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Abstract. In this paper we consider a Dirichlet or Neumann problem of one-dimensional wave
propagation reformulated using space-time boundary integral equations (BIE) with retarded potential.
In the first part, starting from a natural energy identity, a space-time weak formulation for the BIEs
is presented and continuity and coerciveness properties of the related bilinear form are proved. Then,
following general techniques suggested in [2, 22], definition of suitable functionals whose minimum (or
saddle) point is the solution of the given BIE and extended variational formulations in the spirit of
[7] are proposed. Some numerical results, obtained using different approximation techniques, will be
presented and discussed.
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1 Introduction

Time-dependent problems that are frequently modelled by hyperbolic partial differential equations
can be dealt with the boundary integral equations method. When we have a homogeneous partial
differential equation with constant coefficients, the initial conditions vanish, the data are given only on
the boundary of the domain and this does not depend on time, the transformation of the problem to a
boundary integral equation follows the same well-known method for elliptic boundary value problems.
Boundary element methods (BEM) have been successfully applied to many such problems from fields
as electromagnetic wave propagation, computation of transient acoustic wave, linear elastodynamics,
fluid dynamics, etc. [1, 3, 4, 10, 12, 13, 20]. Frequently claimed advantages over domain approaches
are the dimensionality reduction, the easy implicit enforcement for radiation conditions at infinity,
reduction of an unbounded exterior domain to a bounded boundary, the high accuracy achievable and
simple pre- and post-processing for input and output data.

In principle, both the frequency-domain and time-domain BEM can be used. Most earlier contri-
butions concerned direct formulations of BEM in the frequency domain, often using the Laplace or
Fourier transforms and addressing wave propagation problems. After this transformation a standard
boundary integral method for an elliptic problem (Helmoltz problem) is applied and then the transfor-
mation back to time domain employs special methods for the inversion of Laplace or Fourier transforms
[17, 18]. In this direction the most interesting results are given by the weak formulation due to Bam-
berger and Ha Duong [5, 6]. The time-domain BEM yields directly the unknown time-dependent
quantities. In this last approach, the construction of the boundary integral equations, via represen-
tation formula in terms of single layer and double potentials, uses the fundamental solution of the
hyperbolic partial differential equation and jump relations. Causality condition and time-invariance



imply that the integral equations are of Volterra type in time variable and of convolution type in time,
respectively.

Here we consider a Dirichlet or Neumann problem for a temporally homogeneous one-dimensional
wave equation, reformulated as a boundary integral equation with retarded potential, but only the
space-time BEM will be used. Special attention is devoted to a formulation based on a natural energy
identity that leads to a space-time weak formulation of the corresponding BIE with robust theoretical
properties. Continuity and coerciveness of the bilinear form related to this last formulation are proved
in this paper. We believe that this formulation is an effective alternative to that proposed in [5] and
obtained from a direct Laplace transform of the differential problem.

The second part of this paper is dedicated to an introduction of (extended) variational formulations
in the spirit of [2, 7, 22], which allow the definition of suitable functionals whose minimum (or saddle)
point is solution of the given BIE. In fact, variational formulations can be used as a starting point for
the construction of numerical solution methods. Nevertheless, it is not always easy to give a varia-
tional formulation to a mathematical problem. Tonti [22] has proposed a general technique to obtain
variational formulation associated with any nonlinear problem; a similar method with reference to
linear non-potential operators has been proposed in [19, 21]. Few years later, Auchmuty [2] developed
Tonti’s ideas. Independently of the last work, Carini [8] and Carini and Genna [9] have improved this
technique with reference to several specific applications in the field of continuum mechanics.
Numerical results comparing different approximation techniques for one-dimensional wave propaga-
tion problems will be presented and discussed. Instabilities phenomena, which arise from a classical
L? or convolutive weak formulations of the corresponding BIEs, could be prevented using suitable
time steps in the discretization phase or solving carefully the final algebraic problem, of course with a
higher computational cost with respect to the energetic procedure, which appears to be uncondition-
ally stable.

2 One dimensional wave equation

2.1 Dirichlet problem

In this section we consider the retarded potential representation of solutions of the Dirichlet problem
for a one dimensional wave equation, from which we will deduce a suitable boundary integral refor-
mulation of the differential problem.

Let Q = (0,L) C R and let u(x,t) be the solution to the wave problem

U — Ugg = 0, zeR\{0,L}, te€(0,T), (1)
u(z,0) = u(x,0) =0, x € R\ {0, L}, (2)
u(xﬂt) = g(;z:,t), (x7t> € Yy = {OvL} X [OaT]a (3)

where g(z,t) is a given function. Note that u is considered as the solution on the whole R, not only in
). Whenever necessary we shall distinguish the internal solution ™, i.e. for z € {2, from the external
one ut, i.e. for z € R\ Q.

In order to rewrite problem (1)-(3) as a boundary integral equation, we need to recall the expression
of the forward fundamental solution G(x,t) of the wave operator:

Gla,t) = SH(t ~ |al) = SH) (H(z +1) — H(z 1)) (4)

where H(t) is the Heaviside step function. Using the fundamental solution (4) we obtain the single
layer representation formula of the solutions of the equation (1) for t € R, x € R\ {0, L}:
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is the jump of the normal derivatives of v at z = 0 and z = L, and v is fixed as the unitary outward
normal with respect to the boundary of 2.

Since problem (1)-(3) is formulated on the time interval [0, T, in order to keep our notations as simple
as possible, hereafter we shall consider functions ¢ defined on the whole real line but having support
only in the fixed time interval [0,7]. From formula (5), taking the limits as  — 0 and z — L, we
obtain the following system of boundary integral equations for the unknown ¢ at the endpoints of the
interval (0, L):

(V) (0,t) = ;[/Ot go(o,T)dT+/0t_L go(L,T)dT] = ¢(0,%)

t€10,T], (7)

(Vo)(L,t) = ;[/Ot_L (0, 7)dT + /Ot (p(L,T)dT} =g(L,t)

that can be written with the compact notation

Vo=g, (8)

where ¢(t), g(t) denote the vector valued functions (¢(0,t),¢(L,t))" and (g(0,t),g9(L,t))T, respec-
tively. In order to formulate the operator equation (8) in a suitable functional framework, we assume
V as defined in L*(Zr). With this choice, from (7) it easy to verify that the range of V lies in
H‘%O}(ZT)7 the space of H'(3r) functions vanishing for + = 0. Hence hereafter we shall consider

VL (3r) — Hip (Zr).

As a consequence of the next subsection results, V turns out to be an isomorphism between these two
Hilbert spaces.

2.2 Energetic weak problem related to the BIE Vp =g

A classical way to introduce a weak formulation for (8) is to project the BIE using L?(Xr) scalar
product. Now, considering the bilinear form a2 (p,v) : L?(X7) x L?(X1) — R defined by

T T
azs () =< Vo, > Lagsg)= /0 0(0,6) Vip(0, £)dt + /0 WL, ) V(L )t )

we can write the following weak problem:

given g € H%O}(ZT), find ¢ € L?(37) such that

arz2 (@ﬂl}) =< 9;7/) >L2(ET)7 VQZ} € Lz(ET) (10)



There are two major drawbacks in the above formulation: the bilinear form arz(-,-) is not coercive, in
fact choosing ¢ = 9, the formula (10) does not give a positive definite expression; further, it is implicit
in the weak formulation (10) that the equation (8) must be understood considering the compact
operator V : L?(Xr) — L?(37), which obviously cannot have continuous inverse. As a consequence,
it is not surprising that problem (10) gives rise to instability phenomena in the discretization phase,
as it will be shown in Section 5.

An alternative approach is suggested by the well-known conservation law satisfied by the solutions to
the D’Alembert equation:

0 (1 1
0= ut(utt - umx) = a < ’LL? + Ui) — 7‘1: (utux) .

Integrating with respect to space-time in R x (0,7") and taking into account that v and u; vanish for
t =0, we get the energy identity

E(T) = ;/_;Oo(uf—&-ui)dx‘t:T:/oTut- BZ] dt:/OT(V<p)t-<pdt. (11)

The quadratic form appearing in the last term of (11) leads to a natural space-time weak formulation
of the corresponding boundary integral equation (8) with robust theoretical properties. In fact, the
advantages of this approach are the following:

(i) we can localize the problem to a finite time interval [0, T7;

(i) the quadratic form given by the energy, i.e.

g(T) =< (V@)t7 Y >L2(Sy) >

is, at least in the one dimensional case, both continuous and coercive in the appropriate spaces, i.e.
exactly the functional spaces where the Dirichlet problem is well-posed [15].

In order to derive continuity and coerciveness properties of the total energy £(T'), we concentrate
our analysis on the operator A : L?(X7) — L?*(X7), defined as

(Vsp)t(ov t) 1 @(07 t) + H(t - L)@(La t— L)
Ap(t) := (Vo)u(t) = =3 , [0, 7). (12)
(Vso)t(Lat) H(t_L)SD(Ovt_L) +(P(L7t)

By an application of the Cauchy-Schwarz inequality, we have immediately that A is a continuous
operator. We state this property in the following

Proposition 1 For any given time T, the operator A : L>(St) — L?(Xr), defined in (12) is bounded,
with norm || A|| < 1.

More interesting are the positivity properties of the quadratic form associated to the operator A.
Having introduced the bilinear form ag(p, ) : L*(X7) x L?(X7) — R defined by

as(%i/f) =< A@ﬂ/’ >L2(ET): A 1/1(0,15) (V<p)t(0at) dt + /O ¢(L7t) (V@)t(Lvt) dtv (13)

we have the following

Theorem 1 For every T > 0 there exists a positive constant c(T') such that

ag(p.p) 2 (1) lpliae,y, € L*(Br). (14)

Moreover, let N be the least positive integer such that T < N L; then we have the explicit bound:

o(T) > sin? (2(N”+1)> . (15)



Proof. Let us introduce the anticipated and retarded shift operators:
(SeHt) =HT - L-t)f(t+L),  (S-f)t):=H(t—-L)f(t— L)
Instead of the non symmetric operator A, we shall consider its symmetric part

A4 A
=2

As

where the asterisk denotes the adjoint of an operator. For every ¢ € L?(Xr), we have

ag(p, ) =< Asp, @ >L2(2r) - (16)

Denoting by R the reflection matrix [ 0

10 } , from a straightforward calculation we obtain

1

ATp(t) = 5[v(t) + St Re ()]

Therefore the symmetric part of A has the following expression:
1
2450(t) = p(t) + 5 (S- +54)Ree(t),  t€[0,T]. (17)

There is a clear analogy between the above formulation of the operator A; and the usual second order
finite differences scheme. In what follows we proceed to make clear this analogy and eventually we
shall reduce the action of Ag to that of a matrix operator closely connected to finite differences. In
order to do this, for the least integer N such that 7' < NL, we subdivide the interval [0, NL] into N
subintervals of equal length L. Then we reformulate (17) in the following equivalent way:

2(SK Asp)(t) = Sk p(t) + % (S—+Sy)RSkp(t), telo,L], k=0,1,...,N—1 (18)
Let us define, for K =0,1,..N — 1,
O (t) := (P4(0,1), Dx(L, 1)) " = RESEp(t),  tel0,L],
that is
®(0,t) = (¢(0,1), S4(L,t),S2p(0,1), ..., SY to(my * L, 1)), telo,L],
(L, t) = (p(L,1), S4+¢(0,1), S2p(L,1), ..., SY to(ma * L,1)), telo,L],

where: m; = [(N —1) — 2L%H and my = my + (=1)N~1. Similarly, for the right-hand side in (18),
we set

U(t) = (Vk(0,1), Wk(L, 1)) " = 2(R S A) (t).
Finally, we observe that multiplying both sides of formula (18) by R*, we obtain (®_;(t) = ®x(t) =
0):

1 1
U(t) = 3Pt () + o) + 5@ra(t), tE[0,L], k=0,1,...N—1.

Thus each component of ¥(¢) can be expressed as

U(0,t) =F2(0,t),  V(Lt)=F (L 1),
where F = tridiag[%, 1, %] is a tridiagonal matrix of order N. Note that the only difference between
the matrix F and the usual finite difference matrix is the sign of the %’s. In fact, the two matrices



are similar through the diagonal matrix which alternates 1 and —1 along the principal diagonal. It is
well known that the N x N finite difference matrix is positive definite and its spectrum is given by

the N eigenvalues

km
2 )
=2 —_ k=1,..,N.
wj, sin (2(N—|—1)>’ s ey

Now, having set ®(t) = (®(0,t), ®(L,t))", the conclusion follows from the following identity

T N-1 .L N-1 .L L
/ PO / RESE ()P dt = 3 / B () dt = / B(1)|2 dt,
0 k=0 0 k=0 0 0

and from the inequality

N-1

L
2< Mg = Y | (RESEAQ) - (RESE)(0) i
k=0

3 [Twe) sewar= [ Fo0,1) - 00,0 di+

L L
+ [ FoLy - eLodz e [00OF &= e,
0 0

remembering (16).

At this point we can write down the energetic weak problem related to the BIE (8), which admits a
unique, stable solution:

given g € H%O}(ZT), find ¢ € L*(37) such that

a£(%¢) =<9 dj >L2(ZT)7 VQZ} € L2(ET) (19)

2.3 Neumann problem

Similar considerations as those developed in the subsection 2.2 can be done for the wave problem with
Neumann boundary condition:

U — Ugg = 0, zeR\{0,L}, te(0,T) (20)
u(z,0) = u(x,0) =0, xe€R\{0,L}, (21)
%(z,t) = f(z,1), (z,t) € Zp :={0,L} x [0,7T], (22)

where f(z,t) is a given function. In this case we have the double layer representation of the solution
u(z,t) through the unknown retarded potential :

+oo
wet) = (0w = Y [ Gyt = ) v (23)

y=0,L 7Y~

where G(-, -) is given by (4).
After a straightforward calculation we obtain the more explicit formula

x 1 z—L

1
u(w,t) = 272 ¥(0,t —[z) — =1 Y(L,t — [z]),



from which
[u](0,t) :=u~(0,) —uT(0,t) = ¢(0,), [u)(L,t) :==u™ (L,t) —ut(L,t) = y(L,1).

By deriving formula (23), taking the limits as  — 0 and 2 — L and using Neumann data %u(x, t) =
f(z,t), we obtain the boundary equations for the unknown potential ¢ at the endpoints of the interval
(0,L):

0
Dy = EKd} =/, (24)
that is

—_

(D)(0,8) = 5 [4(0,6) = n(Lit = L)| = £(0,1)

[\]

(DUt = —5 [(0,1 ~ L) = u(L,1)] = F(L.1).

In order to derive a weak formulation of the equation (24), our starting point is again the energy
identity, which for the Neumann boundary condition assumes the form

B T o

T
E(T) = i 5-[u]tdt=/o Dy - oy dt.

Thus, having defined the bilinear form

ag 1 Higy(3r) x Higy(3r) = R, ag(,¢) =< Dy, bt >12(5,),

the coerciveness of ag(-, -) follows at once from the observation that

T ~ ~
e (1, ) = /0 Ay - b dt

where R
¢(t) = W(Oa t)v _¢(L7 t))Ta
and A is the operator defined in (12). Then from Theorem 1 we have the following

Theorem 2 For every T > 0 there exists a positive constant ¢(T') such that
ag (1, 9) > o(T) [¢1]F2 (5,9 ¢ € Higy (E).
The constant c(T) is bounded from below as in (15).

Since Dirichlet or Neumann boundary conditions are similar for what concerns the analysis of the
related weak formulations, from now on we will consider exclusively the wave equation equipped with
Dirichlet boundary conditions.

3 Remarks on energy coerciveness

The coerciveness of the quadratic form ag(p, ¢), defined in (13), asserts a coerciveness property of
the total energy of the solution u to problem (1)-(3). This follows at once remembering (6) and the
equality

a:‘:(@a 90) = €<T) :

Thus, Theorem 1 assures that




The purpose of this section is to point out a few interesting facts about the different contributions
of the internal and external energies to inequality (25), where the external and internal energies are
defined respectively as

_1 UL\ T 2 U (T 2 X _1 LU.’E 2 Uy (T 2 X
£=g [ e b 8= [ e 7 ) de

We shall see that the main contribution to inequality (25) is provided by the external energy. Indeed,
for any given time T, one may replace in (25) the global energy £(T") with £, (T), provided a slightly
larger coerciveness constant ¢(T') takes the place of ¢(T"). On the contrary, interactions of reflected
waves make the contribution of the internal energy £_(T') almost negligible at least for large times
T > L. More precisely, for any T greater than L, we have (see (28) below):

T

e =g [ letof (26)
T—L

thus £_(T) vanishes provided ¢(t) = 0 in the "small” interval (T'— L,T').

Although our arguments rely upon particular features of the one dimensional D’Alembert equation,
they could suggest a possible approach even for the much more difficult cases of the 2 or 3 dimensional
wave equation. In fact also in the n-dimensional case, at least for non trapping domains, the external
energy at a given time is strictly positive and thus may be viewed as a possible coercive quadratic
form in the single layer potential variable ¢ with respect to a suitable norm || - |y. Of course, in the
n-dimensional case the main open problem is the identification of the functional space W.

We start by observing that the solution u™ to problem (1)-(3), on each external interval is a simple
progressive wave, that is

i _ [ g(Lyit+L—x) for z>L,
Y (:E’t)_{ g(0,t 4+ x) for « <O0.

Thus, at the boundary points x = 0, z = L, we have
out
v
On the other hand, from the energy identity on the external domain and remembering the definition
of the operator A, we obtain the following identity

=-—g=—-Ve), t€[0,T].

T T
ou™
5+(T) = */ W . gtdt = / |(V§0)t|2dt =< AQO,AQO >L2(ZT):< A*AQO, QD >L2(ZT) . (27)
0 0

Therefore, as we claimed before, £, (T') may be viewed as a coercive quadratic form with coerciveness
constant &(T) = 1/||A7Y||2. See also Section 4 where the same form is introduced in the context of
variational formulations related to the BIE (8).

Let us consider the internal energy. From a simple computation, we get the formula

A Ap(t) = Asplt) — JH(E~ T+ L)e(t),

which, owing to (27), yields the following simple expression for £_(T'):
E(T) = E(T) ~ £1(T) =< (A~ A" Ao >p2mn)= 7 [ HO-T+DpPdr, (@9
0

and (26) is proved.

We conclude this section with other two remarks. Even though the internal energy is in general only
nonnegative, it still enjoys some coerciveness property if we add to £_(T") its integral with respect to
time as in the following



Proposition 2 For every T' > 0 we have

|olZ2(mpy < 4E( /5 (29)

Proof. Instead of using directly the identity (28), we shall derive (29) from a simple application of
the multipliers technique. Let us define the function

2

and evaluate through integrations by parts the integral

q(z) =

T L
/0 /0 (utt(x, 1) — Uga (2, t)) q(z) ugp(z,t)dxdt =0

in terms of space and space-time integrals of quadratic forms, either on the boundary or on the interval
(0,L). The function u will be assumed regular enough to perform all the integration by parts, the
estimate (29) then will follow by a density argument. We have

/T /L uge (2, 1) q(x)ug(x,t) de dt =

/ / ug(x, t)q(z)uy(z,t) t  drdt — / / )ug(z, t)uge(z, t) de dt =

/0 q(z)ue(x, t)uy(z,1) dx _T— f/ / z)uj(z,1)] Ldrdt+ 5 / / z)ui(z,t) dodt =
/O g() we () ug (z, t)dx‘ :T,,/ lge (D)2 dt + = / / o) (z, t) dz dt.

On the other hand
T L )
/ / Uge (2, 1) q(T)ug(x,t) de dt = / / s drdt — f/ /
o Jo 2
1 1
7/ (u2(0,t) +u2(L,1)) da:ff/ / 2(x,t) dx dt.
2 o 2

(z,t)dxdt =

(31)
Thus, summing the equalities (30), (31), we get the identity
L T T Tia — |2
2 1 1 ou
ot xd’ Z | e @dt=- % dt f/ — ()| dt,
| a@unuas_ + 2 [Cewa=5 [ @i 50
and taking into account (27),
L T 2 _ 2
out ou
/0 q(z) up(x,t) ug(x, 1) dx / E_( /0 (61/ B ) dt. (32)

By applying the Cauchy-Schwarz inequality in the term of (32) containing the product uzu,, and using
the following inequality

2

)

ou

2 _
<o

ou*
ov

of? = du~  Out
o= v ov

ov

we have proved the inequality (29).



Finally, by combining the identity (27), the energy identity (11) and the inequality (29), we obtain
an alternative proof of the coerciveness estimate (14) which does not rely on the algebraic features of
the operator A;. In fact, by an application of the Cauchy-Schwarz inequality in (11), we have

2

t 1/2 t 1/
£(t) < ( / |@<T>2dr) ( / |gt(r>|2dr) < loluzme 19t 2om.
0 0

Therefore, since £_(t) < E(t), we get from (29) and (27)

8T
|Pl72(sy) < 4E(T) + T Iz sy VEL(T),

which yields the following inequality where the internal and external energies play a distinguished

role:
6472

72
Note that the constant (8 4+ 6472/L?)~! is not optimal, nevertheless as function of the ratio 7/L has
the same asymptotic behavior of ¢(T) in (15).

lol7e s,y < 8E-(T) + Ex(T).

4 Variational formulations for the BIE Vp =g

A deeper understanding of the physical phenomenon modelled by differential or integral equations
might be obtained by a variational formulation, if this can be written down. In fact, variational
formulations can be used as a starting point for theoretical analysis about the characterization of
the problem solution, or as a starting point for the construction of numerical solution methods.
Nevertheless, it is not always simple to give a variational formulation to a mathematical problem.
In particular, in absence of symmetry of the problem governing operator, with respect to a given
scalar product, it is impossible to construct a relevant variational formulation. This is the case of the
weak problems (10) and (19), related to the BIE Vi = g, which cannot be rewritten as variational
problems, since the operators V and A = %XC respectively, are not self-adjoint with respect to the
classical L? scalar product.

This difficulty can be overcome in two different directions: the first possibility is to change the scalar
product choosing a suitable bilinear form in such a way that the given BIE operator V is self-adjoint
with respect to the new one. This way of reasoning was followed in [20], where a time-convolutive
bilinear form was introduced. A second different strategy retains the L? scalar product and suitably
changes the given problem.

Condidering the technique proposed in [20], having indicated with < -, - > the time convolution
product, and having introduced the bilinear form ac (@, ) : L?(X1) x L?(X7) — R defined by

T T
ac(‘ﬁﬂ?) =< V‘)Dvw >c= /0 w(O7T_t)V<p(Oat)dt+/0 w(IHT_t)V(p(Lat)dta

it can be proved that
aC(‘Pa ,(/J) = (ZC('(/J, (,0)

10



In fact, remembering (7) one has:

t
0

ac(p,¥) = ;/Osz(O,Tt)[/ w(o,T)dT+/OtL¢<L,T)dT} dt +
;/OT (L, T — 1) [/OH @(0a7>d7'+/0t90(L,7')d7‘} dt =
T T T
%/O »(0,T 1) [/0 H(tff)w(om)dw/o H(thnyp(L,T)dT] dt +

;/OTQ/’([@T—t) {/OTHQ_L_7)90(077')‘17"'/OTH(t—T)gp(L,T)dT} dt.

With the changes of variable 7 =T — s and t =T — o, we can proceed as follows:
1 (T T T
ac(p,) = 5/ ¥(0,0) [/ H(s—a)gp(QT—s)ds—l—/ H(s—L—o)gp(L,T—s)ds} do +
0 0 0

;/Ow(L, o) UOT H(s—L—0)p(0,T — s)ds + /OT H(s—o)p(L,T — S)ds] do .

At last, changing the order of integration, we arrive to:

aclpp) = ;/OTcp(O,T—s) {/Osw(o,a)da—|—/OS_L1/)(L,0)da} ds +

% /OT o(L,T — s) [/OS_L ¥(0,0)do + /0 ¥(L.0)da]ds = ac(.).

This result allows to write the following classical characterization:

Proposition 3 A function o € L?(X1) is the unique solution of the BIE V. = g if and only if it is
a stationary point for the quadratic functional

Fe(y) = %ac(%iﬁ)— <g,¥>c . (33)

Unfortunately, the convolutive bilinear form is not coercive. As drawback, we have that the associated
weak problem

given g € H%o}(ZT), find ¢ € L2(X7) such that

aC(@aw) =< Q,TP >c, V'(/) € LQ(ZT) ) (34)

suffers of the same instability phenomena as (10); further, we cannot give any characterization of
¢ in terms of global minimum point for the corresponding quadratic functional (33). This type of
characterization can be obtained in different ways, if we follow the second strategy, i.e. that one of
maintaining the classical L? scalar product and suitably changing the given problem Vi = g.
Following [22], we have to consider an invertible symmetric operator K in order to solve the equivalent
problem:

V*KVeo=V*Ky, (35)

and such that the new operator V*KV is self-adjoint and possibly coercive with respect to L? scalar
product.

As operator K, one can certainly choose the identity operator, but in this case the discretization of the
weak reformulation of (35) suffers of the same instability phenomena already cited. In fact, with this

11



choice, we obviously have to consider the operator V : L?(Xr) — L?(X7) and of course the adjoint
operator V* : L?(X7) — L?(X7). The bilinear form

< V*V(,O,Cp >L2(ET): |V§0|%2(2T) (36)

is certainly positive, but it is not coercive in L?(3r). In fact, in this case V is a compact operator,
thus the right-hand side of (36) defines a weaker norm with respect to | -[z2(s,). To conclude, we can
say that the approximations converge, but with a derivative lost in the Sobolev scale.

If we instead consider the operator V : L?(X7) — H{lo}(ET), i.e. as an isomorphism between

Hilbert spaces, and consequently V* : [Hy, (S7)) — L?(2r), where [H{y, (7))’ is the dual space of
H{lo}(ZT), a considerably better choice is:

K - H{IO}(ET) — [I-I{lo}(ET)]/7 K = ((9 )* 0

at) ot’
that is
< K fig>=<ft,9t >r2(3s),

where < -, - > is the duality product between H%O}(ET) and [H{lo}(ZT)]’ ; hence having introduced
the symmetric bilinear form

ax(p,9) =< V'KV, >r25,),
the weak problem related to (35) reads:

given g € H%O}(ET), find ¢ € L?(X7) such that

ak () =< V*Kg, >12(s5), Y € L*(Z7). (37)

Remembering the definition of the operator A, it holds:
ar (P,V) =< KV, Vip >=< (Vib)e, (V) >12(n4)
¥ 1
=< A A’l/),‘l/) >L2(ZT): |A”(/)|2L2(ET) > W |’¢|%2(2T),

and the coerciveness of the bilinear form is verified. Therefore we have the classical variational result:

Proposition 4 A function o € L?(X1) is the unique solution of the BIE Vo = g if and only if it is
the global minimum point for the quadratic functional

1
Fr(y) = §CLK(¢,¢)— <V*'Kg,¥ >r2(5,) -

On the other side, the general theory in [22] allows to write the following:

Proposition 5 A function ¢ € L?(X7) is the unique solution of the BIE Vo = g if and only if it is
the global minimum point for the quadratic functional

1 1
Fr() =5 <K(VY —9).Vi—g>=Fg({) +5 < Kg,g> .
Other characterizations of the solution of the BIE V¢ = g can be obtained considering the associated
problem Ay = gy, and noting that the operator A can be split as the sum of its symmetric and
skew-symmetric parts:

A= As + A557

where A; = AEA* and Ags = AEA*. The operator Ay is continuous, self-adjoint with respect to the

classical L? scalar product and also coercive owing to Theorem 1. Then, following [2], we have the
following result:

12



Proposition 6 A function ¢ € L*(X7) is the unique solution of A*A;'Ap = A*A'g, (or equiva-
lently of A = g+) if and only if it is the global minimum point for the quadratic functional

1

Fs(y) = 3 <ATHAY = g1), A — gy >L2(Sr)=

1

1 _
5 < Asth, ) >p2(m4) +§ < A7Nge — Assth), gi — Asst) >r2sr) — <V 9t >r2(sy) -

Remark. The functional Fy(¢) can be written starting directly from the BIE Vi = g and following
the strategy proposed in [22], with the following choice for the operator K:

. o 2vave(2)
O L Lt

Finally, if we consider the Lagrangian £ : L?(X7) x L?(X7) — R defined by

1 1
L(p,) = 5 < Ash, ¢ >resy) ) < Ah, Y >y + <Y — 0,01 — Ass® >r2(ny)

it holds from [2]:

Proposition 7 There is a unique saddle point (¢,1)) of L(-, -) in L2(S1) x L2(S1), with ¢ = = ¢
being the unique solution Ap = g, .

The Lagrangian £ can be seen as the functional of the two-field extended variational formulation
related to the problem A¢ = ¢, in the spirit of [7]. In fact, the corresponding two-field extended
self-adjoint problem is the following:

P | A Y

with solution (ﬁ =1 = .

5 Discretization and numerical results

For the discretization phase, we introduce a uniform decomposition of the time interval [0, 7] with
time step At =T/n, n € Nt, generated by the n + 1 instants

th=kAt, k=0, ,n.

Denoting by P,., » > 0, the space of polynomials of degree less than or equal r, we consider the
standard finite element space

Xp;={var € L*(0,T) : vat|tptpes) EPro7 >0, k=0, ,n—1}.

Then, considering the finite dimensional space Wk, = X4, x X%, C L*(Xr), we can write down
the discrete form of all the previously introduced weak problems (10), (19), (34), (37). For instance,
referring to (19) we have:

given g € H{lo}(ET), find on € WL, such that

ag(pae,Vat) =< g, Vat >r2(np) s Var € Ways (39)
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Figure 1: Piece-wise constant approximations Figure 2: Piece-wise constant approximations
¢=(0,1), px (L,t) obtained solving Ag xe = bs ¢ z_(0,t), vz (L,t) obtained solving Ag re =
be

in an analogous manner we can write down the discretization of the weak formulation related to the

two-field problem (38), in the finite-dimensional space WX, x WX ,.

Denoting with {vs} a basis for X} ,, the unknown function ¢a+ can be expressed as:
0ai(0,8) =Y @Rur(t), war(L.t) =Y of v(t)
k k

and the discrete problems can be equivalently written, respectively, as linear systems
Apzxpe =brz, Agxe =bg, Acwc=0bo, Axzx =Dk, (40)

in the unknowns the coefficients ¢ and ¢Z. The linear system A x = b, related to the weak formu-
lation of the extended problem (38), has double dimension with respect to those in (40).

As test problem, let us consider a one dimensional domain of length L = 7, subject to the Dirichlet
boundary conditions:

w(0,t) =0, wu(L,t) = sin®(t) H(t) H(~ —t) + H(t - g).

TS

The observation time interval is (0,3 7). For the discretization, we have considered time steps of the
type At = ;—p, p € N, such that the time 5 required by the wave, travelling with unitary speed, to
cover the distance between the two end-points of the domain is a multiple of At. Tractions in z =0
and x = L have been approximated by constant or linear shape functions. In Figure 1 we show the
numerical solution obtained with At = 55 and constant shape functions, solving Aexe = bg; if we
refine the time mesh choosing At = {55 the numerical approximation becomes better, as shown in
Figure 2. Note that the same graphs are obtainable solving Axxx = bx or Ax = b. In Figure 3
instability phenomena arising solving Ar22r2 = bz (or Acxec = be) with the coarse time grid, are
presented. This instability still remains even using the smaller time step, as shown in Figure 4, while
it disappears if we choose an odd parameter p in the time step At or if we use linear shape functions.
The numerical solutions obtained by all the above linear system, with At = 55 and constant shape
functions, and with At = 35 and linear shape functions, are reported in Figures 5, 6 respectively.

If the observation time interval is (0,10) it natural to choose the time step At = 0.1, such that the
time 7 required by the wave to cover the distance between the two end-points of the domain is not
a multiple of it. In Fig. 7 we show the numerical solution obtained solving A¢ x¢ = be. The same
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Figure 5: Piece-wise constant approximations Figure 6: Piece-wise linear approximations
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Figure 9: Matrices Ag, Ak, A, with pa(Ag) = po(A) ~ 15.3 and po(Ak) ~ 234
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Figure 10: Matrices A2, Ac, with po(Ar2) = pa(Ac) ~ 8.6 107

results can be obtained solving Ax xx = bx or Ax = b; in Fig. 8 huge instability phenomena arising
solving Aj2 xp2 = br2, or Ac x¢c = bo, are presented. At last, in Figs. 9, 10, the sparsity structure of
the above five matrices are reported, together with their spectral condition number.
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