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We consider the Cauchy problem for a modified Helmholtz equation, where the Cauchy data is
given at x = 1 and the solution is sought in the interval 0 < x < 1. A spectral method together
with choice of regularization parameter is presented and error estimate is obtained. Combining
the method of lines, we formulate regularized solutions which are stably convergent to the exact
solutions.

1. Introduction

The Cauchy problem for Helmholtz equation arises from inverse scattering problems. Specific
backgrounds can be seen in the existing literature; we can refer to [1-6] and so forth. A
number of numerical methods for stabilizing this problem are developed. Several boundary
element methods combined with iterative, conjugate gradient, Tikhonov regularization, and
singular value decomposition methods are compared in [6]. Cauchy problem for elliptic
equations is well known to be severely ill-posed [7]; that is, the solution does not depend
continuously on the boundary data, and small errors in the boundary data can amplify the
numerical solution infinitely; hence it is impossible to solve Cauchy problem of Helmholtz
equation by using classical numerical methods and it requires special techniques, for exam-
ple, regularization methods. Although theoretical concepts and computational implementa-
tion related to the Cauchy problem of Helmholtz equation have been discussed by many
authors [8-11], there are many open problems deserved to be solved. For example, many
authors have considered the following Cauchy problem of the Helmholtz equation [8-11]:

Usx + Uy —K*u(x,y) =0, 0<x<1, 00 <y <+oo,

u(l,y) =g(y), - <y<-+oo, (1.1)

ux(l,y) =0, —o0 <y < +oo.
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However, the boundary condition u,(1, y) = 0 is very strict. If the boundary condition
is replaced by u,(1,y) = h(y), where h(y) is a function of y, then their methods cannot be
applied easily. Therefore, in this paper, we consider the following Cauchy problem for the
Helmbholtz equation:

Upx + Uy — Ku(x,y) =0, 0<x<1, —00<y<+oo,
u(l,y) =g(y), -oo<y<-+oo, (1.2)
ux(1,y) =h(y), -oo<y<+oo.

We want to seek the solution in the interval (0,1) from the Cauchy data pairs (g, h)
located at x = 1. Of course, since g and h are assumed to be measured, there must be
measurement errors, and we would actually have noisy data function gs, hs € L*(R), for
which the measurement errors ||h — hs|| and ||g — gs|| are small. Here and in the following
sections, || - || denotes the L?>(R) norm. Thus (1.2) is a noncharacteristic Cauchy problem with
appropriate Cauchy data [u, u,] given on the line x = 1.

However, the ill-posedness is caused by high frequency. By introducing a “cutoff”
frequency we can obtain a well-posed problem. This method has been used for solving
inverse heat conduction problem [12], and sideways heat equation [13], sideways parabolic
equation [14]. An error estimate for the proposed method can be found in Section 2. The
implementation of the numerical method is explained.

2. Regularization and Error Estimate

First, let # be the Fourier transform of u:

u(x, u(x,y)e_i‘gydy, ¢eR. (2.1)

0=l

Taking Fourier transformation for (1.2), we have a family of problems parameterized
by ¢:

Tl (x, &) = &1(x, &) - K*U(x,8) =0, 0<x<1, (€R,
u(l,é§) =g, ¢eR, (2.2)

iy(1,¢) =h@), ¢eR.

The solution can easily be verified to be

i(x,) = _\/% sinh((l —xX)\/& + k2> +3() cosh<(1 — X)\/&2 + k2>. (2.3)
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Following the idea of Fourier method, we consider (2.2) only for |¢| < ¢, by cutting off
high frequency and define a regularized solution:

Ue(x,6) = xe(§)u(x, 6), (2.4)

where y. is the characteristic function of the interval [-¢, ¢.]. The solution u.(x,y) can be
found by using the inverse Fourier transform. Define the regularized solution with measured
data [gs, hs] by ul. The difference between the exact solution u(x,y) and the regularized
solution 18 (x, y) can be divided into two parts:

(e, <) = 1l (¢, )| < Nl = wae| + e = ull] = Ra + Ry, (2.5)

where

k ,
R = fa ey R f . - a0 de. (2.6)
>6c

c

We rewrite (2.2) as a system of ordinary differential equations:

<Wﬁ> ) < 0 &+ k2> <\/§2 * k2ﬁ>, 0<x<l 2.7)

iy \/é2 + k? 0 Ty
Letting U (x) = (\/¢? + k%1 ﬁx)T, we can rewrite (2.7) as

U.(x) = AU(x), 0<x<1, U(1)= <V 52% k2§>, (2.8)

where the matrix A is the one in (2.7). The reason for using 1/¢? + k%1 instead of # in the
definition of U (x) is that with this choice, the matrix A is normal and hence diagonalized by
a unitary matrix. The eigenvalues of A are 11, = £1/¢2 + k2. Thus we can factorize A as

A=XAXH, A= <V ‘520* e \/;+7k2> (2.9)

where X is a unitary matrix, X X = I; it follows that the solution of the system (2.8) can be
written as

U(x) = Xe D XHU (1), (2.10)
Since X is unitary, || X]|| = 1 and therefore

1) 112
U3 < 1le®™ D - )3, (2.11)
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where || - |, denotes both the Euclidean norm in the complex vector space C? and the
~ ~\T. .
subordinate matrix norm, remembering U = (\/¢? + k?u 1) in (2.11), we obtain

2
‘\/gz + k20| + |iy]? < 2VERA) <‘\/g2 +k2(1,8)

2+mAL®P>. (2.12)

This inequality is valid for all ¢ € R and we can integrate over ¢ and use the Parseval theorem
to obtain estimates for u and u, in the L?(R)-norm. First we will prove a bound on the
difference between any two regularized solutions (2.4). We have errors in the measured g(v)
and h(y). These two cases are treated separately.

Lemma 2.1. Assume that one has two regularized solutions wy and uy defined by (2.4), with the
Cauchy data [g, h1] and [g, ha]. Then

eV (1-x) _q
ua(x, ) —u2(x, )| € ——F——=—1II1 — h2||. (2.13)
&+ k2

Proof. The function w = #; — U, satisfies the differential equation; thus w solves (2.2), with
initial data given by

w(1,)=0,  we(1,) = (h-h)ye, (2.14)
and thus w satisfies inequality(2.12). We have
||wx(x,§)||2 < e2\/§2+7k2(1*x)|wx(1l §)|2 < 62\/@(14)@1 _ f12|2. (2.15)
If0<z<1,then

1 1
w(z,§) = —_[ wx(x,§)dx +w(l,¢) = —j wx(x,§)dx (2.16)

holds. By inserting (2.15) into (2.16) we get

1 1
o(z,8)] = SIh%WxSIeV&”“WwALQMx

Ll wy(x,¢)dx

Tz (2.17)
evVee -1

= (1,9
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If we insert w = U1 — i, and integrate over ¢, then we obtain

2
+00 \/§§+7k2(17x) — too =~
f (- ) 2de < | e \/ﬁ 1) f ]hl(g) - hy(2) ng. (2.18)
o 24 o
Thus (2.13) holds. 0

Lemma 2.2. Assume that one has two regularized solutions wy and uy defined by (2.4), with the
Cauchy data [g1, h] and [g, h]. Then

lur (x,) = u2(x, )| < eVEF gy - o). (219)
Proof. The function w = i1 — U, satisfies the differential equation, with initial data given by
w(1,8) = (81— 22) Xer wy(1,¢) =0, (2.20)

and thus inequality (2.12) holds. It follows that

2
H\/ﬁwm@ H < 2VERAD1005(1,8) %, (2.21)
and thus, for &2 + k2 #0,
2w (x, &)|? < e2VEHR (1, ). (2.22)

By integrating over the interval [-{., ], we get

fi ot e [

2 gc
VIR (1, ¢)Pdg < PVER ) f lo(1,§)Pdg. (2.23)
C _gC

Since w = 1 — U, is equal to zero outside the interval [-¢., ¢.], we can extend the integrals.
Inserting w = U1 — iy, we get

+00 +o
f (i1 — )’ dg < 2VER(-). f 81 - 2P, (2.24)

— -0

This is precisely (2.19). O

Next we prove that, for the regularized problem, we have stable dependence of the
data. By using the two previous lemmas, we get the following.
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Lemma 2.3 (stability). Assume that u. is the reqularized solution (2.4), with exact data (g, h), and
u? is the reqularized solution with noisy data [gs, hs; then

_ h-h
e = 1%)] < eVER 0 [ g _ gy Ml ) (2.25)

Proof. Let u; be a regularized solution defined by (2.4), with data [g, hs]. Then by Lemma 2.1,

NVER(-x) _q VB (1-x)
lue — || € ————=—Ilh - hs|| € ——="Ilh - hs||. (2.26)

Vet Vi ek

Using Lemma 2.2, we have

lur — uS|| < VSR o — gy, (2.27)

By the triangle inequality,

h-h
e = 1)) < e — ]| + s — 1)) < VERCOD g _ g M5l (2.28)
NEE
This completes the proof. O

By Lemma 2.3 the regularized solution depends continuously on the data. Next we
derive a bound on the truncation error when we neglect frequencies [¢| > ¢. in (2.3). So far
we have not used any information about # for x > 1; we, assume that the Helmholtz equation
Uqx + Uy, —k?u = 0is valid in a large interval 0 < x < L, L > 1. By imposing a priori bounds on
the solution at x = 0 and at x > 1, we obtain an estimate of the difference between the exact
solution u and a regularized solution u, with “cutoff” level ¢.. This is a convergence result
in the sense that u, — u as ¢, — oo for the case of exact data [g, h]. The following estimate
holds.

Lemma 2.4 (convergence). Suppose that ii is the solution of the problem (2.2), and that the
Helmholtz equation is valid for 0 < x < L. Then the difference between u and a regularized solution
U, can be estimated:

(e, ) = e (x, )| < C(e™VER a0, ) + e DVER (L, ), (229)

where the constant C is defined by

1 — e2x7 /&2 +k2

C= — <2
0235 1 — e 2LV/E+K? < (2.30)

£#0
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Proof. The solution of (2.2) can be written in the floowing form:
il = Ae*VER | Bomx /i (2.31)

where A and B can be determined from the boundary conditions:

L 1 A\ _ (u©,6)
<4 et &“><B>‘<mna>' (232
Solving for A and B we find that the solution can be written:
u(x,8) = (L = x,8)u(0,8) +¢(x,§u(L,3), (2.33)

where

eV R o)k L~ e BVEK

p(x,8) = SLVEAR _ L JER 1 — o 2LV/ER (234)
We make the observation that
|o(x, &)| < CexDIVEH (2.35)
and that
lp(L - x,&)| < Ce™VE*, (2.36)
Using the expression (2.33) and the triangle inequality, we get
[ = ]| < llp(L = x, ) [@(0, ) = % (0, )] + llp(x, ) [(L, -) = e (L, )]]l- (2.37)
The first term on the right-hand side satisfies
llo(L = x,)[@(0,) = (0, )]I1* < J‘m : C2e 2VER (0, ¢) Pdg
>
< C2e-2xx/é?+7f 13(0, &) dé (2.38)
[§1>¢

< C2ePVER 130, ).
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Similarly, the second term can be estimated:
(e, (L, ) = e (L, IP < Ce2EIVER L, ¢ P (2.39)
By combining these two expressions, we have
(e, ) = e, ) < C(eVER (0, || + e EOVER L, ). (2.40)

Thus the proof is complete. O

Remark 2.5. The constant C is well defined, but its value has to be estimated. From a numerical
computation we conclude that C < 2.

Remark 2.6. When solving (2.2) numerically we need Cauchy data [u,u,] = [gs, hs], along
the line x = 1. The most natural way to obtain this is to use two thermocouples, located
at x = 1, and x = L, and compute hs by solving a well-posed problem for the Helmholtz
equation in the interval [1, L]. Hence it is natural to assume knowledge about u at a second
point.

Let us summarize what we have so far. The constant C in Lemma 2.4 is unchanged.
The propagated data error is estimated using Lemma 2.3:

h-h
Ry = e - ] < eV EF00 g gy W2 loll ) @4
s
and the truncation error is estimated using Lemma 2.4:
Ro = llu ~ el < C(™VEF (0, )| + e VEF (L, ). (242)

These two results can be combined into an error estimate for the spectral method. This is
demonstrated in two examples.

Example 2.7. Suppose that |lu(x,-)|| < E, and that we have an estimate of the noise level,

lg — gsll + I|h — hs|| < 6. If L > 3 and if we choose ¢. = \/(log(E/5))2 — k2, with this choice,
then by expression (2.42),

R, < Ee™*V §L2~+k2C<1 + e@x-L)v §§+k2) < CEl-*5*% <1 4 e—l) < 2E1_x6x, (2.43)
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where we have assume that 0 < x < 1 and used the bound C < 2. By expression (2.41),

R, < eVEHR 105 < EO-2) 5%, (2.44)

Thus we obtain an error estimate:

la(x, ) — ul(x,-)|| < Ry + Ry < 3E967, (2.45)

Note that, under these assumptions, ¢. = \/ (log(E/ 6))? — k2 can be used as a rule for selecting
the regularization parameter.

Example 2.8. Suppose that the Helmholtz equation is valid in the interval 0 < x < 5 and
that we have a priori bounds [|u(0,-)|| < 1 and ||u(5,-)|| < 0.5. Furthermore, we assume that
the measured data satisfies ||g — gs|| < 107 and ||k — hs|| < 0.5 - 1072. Then we have the
estimates:

102

Ve + k2 (2.46)

Ry = |lu—ull < 2<e*”‘v‘§3*k2 -1 4 OV 0.5).

Rp = ||ue —ul]| < eTOVER] 1073 405

By balancing these two components R, and Rp,, we can find a suitable value for the
regularization parameter.

3. Numerical Implementation

In this section, we use the method of Lines. Let

Up(x) U (x, yo)
U, (x) U(x, 1)
U=U(x)=| Ua(®) | = | U(x,12)

(3.1)

U, (x) U (x,Yn)

i .
yi = o i=0,1,2,...,n,
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1.4

u(0.4, y) and its approximation

—— Approximation
--- Exact solution

Figure : x =04, 6 =1%107°, ¢ =11.35.

and then we can obtain

(3.2)

where

/ux<1/y0)\
Ux(l,y1)
H=| U«(1y)

~

\U.(1,y.)/

/U, 3/0)\
UL, m)
G=| U(ly)

(3.3)

\U (1, yn)/
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1.4

1.2 r

1 -

=
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S
E o8}
%
g
2 06
<
i)
5 04}
=
<
> 02
S
3
0
-0.2 . . : . 5 - -
-4 -3 -2 -1 0 1 2 3 4
Yy
— Approximation
--- Exact solution
Figure2: x =0, 6 =1% 107, ¢, = 11.35.
14 T T T T T T T

1(0.4, y) and its approximation

—— Approximation
--- Exact solution

Figure 3: x = 0.4, 6 =1%1072, ¢, =4.45.

The matrix D approximates the second-order derivative u,, by spectral cutoff method (see
[2]). This ordinary differential equation system can easily be solved by various numerical
methods.

Example 3.1. 1t is easy to verify that the function u(x, y) = sinx cosh(v'1 + k2y) /(5 + k?) is the
exact solution of (1.2). Now we need to seek the solution u(x, y) = sinx cosh(v'1+ k?y) /(5 +
k?), where 0 < x < 1 from the Cauchy data pairs u(1,y) = sin1 cosh(my)/(S +k?) and
ux(1,y) = cos1cosh(V1 + k2y) /(5 + k?).
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u(0, y) and its approximation

—— Approximation

- -~ Exact solution

Figure4: x =0, 6 =1 1072, ¢, = 4.45.

In our numerical experiment, we give the comparison between the exact solution of
problem (2.2) and its approximation by spectral cutoff method for different noise levels 6 and
different locations x. Please see Figures 1, 2, 3, and 4. In the experiment, the regularization
parameter is chosen according to the Remark of Remark 2.5, where we take E = 1. From the
above results, it is easy to see that the numerical effect of the spectral method works well.
Moreover, we can also see that the lower the noise level 6 is, the better the approximate effect
is; the closer to the boundary x = 1 the location is, the better the approximate effect is. These
accord with the theory in Section 2.
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