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DETECTION OF A TIME-DEPENDENT FORCING TERM IN A
ONE-DIMENSIONAL WAVE EQUATION WITH A DYNAMIC-TYPE
BOUNDARY CONDITION

KAMAL RASHEDI

ABSTRACT. In the current paper, we study an inverse problem of identifying a time-dependent
forcing term in the one-dimensional wave equation. We have the information of the wave
displacement at two different instants of time and two sensor locations of space along with
a dynamic type boundary condition. We prove the unique solvability of the problem under
some regularity and consistency conditions. Then, an approximate solution of the given in-
verse problem based on employing the Ritz technique along with the collocation method is
presented which converts the problem to a linear system of algebraic equations.

The method takes advantage of the Tikhonov regularization technique to solve the linear
system of equations that is not well-conditioned in order to achieve stable solutions. Numer-
ical findings are also included to support the claim that the presented method is reliable in
finding accurate and stable solutions.

MSC(2010): 35L20; 35R30; 65M70.
Keywords: Inverse source problems, dynamic-type boundary condition, collocation method,
Tikhonov Regularization.

1. Introduction and Background

Regarding the theory of wave propagations, we consider a string of unit length acting upon
a time-dependent force function f(¢) which is modeled by the second-order one-dimensional
hyperbolic equation

(1.1) up(x,t) — ugg(x,t) = f(t), in Dpr={(x,t), 0<z <1, 0<t<T},
supplemented with the time terminals
(1.2) u(z,0) =up(z), u(z,T)=ui(x), ze€l0,1],

and the boundary conditions, corresponding to the flux tension of the string at two interior
locations 0 < y; < y2 < 1, namely

(1.3) ux(yl,t) = bl(t), ux(yQ,t) = bg(t), te [O,T].

The system of equations (1.1)-(1.3) models the vibration of a uniform string of unit length
subject to the body forces. In more details, as in (1.3) we impose two boundary fluxes by (t)
and by (t) while the string had reached the shapes described by ug(x) and u (z) and we use only
a uniform in space body force f(t) exhibited in (1.1). Now, we are interested in discovering
the possibility of reconstructing the body force f(¢) that needs to be exerted on the whole
string so that its extremities are subject to fixed forces by (t) and by(t) and it reaches at the
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instants, t = 0 and ¢ = T, the given shapes ug(z) and wu;(x), respectively. In this regard,
we take advantage of the following extra information described in the form of dynamically
boundary condition

(1.4) 0z (1, 1) + agug (1, t) + agu(l,t) = h(t), te€[0,T],

which characterizes the behavior of the string at a given boundary x = 1 and oy, i = 1,3
are considered as the arbitrary real numbers. The following example shows that the mild
instability may occur for the inverse problem (1.1)-(1.4). Given the following properties as

2 1 TK T
(1.5) uon(z) = % () = 4Tt a5n@ Feos(nT) s ER 0<f< K <2,
ay oy + az(1 + oy + ast™ + cos(nt))
(1.6) bln(a:) = b2n(l‘) = ﬁ’ hn(t) = ne 5

the corresponding exact solutions of (1.5)-(1.6) are

fo(t) = K(K —1Dasthk=2

—n“""cos(nt), u,(x,t) =
Instability in recovering the source term f(t) is obvious because all the supplemented condi-
tions (1.5)-(1.6) tend to zero as n — oo whilst f, is unbounded and possible small errors in
boundary conditions may lead to tremendous output errors.

The inverse source problems for the second-order hyperbolic equations have been well
studied from numerical and analytical points of view [5, 6]. In [13], the authors considered
the problem of approximating a time-dependent wave source, proved the uniqueness of the
solution and provided a Holder stability estimate of the unknown force function and the
initial condition in terms of extra measurement. In [7], the author presented a reconstruction
method for multiple moving point/dipole wave sources from boundary measurements. In [1],
the authors discussed the uniqueness to some inverse source problems for the wave equation
in unbounded domains where dynamical boundary surface data of Dirichlet kind was taken

1+ auz + asth + cos(nt)
- :
n

nf

into account. In [!], the authors studied the problem of recovering the space and time-
dependent forcing term along with the temperature in hyperbolic systems from several integral
observations. In [2], the authors studied the wave propagation in a homogeneous 2D or 3D

membrane of the finite size and proved the uniqueness and stability of the solution with
respect to the extra conditions.

The paper is organized as follows: We prove the uniqueness of the solution for the inverse
problem (1.1)-(1.4) in Section 2. Then, we focus on the computational aspects and propose a
numerical scheme for approximating the unknown functions in Section 3. Section 4 is devoted
to the reports of numerical simulations.

2. Uniqueness

In the first place, by assuming that ug(z), ui(z) € C*([0,1]) and further the following
consistency conditions hold

(2.1) ug(y1) = 01(0), uy(y1) = b1(T), up(y2) = b2(0), wy(y2) = ba(T),

(2.2) h(0) = anug (1) 4 agug(1) 4+ asug(l),  A(T) = ayu; (1) + asuy (1) + asui (1),
we define the suitable transformation

(2.3) v(x,t) = ug(,t),
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to convert the main problem to the new one which contains only one unknown function, that
is

(2.4) v (x,t) — vgz(x,t) =0, in Dp={(z,t), 0<x <1, 0<t<T},
(2.5) v(z,0) = ug(z), v(z,T)=uj(x), =ze]l0,1],
(2.6) v(y1,t) = bi(t), v(yz,t) =bo(t), te€[0,T]

Now, suppose that the system of equations (2.4)-(2.6) has the solutions v;(x,t) and vo(x,t)
such that vy (z,t) # va(x,t). Tuus by defining w(x,t) := va(z,t) — vi(x,t) we achieve to

(2.7) wy(z,t) — wye(x,t) =0, in Dp={(z,t), 0<z <1, 0<t<T},
(2.8) w(z,0) =w(z,T)=0, ze€]|0,1],
(2.9) w(y1,t) = w(ye,t) =0, te][0,T].

We employ the standard Fourier method and introduce the nontrivial solution to the system

(2.7)-(2.9) as

t
(2.10) Zgn sin( nTr ),
and substitute (2.10) in the equations (2.7) and (2.9) to get
(2.11)

> . nm
Z <g;{(l‘) + )\ign(l')) Sln(Ant) =0, \p = ? = gg(l‘) + )‘%gn(l') =0, gn(yl) = gn(y2) =0.
i=1

Paying attention to (2.11), we get

(2.12) gn(t) = Bin cos(Ant) + Pon sin(Ant),

which using ¢,,(y1) = gn(y2) = 0 we arrive at

(213) ( COS()\nyl) S%n()\nyl) ) B = 07 ﬁTT = [/Blna/BQn].
cos(Any2) sin(Any2)

Obviously, if #=#2 ¢ Q then the system (2.13) possesses the unique trivial solution § = 0
which results in w(x,t) = 0 and therefore vq(z,t) — va(z,t) = 0. Accordingly, the system of
equations (2.4)-(2.6) has a unique solution, namely v(x,t). From (2.3) we obtain

(2.14) u(z,t) = /Ox v(y,t)dy + H(t),

where H (t) is an arbitrary function. Next, utilizing equation (1.4) we get

(2.15) a105(1,t) + agv(l,t) + a3 /01 v(y,t)dy + asH(t) = h(t),

where H (t) is uniquely detected provided that as # 0 since v(z, t) is the unique solution of
(2.4)-(2.6). Hence from (2.14) and (2.15) one can conclude that u(x,t) = [ v(y,t)dy + H(t)
is the unique solution of the system (1.1)-(1.4). Finally, from (1. 1) and (1. 4) we uniquely
derive the forcing function as

(2.16) F(t) = ug(1,1) — 1{h(t) — asug(1,8) — agu(l,t)}, ar 20,

a1
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Thus, we can claim the following theorem.

Theorem 2.1. Assume that %72 ¢ Q and oy # 0, a3 # 0, then the inverse problem given
by equations (1.1)-(1.]) possesses a unique solution in C*?(Dr).

3. Solution technique

For solving the inverse problem (1.1)-(1.4), we take advantage of transformation (2.3) and
equivalently approximate the unknown function v(x,t) satisfying (2.4)-(2.6). By defining the
auxiliary functions

t

(3.1) Bi(z,t) = ugp(z) + T(ull () — up(x)),
(3.2) Bo(x,1) = bi(t) + 2 (ba(t) — bi (1)),
Y2 — Y1
(3.3) S(z,t) .= By(z,t) + Ba(x,t) — (BQ(x, 0) + %(Bg(x,T) — By(x, O))>
= ul(z) + %(u’l(x) —ul(z)) + by (t) + 52__3;11 (ba(t) — bi(t)) — {61(0) + ;2__?;11 (b2(0) — b1 (0))

t T =1 =y
B 4+ (D)~ (D) = a(0) = E (0 0) - O .

the approximation of v(z,t) is introduced as

(3.5) oy N (z,t) =ttt —=T)(z —y1)(x — yg)d)T(a:)Czp(t) + S(x,t)
N N’
=D et = T) (@ — y1) (@ — y2)dal@)s (£) + S(z, 1),
i=0 j=0

such that the unknown matrix C' is given by

Coo cr CONY
(3.6) ¢= : : ;
CNO  CNNY

and ¢;(x) and 1;(t) are the orthonormal Bernstein basis functions (OBBFs) defined over the
intervals [0, 1] and [0, T, respectively [I 1]. Here we mention that the properties of the OBBFs
have been discussed in the published papers and the interested reader is referred to the related
works such as [10, 11, 12] and references therein.

It is worthy to point out that the approximation vy y/(z,t) proposed by equation (3.5)
precisely satisfies the initial and boundary conditions (2.5)-(2.6). We call (3.5) as the ap-
proximate solution of the system of equations (2.4)-(2.6) if the following condition is also
included

(3.7) Ry(v(z,t)) = vy(x,t) — vge(z,t) = 0.

Hence, by taking (3.5) into account and employing the operational matrices of differentiation
[8, 9, 10, 11, 12, 14, 15, 16] Dy and Dys which are corresponding to the bases ¢;(x) and
1;(t), respectively, we compute the following approximations of vy (x,t) and v, (x, 1)
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(3.8)
oo, ) = <x—yl><x—y2>¢T<x>c<2w<t>+<4t—2T>DN,w<t>+<t2—tT><DN/>2w<t>) Sl D),

(3.9)

tna(2,0) = (=) (267 (0 (0-200=20) 67 (@) D r=0) (o) () DR )? | OO0+ S,
By substituting the approximations (3.8)-(3.9) in equation (3.7) we get

(3.10)

Ri(on,n(2,1)) = (& = y1)(z — y2)¢" (2)C <2?/)(t) + (4t = 2T) Dy (t) + (% — tT)(DN,)qu(t)>

R A GO (C) B AR CUORE)

Y2 — 4

L —T) <2¢T<m> T (e — 21— 202)8T(@)D% + (2 — g)(o yz>¢T<x><D£~>2)c¢<t> 0.

I

Next, by collocating [12] the residual function (3.10) at the points

{ r .
3.11 ; = t; = =1L,N+1, j=1,N+1
( ) L N+2’ J N/—|—2’Z ) +1, ) + 1,

we achieve to the following system of algebraic equations

(3.12) Rl(UN7N/(ZL‘¢,tj)) =0,1=1,N+1, j=1,N'+1,
and the result of which generically will be represented by
Ac =0,

where the vector ¢ contains the unknowns ¢;;, ¢ =1, N, j = 1, N’. The Tikhonov regular-
ization method solves the following modified system

(3.13) (AT" A+ XI)c= AT"b, X>0,

to get the vector ¢ = (ATT A+AI)~1 AT"h and hereby the approximation vy y-(z,t) is specified.
In the next step, we substitute vy nv(z,t) in equations (2.14) and (2.15) and obtain
(3.14)

u(x,t) :/ on, N (Y, t)dy +
0

h(t) — aron e (1,8) — auy (1, 8) — az fi on e (y, t)dy
Qs '

=

Finally, utilizing equation (3.15) we get

(3.15) F(t) = an(1,t) - {h(t) — aniig(1, 1) — aza(l, t)}.
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FIGURE 1. Graph of the absolute error corresponding to the approximate
solutions for u(x,t) obtained by employing the proposed method with N =
N’ = 2, in the presence of exact input data, discussed in Example 4.0.1.

4. NUMERICAL EXPERIMENTS

The following test example is solved to demonstrate the applicability of the proposed
method. We consider

Er(u) = [u(z, t) —a(z,t)],  Er(f) = [f({t) = f@)],
to represent the absolute value of the difference between the exact and approximate solutions
for functions w(z,t) and f(t), respectively. The numerical implementation is carried out
with Wolfram Mathematica software (version 12.3) in a personal computer. We use the
command LinearSolve for solving the systems of linear algebraic equations. The regularization
parameters A are chosen by applying the L-Curve criterion [3].

4.0.1. Ezample 1. Consider the inverse problem

(4.1) ug(x,t) — uge(x,t) = f(t), in [0,1] x [0,1],
with the following initial and boundary conditions
(4.2) up(x) = €®, up(z) =" —sin(2), 0 <z <1,

1 0.25+¢ T t+Z
(4.3) ux(z,t)ze' , ux(z,t):e 1, 0<t<1,
(4.4) u(1,t) 4 g (1,1) 4+ uz(1,1) = 31T —sin(2t), 0 <t <1,

and the exact solutions of this problem are u(z,t) = e'** — sin(2t), f(t) = 4sin(2t). We
solve the problem by employing the numerical scheme presented in Section 3, with m = m/ = 2
in the presence of the exact boundary data. Figures 1-2 show the good agreement between
the exact and approximate solutions. Moreover the results shown in Table 1 indicate that the
accuracy is improved by increasing the number of basis functions used in the approximations.

Observing the performance of the proposed method in the presence of the perturbed bound-
ary data is of special interest. Thus we utilize the following rule

t
(4.5) h(t) = h(t) + osin(—;), o=7rx10"7 reN,
o
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FIGURE 2. Graph of the absolute error corresponding to the approximate
solutions for f(t) obtained by employing the proposed method with N = N’ =
3, in the presence of exact input data, discussed in Example 4.0.1.

TABLE 1. Results of the L?-norm of errors corresponding to the approxima-
tions of unknown functions f(t) and u(x,t) in the presence of exact boundary
data, discussed in Example 4.0.1.

13

(N, N') [ET(f()]2 [ Er(u(z,t))[2 A
(2,2) 4x1072 6 x 1073 1075
(3,3) 2.5 x 1073 4 %1074 1075
(4,4) 1.5 x 1074 2 x 1076 1078
(5,5) 8 x 1076 1.4 x 1077 10~7

0.08

0.06 ) 3
Er(u(x,t) Vyw 1.0
0.04 "

FIGURE 3. Graph of the absolute error corresponding to the approximate
solutions for u(z,t) obtained by employing the proposed method with N =
N’ = 3, in the presence of perturbed input data with o = 0.08, discussed in
Example 4.0.1.
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Er(f(t))
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FIGURE 4. Graph of the absolute error corresponding to the approximate
solutions for f(t) obtained by employing the proposed method with N = N’ =
3, in the presence of perturbed input data with ¢ = 0.08, discussed in Exam-
ple 4.0.1.

to produce artificial errors. To obtain the stable results, we need to modify the approxi-
mations given by Section 3 via the mollification technique [11, 12]. Let h?(¢) be perturbation

ex -
such that ||h(t) — h?(t)]lcc < 0. We take into account the Gaussian mollifier F5(t) = I;(\/#ﬂ)

where 6 > 0 is the radius of mollification. The mollification of the contaminated data (h7(t))”
is performed utilizing the convolution

(4.6) {ES } (h")”}(t) - / " B ()t — Py

—0o0

As the property of convolution we use
(@7 {mowey o = {5« om}o.

and for a given § > 0 we calculate {Fgl * (h?) } (t) numerically using the mid-point integration

rule, that is
(4.8)

ms—1
T 7
Fs5 « (h%) ~ Q(t, —|——+— Q(t,r) = Fs (t — tanr)h° (tanr) sec? r.
{7} 2 Q=g Tl 5 Qler) = E i~ i anr)

Then, we consider the following

.

(49) (') = {5+ ) 0 = w00 = S a0
i=0

and consequently

(4.10) he(t) ~ df, /O /O " (2)dzdy + th(0) + h(0),

where considering the compatibility conditions (2.1)-(2.2) we have

h(0) = arug (1) 4 agug(1) + asug(l), A(T) = aqu) (1) 4+ agu) (1) 4+ agui (1),
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FicURE 5. Graph of the absolute error corresponding to the approximate
solution for f(t) obtained by employing the proposed method with N = N’ = 3
and without applying the mollification technique in the presence of perturbed
input data when o = 0.08, discussed in Example 4.0.1.

—dl (Y () dzdy —
(o) = M0~ b o V0Nt —h0O)

We call the strategy given by (4.7)-(4.10) admissible if for small € values, and the appropriate
given values § and mgs we acquire

tory
T / I X €.
(4.11) df, /0 /0 (=)dzdy + th(0) + h(0) — A7 (1)]|oo <

If so, we consider the approximation (4.9) instead of K’ (t) while calculating wg(1,t) for
recovering f(¢) in equation (3.15). In the numerical simulations, we take

o =0.08, A=107% 6 =0.04, ms =500, e=0, N=N'=3,

and obtain the results shown in Figures 3-4. To show the impact of the mollification method
on getting stable results we repeat the calculations for retrieving the wave sink f(¢) in the
presence of perturbed input data without applying the scheme (4.7)-(4.10). The outcome
is reported in Figure 5 implying that small perturbation with input data can generate huge
errors with productions if the mollification is not employed.
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