 1+dsm2(\/7 fo fxa}x x, t COS (\/ l‘) dzx.
First, let us show that ¢o(z) € C[0,T]. Under the assumptions (Ap)-(As) and using
Cauchy-Schwartz inequality and Bessel inequality, we obtain from (14) that

dsin(vXo) sm

1
&n, fn(t) = W’yn(t)’

00 1/2
1 ~
o [00(0)] < e | e 08RO ~ o, (a0t + a1 4 G <Z_jl|nn|2>

0<t<T min_|h(t)| [0<t<T
0<t<T
~ V2 e N

-~ 2 a7a

+1C0, (g & ) e (g (g o) )

~ 1/2

TCq,a 3/2 ?
gyl (Z (s loncel) )| 1o

0o 1/2 o 1/2 ~ »
where d; = (anl i) , do = (anl ﬁ) and Coq,i = C,;a

t <T. Therefore, the right hand side of (16) is bounded for ¢¢(z) € C[0,T.
Next, let us show that ¢1(z) € Bg/jg . That is, we only need to show that

00 2
Ir(61) = [Z (38 g om0

n=1

1/2
< 400,

where ¢1,,(t) is equal to the right hand side of u,(t) as in (9). After some manipulations
on the last equality under the assumptions (Ag)-(A4s3), we get

i(Ai/Zorg;gch<>|)2sz( Con)’ Zmr 21 (Cas)” ern (17)

n=1

; <T°;) [i (g )\)2 " <021%XT‘“<”'>2 3 (3872 g, fun e )\)2] .

n=1 n=1
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From the Bessel inequality and [Zzol (/\i/z Hun(t)HC[O,T]>2] " < 400, the series on the
right side of the last inequality is convergent. Thus Jr(¢1) < 400 and ¢1(z) belongs to
the space B, /

We now show that @ is a contraction mapping on E;m. Let z; = [a'(t), u'(, t)]T with
i = 1,2 be any two elements in E%/2. We know that ||®(z1) — <I>(22)HE:3F/2 = [l¢o(21) — ¢o(22)|l o+
[¢1(21) — ¢1(22)]l 3z Under the assumptions (Ap) — (A3) and the equations (16)-(17),

we can obtain that

19(21) = @(22)| a2 < A(T)C(a',w%) |21 = 2]l oy

where A(T) = Tco‘j"" (1 + mindﬁh( )> and C(a',u?) is the constant that depends on the
0<t

norm of Hal and Hu x,t) HBg/z Since A(T') has limit zero as T tends to zero, it

e
means that for sufficient small T, the operator ® is a contraction mapping which maps
ET/ onto itself continuously. Thus, according to the Banach fixed point theorem, there
exists a unique solution of (13). To summarize, we have proved the following theorem:

Theorem 3.1 (Existence and uniqueness). Suppose the assumptions (Ag) — (As) are
satisfied. Then the inverse problem (1)-(4) has a unique solution for small T

4. NUMERICAL SOLUTION

In this section, we will present our proposed numerical method for solving the inverse
problem (1)-(4), and demonstrate its numerical performance on two cases with smooth
and non-smooth a(t), respectively.

We consider the inverse problem defined on Dy = {(z,t) : 0 <2 <1, 0<t < T} for a
given final time T. We partition the temporal domain into N elements, and let ¢, := nAt
forn =0,1,..., N, where At = T//N is the uniform time step size. Similarly, we divide
the spatial domain into M elements using the grid points x := kAx for K =1,2,..., M
with Az = 1/M. To avoid confusion with the notation xy in equation (4), in this section
we use x* as the location of the measurement, and zy as one of the spatial grid points.

We then discretize the inverse problem using finite difference approximations. At
(x,t) = (vk, tn), Ofu can be approximated by

—a n—1

O U (2 1) ™ de U2 — U + UY). (18)

Here dy,; := (n —i)>™* — (n —i — 1)>7®, and U], represents the numerical approximation
of u at (z,t) = (x,t;). It was proved that the approximation in (18) is of first-order
accuracy [18]. We use the standard second-order central difference approximation for the
term ug, in (1). To deal with the non-classical boundary condition in (3), we introduce
a ghost-cell with the left endpoint to be zp; = 1 and the right endpoint to be zpr41 =
1+ 1/M, and use second-order approximations for both wu, and u,,. That is,

Unrer = Uni—1 | Ubia = 200 + Ujyy

0= ug(1,tn) + dutgs(1,tn) & ——5 (Az)?
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The equation above leads to

2d d— 2%
n n 2 n
= — e . (19)
M+1 A M A M-1
d+ S5* d+ 5

2
We further substitute the numerical solution Uy, given by (19) into the second-order
central difference approximation for wu,,(zas,t,), and obtain

Ur+1 —2Un +Upy Uy —Uly

Uz (Tpr, tn) = = . 20
The left boundary condition u(0,t) = 0 gives U = 0 for all n, and thus we have
Uy — 207
Tx y YN ~ 21
THENAEE e (21)

To impose the condition u(x*,t) = h(t), we can use the interpolation of the numerical
solutions at the grid points to approximate u(xz*,t). For example, given the spatial grid
points {z;}M,, suppose z* € (zy, Tx11), then we have

*

Ty — T x* —
h(tn) = u(z*, t,) ~ AL Uy + s U,?+1.

Alternatively, we can define the mesh in such a way that the point x* coincides with one
of the grid points. Let us suppose 2* = xj+ for some k*, then h(t,) ~ U}%.. Based on the
discussion above, (1)-(4) can be approximated by the following equations:

n—1
o ) ) ] Uur, . —Uu"r +Un
At i+2 i+1 ) k+1 k k—1 nrrn n
1(“(3)—01) Zdnvi(UkJr -2+ Uy = (Ax)? +a Uy + fis
=0
n—1
At)—e i ? i Uy —2u7 nrn n
(F(3)fa) > dna(UT? =201 +UY) = W +a"UT + f1
=0
(22)
(Ap)=e n_ld it _opitl iy DM “UM | npn
m,_o ni(Upr™ =20y + M)—W-Fa v+ I

U9 =ug(z;), Ul =UY+ Atuy(z;), U§ =0,

UlL = h(tyn),

for k =2,3,.... M —-1,j=12,....M and n = 1,2,...,N. Here a" := a(t,) and
fir = f(xk,tn). Note that we have already applied (20) and (21) to the approximation of
the time fractional wave equation (1).

We now describe our proposed numerical scheme for solving the inverse problem (1)-(4)
based on equations in (22). We first compute a” using

0 = Il — ug(2*) — f(2*,0)
h(0) ’
where z* is the location of the measurement, i.e., u(z*,t) = h(t). Since we have assumed

that h(t) # 0, Vt € [0,T] in the consistency conditions Ay, equation (23) is well-defined.
We then initialize U,S and U,% for k=0,1,..., M using

UY = up(zy) and U} = UP + Atuy(xy). (24)

(23)
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At general ¢ = t", we update a" and U}’ in alternating order. For n = 1,2,..., N, we
compute a™ using

-1
= o) dy (BT 2R R - — il =, (25
r(3—a); i ) (Az)2 fie ) 29)
where k* is the index such that k*Az = 2* and h' := h(iAt). Note that U} for k =
0,1,..., M have been computed in the previous steps.
Next, we update U,?'H using the first three equations in (22). For k =1,2,..., M — 1,
we update U ,?H as follows:
_ a.I(3—q) [UD,,—2Ur+U"
U = g - U G [Tt g ]
n—2 ' ‘ . (26)
—zo D dna(UR = 20 + U)).
i=0
For k = M, we update U}\l[l using
n+l _ n—1 (AeT(3—a) |Un—1—Un
Uy =2Ug — Uy dn,n—1 [(d+A;”)Ax +a"Up + f]@}
-z > dn (UG =205 + Uhy).
i=0

Due to the left boundary condition, U;' = 0 for k = 0. To summarize, we initialize the
numerical solution a°, U and U} using (23) and (24), and then update a™ and UI?'H for
n=1,2,..., N in alternating order using (25)-(27).

Example 1. In this example, we consider the inverse problem (1)-(4) with smooth a(t).
We choose the following values for the parameters «, d and z*: o = 1.5, d = 1 and
x* = 0.5. We use the following data:

fla,t) = (1= e™) + (1+ )™ — e (1+2)(1 - ™),
(28)
up(z) =1—¢e®, wu(z) =0, h(t)=1-e2)(1+12),

for 0 < z,t < 1. The exact solution to the inverse problem with data (28) is u(x,t) =
(1+t?)(1—e™*) and a(t) = e~t. In our simulations, we choose At = 107* and Az = 1072
so that the error in space and time is at the same order of magnitude. The numerical
solution and the error of a(t) are shown in Figure 1, from which we can observe that our
numerical solution captures the feature of exponential decay in a(t) quite well. Numerical
results also show that the maximum absolute error of a(t) is 6.4914 x 10~* which is at
the same order of magnitude as At. The numerical and exact solutions of uw at T = 1
are shown in Figure 2(A). We can see that the numerical solution coincides with the
exact solution. When we further compute its error (see also Figure 2(B)), we find that
the absolute value of error increases as x increases, and the maximum absolute error of
wat T = 11is 3.406 x 107%. The surface plots for the numerical solution of u and its
error are given in Figure 3. For z,t € [0, 1], the absolute maximum error of u occurs at
x =t = 1. The results indicate that our numerical solution is in good agreement with the
exact solution.
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FIGURE 1. Numerical solution and error of a(t) for 0 < ¢ < 1 in example
1.
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FIGURE 2. Numerical solution, exact solution and the error of u at T'=1
in example 1.

Example 2. We then consider the inverse problem (1)-(4) with non-smooth a(t). We
take « = 1.2, d = 1 and z* = 0.2, and use the following data:

t2—a

flz,t) = —m(‘m — %) 42— 2+ L o575 (1) - (1 — 2/2)(4x — 2?), )
ug(r) = 4z — 22, wi(x) =0, h(t)=0.76(1 — 2/2),

where 1(g.25,0.75)(t) is an indicator function. The exact solution to this inverse problem

is u(z,t) = (4o — 2?)(1 — £2/2) and a(t) = —1j.250.75)(t). Note that in this example,
the exact solution a(t) is a discontinuous step function. We use the same mesh size and
time step size as in Example 1, ie., At = 107* and Az = 1072. As can be seen in

Figure 4, the numerical solution of a is an accurate approximation of the exact solution,
with the maximum absolute error being 6.8762 x 10~%. This value is slightly larger than
the maximum absolute error of a in example 1, but they are both at the same order of
magnitude. We can also see the jumps of error at T = 0.25 and 0.75, which is due to the
discontinuity at these time. Similar to the results in example 1, the numerical solution of
u coincides with the exact solution at 7" = 1 and the absolute error of u increases as x
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(A) Numerical so-
lution of u(z,t)

FIGURE 3. Numerical solution and error of u(z,t) for 0 < z,t < 1 in
example 1.

increases (see Figure 5). The maximum absolute error of u at T = 1 is 7.6514 x 104, which
is also the maximum absolute error of u for all 0 < x,¢ <1 (see Figure 6). This example
demonstrates that our numerical method also leads to accurate numerical solution for the
inverse problem with non-smooth exact solution a(t).

0.2 0 x10°
0
2
0.2
0.4 -4
-0.6
6
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1 -8
0 02 04 06 08 1 0 02 04 06 08 1
T T
(A) Numerical so- (B) Error of a(t)
lution of a(t) for for0<t<1
0<t<1

FIGURE 4. Numerical solution and error of a(t) for 0 < ¢t < 1 in example
2.

5. CONCLUSION

The paper considers the problem of determining the time-dependent coefficient in a
time-fractional wave equation with non-classical boundary condition from the additional
measurement. The consideration of the non-classical boundary conditions for the inverse
problem of the time-fractional wave equation is the novelty of this work. In addition, the
existence and uniqueness of the solution on a sufficiently small time interval is proved by
means of the contraction principle. The key step of the proof is to establish a fixed-point
system using the Fourier method, the Laplace transformation of the fractional derivative
and the generalized Mittag-Lefller function. Such a form of the system brings along
computations that are technically more simple than in the case of the usual variational
approach. We also propose an efficient finite-difference-based direct method to compute
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FIGURE 5. Numerical solution, exact solution and the error of w at T'=1
in example 2.
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FIGURE 6. Numerical solution and error of u(z,t) for 0 < z,t < 1 in
example 2.

the numerical solution of the inverse problem. Some numerical examples with smooth
and non-smooth coefficient are performed to demonstrate the accuracy of our proposed
numerical method.

6. APPENDIX

In this section, we show that the space B;/j% is a Banach space. Since a Banach space is
a complete normed space, we need to demonstrate that the normed space Bg/;
If every Cauchy sequence in Bg’/q%

is complete.
converges, the space Bg’/j% is said to be complete.

We consider any Cauchy sequence {u™(z,t)} in BS/TQ , writing

u™(@,t) =Y ul™ () X ().

n=1
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Since {u™(x,t)} is a Cauchy sequence, for every € > 0 there is an N such that for all
m,r >N

2.7 0<t<T

e’} 2
™ (2, ) = u” (2, 8) |22 = D (Ai’/? max |uf") () - u,%”(w\) <€
n=1

It follows that for every n = 1,2, ... we have

() (4) — 4, (") ’
o%ag}%r’u” (t) —uy’ ()| <e.

(m)

Since C[0,T] is complete, uy, '(t) — un(t) as m — oo. Using these limits, we define
u(z,t) = > 27 uy(t) Xy (x) and show that u(z,t) € Bg/ﬁ and u™(z,t) = u(z,1).
We have for all m,r > N

a 2
3/2 (m) _ () 2 _
,; ()\n 021%)%’“" (t) — uy (t)D <e”, (k=1,2,...).

Letting r — oo, we obtain for all m > N

i 2
3/2 (m) B ’ 9 _
g;<&‘£ﬁﬁhn(ﬂ UMO> <& (k=1,2,..).

We may let £ — oo, then for all m > N

This implies that u"(z,t) — u(z,t) and u™(z,t)—u(z,t) € BS’/TQ Since u™(x,t) € By'7,

i ()\f’/2 max ‘u;m)(t) - un(t)D2 <&

0<t<T
n=0 -
3/2

3/2

u(x,t) = u™(x,t) + (u(z,t) —u™(x,t)) € By'r. Thus BS’/:,% is complete normed space.
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