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1 Introduction

Hyperbolic partial differential equations arise in many branches of science and engineer-
ing, e.g., electromagnetic, electrodynamics, thermodynamics, hydrodynamics, elasticity,
fluid dynamics, wave propagation, materials science. In numerical methods for solving
these equations, the problem of stability has received a great deal of importance and at-
tention. Specially, a suitable model for analyzing the stability is provided by a proper un-
conditionally absolutely stable difference scheme with an unbounded operator. The role
played by the positivity property of differential and difference operators in Hilbert and
Banach spaces in the study of various properties of boundary value problems for partial
differential equations, of stability of difference schemes for partial differential equations,
and of summation Fourier series is well known (see [1-9]).

The method of operators as a tool for the investigation of the solution of local and non-
local problems to hyperbolic differential equations in Hilbert and Banach spaces, has been
systematically developed by several authors (see, e.g., [1-3, 10, 11]).

The telegraph hyperbolic partial differential equation is important for modeling several
relevant problems such as signal analysis, wave propagation, random walk theory [12-14].
To deal with the equation, various mathematical methods have been proposed for ob-
taining exact and approximate analytic solutions. For instances, Dehghan and Shokri pro-
posed a new numerical scheme based on radial based function method (Kansa’s method)
[15]. Gao and Chi developed a numerical algorithm for the solution of nonlinear tele-
graph equations [16]. Biazar et al. applied the variational iteration method to obtain an ap-
proximate of the telegraph equations [17]. Saadatmandi and Dehghan used the Chebyshev
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tau method in numerically solving the telegraph equation [18]. Koksal computed numer-
ical solutions the telegraph equations arising in transmission lines [19]. Twizell used the
explicit difference method for the wave equation with extended stability range [20]. Fi-
nally, Ashyralyev and Akat applied the difference method for the approximate solution of
stochastic hyperbolic and stochastic telegraph equations [21-23].

In the present paper, we consider a Cauchy problem for telegraph equations

dt?

) o0 | A(r) + Bult) =f(1) (0 <t<T), O
u@0=¢, W(O0)=vy

in a Hilbert space H with a self-adjoint positive definite operator A and A > §I. Here § > 0,
o >0 and

052

B+8=> T (2)

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

i. u(t) is twice continuously differentiable on the segment [0, T']. The derivatives at the
endpoints of the segment are understood as the appropriate unilateral derivatives.

ii. The element u(t) belongs to D(A) for all ¢ € [0, T] and the function Au(z) is
continuous on the segment [0, 7.

iii. u(t) satisfies the equation and initial conditions (1).

The paper is organized as follows. Section 1 is an introduction where we provide the
definition of the solution of the Cauchy problem (1). In Section 2, stability estimates for
the solution of this problem are established. In applications, two mixed problems for tele-
graph partial differential equations are investigated. In Section 3, the difference schemes
of the first and second order of accuracy for the approximate solution of problem (1)
are presented. Stability estimates for the solution of these difference schemes are estab-
lished. In applications, stability estimates for the solution of difference schemes for the two
mixed problems for telegraph partial differential equations are established. In Section 4,

the methods are illustrated by numerical examples. Section 5 is for our conclusion.

2 The main theorem on stability

Let {c(t),t > 0} be a strongly continuous cosine operator-function defined by the formula

+n1/2 +Rl/2
ettB +e—ttB
c(t) =
2

Then, from the definition of the sine operator-function s(t),

s(t)u = /:c(s)uds

it follows that

B2 e—ith

e
s(t :B—I/Z
© 2i
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Here B=A + (B — o;_Z)[ . It is easy to check under the assumption (2) that the problem (1)
for a telegraph equation has a unique mild solution given by the formula

u(t) = e e(t)p + %e_%ts(t)(p +e sy + ft e 1 s(t - 2)f (2) dz. (3)
0

In fact, explicitly (1) can be rewritten as the equivalent initial-value problem for a system
of first-order differential equations

W(t)+ Su(t) + iBru(t) = 2(t) (0<t<T),
u(0) = uy, u'(0) = uy, (4)
2(t) + 22(£) — iB22(t) = f (2).

Integrating these, now we get

o 1 ( +LB ) (¢~
u(t) = e (382 (0) + fo 2 z(s) ds,
1

_ _(g_ % 7— 137 (t-s)
z(t) = e 2 fo f(s)ds.

Applying the initial condition z(0) = #/(0) + (5 + iB 3 )u(0), we get

1

«, Eo@aundyems [S (42
u(t):e’(7+’32)tu(0)+/ e N /e 2D ) dp dis
0 0

t (%H‘B%)(z—) (2_iB3)s
+/ e e (278 ds( (0)+(§+l32>u(0)>.
0

By an interchange of the order of integration, we can write

1 by e L
u(t) = [ ~(§+iB2)t (% +iB%)/ g S)e(f’B”sds]u(O)
0

1

t 1 (4
+/ e (2 *iB2) =9 o~(3-B2)s o1/ (0)
0

1 1
i(t—s)B2 —i(t—s)B2
t gy 1 el(t s)B —_e i(t—s)B
+ e 2V""VB2
0

27 f(s)ds
_a; eitB% +e—ztBZ a1 enBE e—itB%
—e 2 +—B"2 u(0)
2 2 2
1
. eit37 e—lth
te 7t|:B% 5 :|u/(0)

1 1
t i(t—s)B2 —i(t—s)B2
a 1€ —e
+ / e 29B3 : £ (s) ds.
0 2i

Thus, by the definitions of B%, ¢(t), and s(t) we obtain (3). We will prove the following
main theorem on the continuous dependence of the solution on the given data
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Theorem 2.1 Suppose that ¢ € D(A), ¥ € D(A%) and f(t) is a continuously differentiable
function on [0, T] and the assumption (2) holds. Then there is a unique solution of problem

(1) and the stability inequalities

max )], < M[hglln + 4720, + max 42210, ®)
may |40 H + max [ 4V2u(0)],

< M[ 4]+ 1l + max )], ] (6)
max % HH  max 40,

< Mgl + A2 ], + O + max 17 O], @)

hold, where M does not depend on ¢, Vr, and f(¢).

Proof Using (3), A > 41, and the following estimates:

1 o
inc(t)nHeHsl, IBZs()|lnon <1, le %Y <1, ®

1
||B_1/2§0||H < %”@”Hr ”AI/ZB_Q lg—n < M(5),

we can write the following inequalities:

@l < @ le el + 1B2 O |4 B e

o

_ 1 _1 _a _
55 1470l B2y 47872 ]y ple2 |47

t
' / B2t =948 | |46, s
0

= MO llgl + |49, + max |4, ]

0<t<T

for any ¢ € [0, T]. Then we obtain

max [u(®)], < M@ llgl + |42, + max [A72F () I

Applying A? to (3) and using the estimate for (8), in a similar manner, we get

1 _a 1
[azu@®]; < [e@ e ple > [|AZe]

R RO VRl P e P

@
2e3!
1B BB e 1
t
+ / A28 o Bt = 9)] o IO s
0

< My®)| [ 43¢, + 10l + max |F@)], ]
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for any ¢ € [0, T']. Then we get

max [42u(®)],, = M) |aT o], + 191+ max [£O)] |

Now, we obtain an estimate for ||Au(t)|| . Applying A to (3) and using an integration by
parts, we can write the formula

Au(t)e’ = c(t)Ag + %A 25(t)A2 p+A 25(t)A2 W
L
+AB! [f(T) —c(@®)f (0) - / c(t—s)f'(s) dsj|.
0
Using the last formula and estimates (8), we obtain

|aw@)|,; < [e@],_ ple > 1Agln
o

+ B350 | 1428 | 5| 14T 0

+ B2, |42 e ¥ lAZ v,

H—>H’

R P T PR BT P T
IAB g [ ete= 9l 9]

= M) WAgll + |AFw |, + [FO), + max [ @], ]

0=<t<T

for any £ € [0, T']. Then we get

max [ Au(t) |, < M) 14l + |30 |, + [, + max |7 @],

0<t< 0<t<T

. 2 . . .
The estimate for maxo<;<r || % |z follows from the last estimate and the triangle inequal-
ity. Theorem 2.1. is proved. O

Remark 2.1 All statements of Theorem 2.1 hold in an arbitrary Banach space E under the
assumptions (see, e.g., [24, 25]):

1
le@lle—e <M, 1B2s(t)|e—£ <M,

1 ©)
IB™2¢lle < M)l IAY2B7 ||g— g < M(S).

Now, we consider the application of this abstract theorem, Theorem 2.1. First, we con-
sider the initial-value problem for the telegraph equations

Uy (t,x) + aug(t, x) — (a(x) i)y + Su(t, x) + Bu(t, x)
=f(t,x), 0<t<T,0<x<]

u(0,x) = p(x), u(0,x) =¥ (x), 0=<x

u(t,0) = u(t, 1), uy(t,0) = u,(t,l), 0<

(10)

Problem (10) has a unique smooth solution u(¢, x) for smooth a(x) > a > 0,x € (0,1),8 > 0,
a(l) = a(0), ¢(x), ¥(x) (x € [0,1]), and f(¢,x) (¢ € (0,T), x € (0,/)) functions. This allows
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us to reduce the problem (10) to the initial value (1) in a Hilbert space H = L,[0,[] with a
self-adjoint positive definite operator A* defined by (10). Let us give a number corollaries
of the abstract Theorem 2.1.

Theorem 2.2 For solutions of the problem (10) the stability inequalities

max [u(e, ) a0 = M [olgstT’V(t’ Nezton + 1elwion + W”LZ[O’”]’ .
2 ot wago + o e &) o
=M [OrgixT”ﬂ(t, ')”Lz[o,l] + |, ')”Lz[o,l] *lellwzion * Wll%l[o’”] (12

hold, where M, does not depend on f (t,x) and ¢(x), ¥ (x).

Proof Problem (10) can be written in abstract form

dt?

mﬂx% +Au(t) + Bu(t) =f(t) (0<t=<T), 13)
w0 =¢, W(O0)=vy

in a Hilbert space L,[0,/] of all square integrable functions defined on [0, /] with self-

adjoint positive definite operator A = A* by the formula

Au(x) = —(a(x)ux)x + ou(x) (14)
with the domain

D(A*) = {u(x) LU, Uy, (zz(x)ux)x € L,[0,1],u(0) = u(l), u'(0) = u/(l)}.

Here, f(¢) = f(¢,x) and u(t) = u(t,x) are known and unknown abstract functions defined
on [0, /] with the values in H = L,[0, []. Therefore, estimates (11) and (12) follow from es-
timates (5), (6), and (7). Thus, Theorem 2.2 is proved. O

Second, let  C R" be a bounded open domain with smooth boundary S, 2 = QU S. In

[0, T] x 2 we consider the boundary value problem for telegraph equations

uy (t,x) + au(t,x) = Yoy (@r(®) )%, + Bult, x)

=f(t,x), x=(x1,...,%,) €RQ,0<t<T,
u0,%) =), M-y, xeQ
u(t,x)=0, xe€S5,0<t<T,

(15)

where a,(x) (x € Q), ¢(x), ¥(x) (x € Q) and f(t,x), t € (0,T), x € , are given smooth
functions and a,(x) > 0. We introduce the Hilbert space L,(2), the space of all integrable

functions defined on R, equipped with the norm

sy = {/w/eﬁv(x)fdxl...dxn}z.
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Theorem 2.3 For solutions of the problem (15) the stability inequalities

ma (e, )|y < M| max [£6)] )+ e lwin + 1V ey | (16)

or??sxTH ult,") “ wi@ * orgasXT“ ta(t:-) ”LZ@

<M I:Ofél?sXTHft(tr ')”L2(§) + Hf(oj ')”L2(§) + ||‘P||W22(§) + ||¢||W21(§)] (17)

hold, where M, does not depend on f(t,x) and ¢(x), V¥ (x).

Proof Problem (15) can be written in the abstract form (13) in Hilbert space Ly($2) with
self-adjoint positive definite operator A = A* defined by formula

n

Au(x) = - Z(“’(x)”xr)x, + ou(x) (18)

r=1

with domain

D(A*) = {u(x) : u(x), s, (%), (@, (x)uts,)

X

) €Ly(Q),1<r=<nux)=0,xeS}

Here, f(£) = f(t,x) and u(t) = u(t,x) are known and unknown abstract functions defined
on Q with the values in H = L,(Q). So, estimates (16) and (17) follow from estimates (5),
(6), and (7) and the following theorem. O

Theorem 2.4 For the solutions of the elliptic differential problem [26]

A*ulx) = w(x), x€9,

ulx)=0, xe€8§,

the following coercivity inequality holds:

n
> it 1, @ < Millol @)
r=1

Here M, does not depend on w(x).

In Section 3, the difference schemes of the first and second order of accuracy for the
approximate solution of problem (1) are investigated. Stability estimates for the solution
of these difference schemes are established. In applications, difference schemes for the
approximate solution of the two mixed problems (10) and (15) are presented. Stability
estimates for the solution of these difference schemes are established.

3 Stability of two-step difference schemes
First, we consider the approximation of first order in ¢ of the two-step difference scheme
for the numerical solution of the initial value problem (1)

Ujy] —2Ug U] Ujes1 ~Uk—1 _
* + o=+ Augy + Bug = fio

ﬁ(:f(tk+1)115kSN_1,N‘[:T; (19)

— 2
w=g¢, LA+ (- DT =Y
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Now, we will consider operators R, R defined by

at ) a? -1
P= 1+ — I+t B+—1 ,
2 4

and we will introduce the following operators:

3t2B  3u?%t?
R = oT + +
2 8
2.2 37
+i‘L'BI/2<2+Ol‘L'+‘E2B+ a4 ) 4—2ar—aTB‘1)
3‘L’ 2.2 -1
X ((—ZirBl/z\/éL -2at - aTBl) (2 +aT+ B+ oz4r )) ,
a?t? atr? o?1?
Ry=|(7,/4+B+ + B1)(2+ar +2t%B+
2 16 2
1 a?7? adt -1
x | —iB2(2+at + 2B+ 4 -2t - —B1)
4 2
1 5 a’tr?
R3:<IBZ<2+ar+ZIB+ 5 ))
N AV S ot -
X 2+aT+T°B+ itB2,/4 -2at — —B ,
4 2
3

) 5 T
Ry=|4+4t°B-20t’B— 5

1 a3t
x || -iB2,/4 - 2at — —B1
2
a?7? -1
x<2+ar+2123+ 5 )(2—at)> ,
2.2 3
Rs = (—at—thB— il +irB%\/4—2ar— %B‘1>
o -1
X 2+at+21°B+ 5 s
1 o3t
Rg=|2-itB2 4—20{1’—73’1

2.2 3 -1
o T a3t
X (oer +272B+ 5 —irB%\/éL—Zar - 73‘1) ,

(20)

and their conjugates ﬁl, 735, Ea- Let us give one lemma, which will be needed below.



Ashyralyev and Modanli Boundary Value Problems (2015) 2015:41 Page 9 of 17

Lemma 3.1 The following estimates hold:

IRt <1, |Rllp—n <1,

IRl g—p <1, IRillom <1,

1BV Ry | prspr < 1, I TBY2Rs ||y <1, (21)
I BY2Ry ||y <1, |1 BY2Rs ||y <,

IBV?Rs ||y < T,

ITBRelli—ri <1, 1TBY?Rellpps < 1.

Theorem 3.1 Suppose that the assumption (2) holds and ¢ € D(A), ¥ € D(A%). Then for
the solution of difference scheme (19) the stability estimates

max sl < M[1§T§§_1||A-“2fk||}, Ay, + ||¢||H], (22)
max A, < M| max Uil + 1+ 47, (23)
max [l Auglly <M {25;13;_1 %(fk —fi-1) .,

Al + A2y, + ||A¢||H} (24)

hold, where M does not depend on t, ¢, ¥, and fi, 1 <s <N -1.

Proof We will obtain the formula for the solution of the problem (1). We can rewrite (1)
into the following difference problem:

(1= ) gy — 2ty + (L + 50 + T2(B + S D)
=12, 1<k<N-1, (25)
uy =, u = +Bt*) o+ c(l+%) "I +Br*) Y.

It is clear that there exists a unique solution of this initial-value problem and for the solu-

tion of (25), the following formula is satisfied (see [3]):

a
Uy = @, uy = (I +Br2)_1(p + r(l + %) (1 +B12)_11p,

ur = RR(R - R)[RF! —R]p

~ ~ -1 aT -1 -1 (26)
+(R—R)1(Rk—Rk)[(I+Br2) (p+r<1+7) (I+B7?) w}

k-1

-1
. Zﬁe(@e R (1 - %)) (R - R,

s=1

Using the spectral property of the self-adjoint positive definite operators, we get

H (I+Bt2) <1,

N ”H—>H —
(27)

<L

|| B3 I+ BTZ)_1| <1, ||TZB(1 + sz)_l HHﬁH =

|H~>H —
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Then, using the triangle inequality, we get
-1
Il < | (1+B2®) ||, yllela

(1) b B B e

<A™y |, + el (28)
In exactly the same manner, one establishes
1 - 1
[a%u] < [+ B2%) o470l

(“7) |AZB 3|, | tBY (1 + Bt |, ¥ in

=il + (29)

Az < | (1 +B7®) 7|,y 1 A@

(R T ST T R
1
< A2y, +14eln (30)
Using the spectral property of the self-adjoint positive definite operators, we get

IRlon <1, [tBR|,_,<L  [¢*BR|,., <L (31)
”EHH%H =1 ”TB%E”H—W <L ” tzBR”H—u-[ =L (32)

Now, we will establish estimates for | u ||z, kK > 2. Using (26), the estimates for (28), (31),
(32), (21), and the triangle inequality, we get

1
Nkl < = (||R1||HQH||R’< Ly sy IR | R ) Nl
+ §(HA1/2R2 HH—>H”RkHH—>H + ”AMRZ HH—>H ”Rk HH—)H)

N8 L[ 147 ot o (14 55) a2,

N-1
LRy SRy R e b
s=1
N-1
: M{ZHA-WJ@HHT el + ||A-“2w||H]
s=1

for any k > 2. Combining the estimates for ||u|| for any k, we obtain (22).
Applying A2 to (26) and using estimates for (28), (31), (32), (21), and the triangle in-
equality, we get

1, ~ ~
|42 = 5 R Mo | Ry + IRt [RE ) [ 4720

1
+ 5 (AR | R+ A" Re | R

||H4>H | ||H4>H)
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- _ at\™
S N [ E e P S PR (RS e

N-1

Y ”TAMR‘L ”H—>HZ ‘Rk s”H—>H ”Rk_S”H—u-[]r”ﬂ”H
s=1

N-1
< M{Z fllaT + A0, + ||w||H}

s=1

for any k > 2. Combining the estimates for |AY2u|| for any k, we obtain (23). Finally,
applying Abel’s formula to (26), we can write

-1

- %[Ele ~RiRg + %[ﬁk —Rk]R2|:(1 +Bt) g+ t(l + %) (I+Brz)_lw:|

k-1
1 1 s~
+ 2[R ~ RRsTi + SRy (Z[&R’” ~ ReR*](fs — fi1)
=2
+ (Rg — Re)fy1 — [ﬁdv?k*l —R6Rkl]f1), 2<k=<N. (33)

Next, applying A to (33) and using estimates for (28), (31), (32), (21), we get

1, ~ ~
Aullm < 5(||R1||H%H||Rk Ly sy * IR | RE| ) MA@

1 ~
+ 5 ARy R+ AR | RS

i+ | lir-ore)

18 [ bt o114 55) o,

1 ~
i) ([za™Rs HH%H | R ||H»H +[[cAYR, ||H%H HRk”H%H)T |A"2A ||H
N-1
+ ‘H ARy D[ ITARe g [R rs
=2
+TARe 1y [R )

X =falln + [[TARe gy + 74" Re |1 ] Wil

+ (174 Re s | R e+ 174" Re s | R WA
N-1

<MD~ il + Wil + Aol + AV |,

s=2

for any k > 2. Combining the estimates for ||Au || for any k, we obtain (24). Theorem 3.1
is proved. O

Second, we consider two types of approximations of second order in ¢ by two-step dif-
ference schemes for the numerical solution of the initial value problem (1):

Mk+r2uzk+uk-1

+ OIMMZ el g A(Mk+1 + Ug_1)
+ 8 v w) =foo fi=f)1<k<N-1,
Uy =@,
A4 LB+ (B 40+ < Nrug = Hgf(w +If0), fo=£(0),

T

(34)
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uk+1—21’42k+’4k—1 + a”k+12—7:’4k—1 + %uk + %(Ukn + Upq)

+ Bup+ B + wr) =fio fe=f(),1 <k <N -1, G5
U =9,
w4 IRy 4L (Lp_ By ﬁ])ru = —1_%r(w +1f0), fo=f(0)

T 4P T ey 16 "8 0~ g /o) JO= :

Theorem 3.2 Suppose that the assumption (2) holds and ¢ € D(A), ¢ € D(A% ). Then for
the solution of difference schemes (34) and (35) the following stability estimates hold:

max sl EM{OS@A’,‘_IHA_MJHM + ATy, + |I¢IIH},

max [ 4", < 2| max Wil + 1 i + A0 ),

1<k<N

1
max [[Au|lp <My max || —(fi —fic1)
1<k<N 1<k<N-1| T "

+Wolls + A"y |, + ||A¢||H}

hold, where M does not depend on t, ¢, ¥, and fr, 0 <s <N -1.

The proof of Theorem 3.2 is based on the formulas for the solution of the difference
schemes (34) and (35), on the estimates for the step operators, and on the self-adjointness
and positivity of operator A.

Now, we consider applications of the main theorem, Theorem 3.1. First, we consider
the boundary value problem (10). The discretization of problem (10) is carried out in two

steps. In the first step, we define the grid space
[0,y ={x=x,:%,=1h,0<n<M,Mh=1}.

Let us introduce the Hilbert space Ly, = L,([0,1];,) of the grid functions ¢"(x) = {oun}dt
defined on [0, [];,, equipped with the norm

N ) 1/2
"y, = D le@| ) .

x€[0,L],

To the differential operator A* defined by the formula (14), we assign the difference op-
erator A7 by the formula

A3 () = |~ (a0)gs),,, +8eu)y (36)

acting in the space of grid functions ¢”(x) = {¢,} satisfying the conditions ¢ = g1, @1 —
©o = M — @m-1. It is well known that A7 is a self-adjoint positive definite operator in L.
With the help of A7, we reach the boundary value problem

ui’t(t,x) + aui’(t, x) +A’h“uh(t,x) + Bul(t,x)
=fMt,x), 0<t<T,xe[0,] (37)
u"(0,%) = ¢"(x),  ul(0,x)=y"(x), x€[0,
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In the second step, we replace (37) with the difference scheme (19),

I -2ul () +ull_ (%) b -ull_( M

Y™ tkszr k1 +Oluk+l x2 U 1 +A uk+1( )+ﬂu2+l(x) szh(x)’
fr@) =t %), e =kt,1 <k <N -1,x€[0,0],,Nt =T,

uo(x) o (x),

u1(x)ruo (x) ( x (/3 )[h)ful( ) e Twh( ), x€ 0,1

(38)

Theorem 3.3 For the solution {u}\(x)}} of problem (38) the following stability estimates:

@gMH%S%L£%Wﬂ%+WWW+WW%}

max [u ]y <o max [, [0, + Iy )

1<keN 1<k=N-1
1r<I}<i)§v||”k“W2 SMI{RT?K{‘ 1 r(fk ~f) Lo

Ly 19y + 1
hold, where M, and M, do not depend on ¢"(x), " (x) andfkh(x), 1<k<N-1

Proof Difference scheme (38) can be written in abstract form

h bk y
38 e s S L, e

) 27 +Ah“k+1 + ﬁ“m _fk’
1<k<N-1L,Nt=T (39)
ug = ¢, "““HM+%——W) 1= ey

in a Hilbert space Ly, with self-adjoint positive definite operator A;, = A}, by formula (36).

Here, fkh = fkh(x) and uﬁ = uﬁ (x) are known and unknown abstract mesh functions defined
on [0,/], with the values in H = L,;,. Therefore, estimates of Theorem 3.3 follow from
estimates (22), (23), and (24). Thus, Theorem 3.3 is proved. a

Second, we consider the boundary value problem (15). The discretization of problem
(15) is carried out in two steps. In the first step, we define the grid space

§h = {x:xr:(hljl,---;hnjn)rj:(ilj---’jn))o SjrSNr’thr:LV:L-“;Vl}y
Qh=§hﬂ§2, Sh=§hﬂS,

and introduce the Hilbert space Ly, = Ly($2;) of the grid functions ¢”(x) = {p(hyjy, ...,
h,j,)} defined on €, equipped with the norm

Wl - (et hon)

x€Qy,

To the differential operator A* defined by (18), we assign the difference operator A7 by the

formula

n

Ajul == (o), i (40)

r=1
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where A7 is known as self-adjoint positive definite operator in Ly, acting in the space of
grid functions %" (x) satisfying the conditions " (x) = 0 for all x € Sj,. With the help of the
difference operator A7, we arrive at the following boundary value problem:

ull (t, %) + aul(t,x) +A’h‘uh(t,x) + Bu(t,x) = f1(t, %),
0<t<T,xeQu, (41)
u"(0,x) = ¢"(x),  ul(0,x)=y"(x), x€ Q.

In the second step, we replace (41) with the difference scheme (19)

ult ()-20 )+l (%) Mh+ (x)-ul!
k+1 tkz k=1 +a k+1 or kl +Axuk+1(x)+,3’/ik+1(x) f}((x)
fl@) =Mt %), te =kt,1 <k <N -1Lxe Q,Nt =T,
up(x) = ¢ (x),
h h
(¥)-uq (x) 2
AT 4 (A + (B - DI (x) =

(42)

Yh(x), xe

1+5t
for an infinite system of ordinary differential equations.

Theorem 3.4 For the solution {ul!(x)}) of problem (38) the following stability estimates:

max ], =M {lgpjgl\lfk I, + 1", + HwhﬂLM}

max [u ]y <o max [, + [P, + Iy )

1<k<N 1<k<N-1
(1)

max ””k“\vz §M2{ max .

1<k<N 2<k<N-1

Loy,
Ly 1Ly + 1 )
hold, where My and M, do not depend on ¢"(x), ¥ (x) andfkh(x), 1<k<N-1.

Proof Difference scheme (38) can be written in abstract form (39) in a Hilbert space Ly, =
Ly(S2;,) with self-adjoint positive definite operator Ay, = A7 by formula (40).

Here, fkh = fkh(x) and uz = uZ(x) are known and unknown abstract mesh functions de-
fined on 2, with the values in H = Lyj,. Therefore, estimates of Theorem 3.4 follow from
estimates (22), (23), and (24) and the following theorem on the coercivity inequality for
the solution of the elliptic difference problem in Lyj,. d

Theorem 3.5 For the solutions of the elliptic difference problem [26]

A’ljuh(x) =o'(x), xey,

u'(x)=0, xeS,

the following coercivity inequality holds:

: :” err

LZh “a)h ||L2h,

where M3 does not depend on h and o".
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Note that the difference schemes of the second order of accuracy with respect to one
variable for approximate solutions of the mixed problems (10) and (15) generated by the
difference schemes (34) and (35) can be constructed. The abstract theorem given above
and Theorem 3.5 permit us to establish the stability estimates for the solution of these
difference schemes.

In applications, one test example is considered. The theoretical statements for the so-
lution of these difference schemes are supported by the result of the numerical experi-

ment.

4 Numerical results

In applications, the theorems on convergence estimates can be established. The theoret-
ical statements for the solution of difference schemes can be supported by the result of
the numerical experiment. We have not been able to obtain a sharp estimate for the con-
stants figuring in the stability inequality. Therefore we will give the results of numerical

experiments for the initial-boundary value problem:

02 u(t,x) dulty)  0%ultx)
T2 T T
0<t<1,0<x<m,

+u(t,x) = e!sinx,

. ) . (44)
u(0,x) = sinx, Eu(O,x) =—sinx, 0<x<m,

u(t,0)=u(t,7)=0, 0<t<l1
for the telegraph equation. The exact solution of this problem is
u(t,x) = e ' sinx.
For the approximate solution of the initial-boundary value problem (44), we consider
the set w;;, = [0,1]; x [0,7], of a family of grid points depending on the small parame-

ters T and /4. We present the following difference scheme of the first order of accuracy

in ¢ and second order of accuracy in x for the approximate solutions of the problem

(44):
_ — k+1 k+1,  k+1
u/n‘”—Zuln‘+ul,f, 1 + zuﬁﬂ—uﬁ 1 _ w1 -2uy Uty +
72 27 h? n
=eiging,, x,=nhta=k+1)T,1<k<N-1,1<n<M-1, (45)
1,0 .
u® = sinx,, W7 — _sinx,, 0<n<M,
uﬁ:u'j,I:O, 0<k<N.

Now, we consider two types of difference schemes of second order of accuracy in ¢ and

x for the approximate solutions of the problem (44):

_ _ k+1 k+1 ,, k+1 k-1 k-1, k-1
u’n(+1—2ul;‘+u/;f’ 1 2”’:1“—”’;1 1 1 unilfzu}; +uni1 1 U, —2uy U,y + l(uk‘*l n Mkil)
2 2T 2 h2 2 2 2 \*p n
=e*sin(x,), x,=nhtr=kt,1<k<N-1L1<n<M-1,
ul =sin(x,), x,=nh, (46)
u},—ug . T u%,—Zu}ﬁuB
Tz—sm(xn)+5172, OSI’ISM,

u’ézufW:O, 0<k<N,
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Table 1 Error analysis

=1, h="2 N=M=20 N=M=40 N=M=80

The difference scheme (45)  7.9931 x 10 4.2932 x 107% 22201 x 107*
The difference scheme (46) 23651 x 107 6.0209 x 10 15196 x 107
The difference scheme (47) 13510 x 10 34524 x 107> 8.7409 x 107°

k
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_ - k k k+1 k+1, , k+1
A bk ey 3 kol

72 2T 2 2 4 h?
- iuﬁ}zlﬁ_lmﬁj + 2uk o+ Lk k)
=e*sin(x,), x,=nhti=kt,1<k<N-1L1<n<M-1, (47)
ul =sin(x,), x,=nh,
u},;u2 - _sin(x,) + %M, 0<n<M,
u’ézufwzo, 0<k<N.

To solve these difference equations, a modified Gauss elimination method procedure is

applied. Hence, we seek a solution of the matrix equation in the following form:
uj:ozj+1uj+1+/3j+1, MMZO, j:M—l,...,2,1,

where o (j =1,2,...,M) are (N + 1) x (N +1) square matrices, and §; (j = 1,2,...,M) are

(N +1) x 1 column matrices defined by

Uj = —(B + COlj)ilA,

Bis1=B+Ca)(DP-CBy), j=L2,....M-1,

where j=1,2,...,M -1, o is the (N + 1) x (N + 1) zero matrix, and S is the (N +1) x 1
zero matrix. The results of computer calculations show that the second-order difference
schemes are more accurate than the difference scheme of the first order of accuracy. Table 1
is constructed for N = M = 20,40, and 80, respectively.

The errors are computed by

EZIQ’,I = max |u(tk,xn) - u];

1<k<N-11<n<M-1

’

where u(, x,) represents the exact solution and u’; represents the numerical solution at
(x> %,) and the results are given in Table 1.

5 Conclusion

In the present paper, we have discussed the Cauchy problem (1) for the abstract telegraph
equations. Stability estimates for the solution of this problem are established. The differ-
ence schemes of the first order and second order of accuracy for telegraph equations are
studied. The stability of the difference schemes is established. One test example is given
and numerical results are compared with the exact solution. The comparison convinces us
that the finite difference scheme method of the second order of approximation gives better
results. Numerical results are obtained using Matlab. The theoretical statements for the
solution of these difference schemes are supported by the numerical results. Moreover,
applying the result of the monograph [3], the nonlocal boundary value problem for this
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abstract telegraph equations can be investigated. Of course, the stability estimates for the
solution of the nonlocal boundary value problem have been established. The difference
schemes of the first order and second order of accuracy for telegraph equations can be
studied. The stability of the difference schemes has been established without any assump-
tions as regards the grid steps.
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