arXiv:1901.08510v3 [math.NA] 29 May 2019

A PRIORI ERROR ESTIMATES FOR THE FINITE ELEMENT
APPROXIMATION OF WESTERVELT’S QUASILINEAR ACOUSTIC
WAVE EQUATION

VANJA NIKOLICT AND BARBARA WOHLMUTH'

Abstract. We study the spatial discretization of Westervelt’s quasilinear strongly damped wave
equation by piecewise linear finite elements. Our approach employs the Banach fixed-point theorem
combined with a priori analysis of a linear wave model with variable coefficients. Degeneracy of the
semi-discrete Westervelt equation is avoided by relying on the inverse estimates for finite element
functions and the stability and approximation properties of the interpolation operator. In this way,
we obtain optimal convergence rates in L2-based spatial norms for sufficiently small data and mesh
size and an appropriate choice of initial approximations. Numerical experiments in a setting of a 1D
channel as well as for a focused-ultrasound problem illustrate our theoretical findings.
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1. Introduction. The goal of the present work is to analyze a spatial discretiza-
tion by piecewise linear finite elements in nonlinear acoustics. To this end, we study
a discretization of Westervelt’s wave equation for the acoustic pressure u

(1.1) (1 — 2ku)uy — 2 Au — bAu; = 2ku?,

which represents a classical model for nonlinear ultrasound propagation through ther-
moviscous fluids [53]. Our research is motivated by a rising number of nonlinear ultra-
sound applications in medicine and industry [4, 15, 37, 39, 41]. In (1.1), the constant
c denotes the speed of sound, b is the sound diffusivity, and k = 3,/(oc?), where g is
the mass density and 3, the coefficient of nonlinearity of the medium.

Westervelt’s equation is a strongly damped quasilinear wave equation with po-
tential degeneracy due to the factor 1 — 2ku next to the second time derivative.
For its derivation and the theoretical foundations of nonlinear acoustics, we refer
to [9, 13, 20, 53], while results on the existence of smooth solutions of (1.1) can be
found in [25, 26, 34]. Efficient simulation of the Westervelt equation and, in general,
nonlinear sound propagation by the finite element method has been an active area of
research. We refer to, e.g., [16, 22, 24, 29, 35, 36, 50, 52], which all focus on algorith-
mic aspects of finite element discretizations without any a priori analysis.

Error analysis for the standard finite element discretization of linear wave equa-
tions is an extensively studied topic; see, e.g., [1, 2, 3, 11, 18, 32, 49] and the references
given therein. In particular, we single out the work on a priori analysis in [1] which
provides L>(0,T; L?) error estimates for the undamped linear wave equation and the
results on error bounds for strongly damped linear wave equations [32, 49]. Results
on a class of nonlinear wave equations of a divergent type are also well-established.
In [10], error analysis is provided for a semi-discretization of nonlinear wave equations
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of the form

Upt — Z %Ai(x, Vu) = f(z,t,u, Vu),
i=1 !

with a monotonicity condition on the corresponding bilinear form; cf. [10, Theorem
3.2]. In [47], semi-discretization for the following damped model is considered

0

2 (a(w) = f(z,1),

with b'(u) > My > 0. In [12], convergence of a full discretization for a class of non-
linear second-order in time evolution equations is provided where the operator acting
on the first time derivative is assumed to be hemicontinuous, monotone, coercive, and
to fulfill a certain growth condition. Moreover, the operator acting on the solution is
assumed to be linear, bounded, symmetric, and strongly positive. We also mention
the results in [33] on a class of problems of nonlinear elastodynamic and in [40] on
the discontinuous Galerkin methods for a class of divergent-type nonlinear hyperbolic
equations.

This work contributes to the finite element analysis of Westervelt’s equation in
two ways. We first prove that, coupled with non-zero initial conditions and homoge-
neous Dirichlet data, its semi-discretization by piecewise linear finite elements has a
unique solution which remains bounded in an appropriately chosen norm. Secondly,
we derive an optimal a priori error estimate that has the form

Ut — Ab(u) +

||’LL - uhHLw(O,T;Lz(Q)) + ||ut - uh,t' Lo0(0,T;L2(Q)) + Hutt - uh,tt||L2(07T;L2(Q))

+ h||V(u — uh)HL“’(O,T;LQ(Q)) + h ||Vut — uh7tHL°O(O,T;L2(Q)) S Chs

where max{1,d/2} < s < 2. Our results are intended to enhance the numerical
analysis of strongly damped quasilinear wave equations where the nonlinearities in
the equation involve the time derivatives of the solution. We note that a particular
feature of the present quasilinear equation is that the non-degeneracy is not a priori
given. In our proofs we have to ensure that the factor 1 — 2ku; next to the second
time derivative remains positive.

In the continuous analysis of the Westervelt equation, non-degeneracy is typically
achieved by a higher-regularity result for the solution and the use of an embedding,
e.g., H%(Q) — L*(Q); see [25, Theorem 3.1]. Such a strategy is not possible here
since we use piecewise linear basis functions. Instead we employ inverse estimates for
finite element functions and the stability and approximation properties of the Scott—
Zhang interpolation operator [44].

Our analysis relies on the Banach fixed-point theorem combined with error esti-
mates for a linear wave equation with variable coefficients. Therefore, in this work,
we also obtain error estimates for strongly damped variable coefficient wave equations
that take coefficient error into account as relevant, e.g., in optimal control problems
in nonlinear acoustics [7, 28, 36].

The rest of the paper is organized as follows. Section 2 introduces the notation
and lays out the most important theoretical results in Sobolev and finite element
spaces that we often use in the analysis. In Section 3, we discuss the continuous
problem and its well-posedness. In Section 4, we then study a linearized Westervelt
equation with variable coefficients and prove that its semi-discretization has a unique
solution. Section 5 focuses on the a priori analysis of this linear model. In Section 6,
we show well-posedness and derive convergence rates for the semi-discrete Westervelt
equation. Finally, Section 7 contains numerical examples that illustrate our theory.



A PRIORI ERROR ESTIMATES FOR WESTERVELT’S WAVE EQUATION 3

2. Theoretical preliminaries. We begin by setting the notation and sum-
marizing some auxiliary properties of Sobolev and finite element spaces that we will
frequently use in the analysis.

2.1. Notation. We denote the standard L? inner product by (-,-). The norms
in Sobolev spaces LP(€2) and W%?(Q2) are denoted by |- |r» and |- |y, respectively,
where 1 < p < 00, 1 < ¢ < co. The norms in Bochner spaces W2P(0,T; W"™*(2)) are
denoted by || - ||[warwrs, where 0 < ¢, < 00, 1 < p,s < oco. We also introduce the
spaces H*(Q) = HL(Q) N H*(Q), for 1 < 5 < 2.

The constants 0 < C; < oo, i € N, appearing in the estimates denote generic
constants that might depend on the coefficients in the equation and the domain €,
but not on the mesh size. Throughout the paper, we assume 1" > 0 to be a fixed time
horizon.

2.2. Auxiliary inequalities. Let Q C R? where d € {1,2,3}, be a bounded
domain with Lipschitz regular boundary. The nonlinear terms appearing in the West-
ervelt equation are of a quadratic type, so after variational testing, we often have
to employ Holder’s inequality for a product of three functions. In particular, we
frequently make use of the following three special cases of Hélder’s inequality:

|fahler <|fleelglralh

with (p,q,7) € {(2,4,4),(3,6,2),(c0,2,2)}. We also often employ a special case of
Young’s e-inequality in the form

r for f e LP(Q), g€ LI(Q), h € L"(Q),

1
(2.1) ry < ex® + 4—;{;27 where xz,y > 0, £ > 0;
€

see [14, Appendix B]. Let u and v be non-negative continuous functions and C, Cy <
oo non-negative constants such that

t
u(t) +o(t) <Ci + 02/ u(s)ds for all ¢t € [0,T].
0

Then the following modification of Gronwall’s inequality holds
(2.2) u(t) +o(t) < C1e®?T  forall t € [0,T7;
see [17, Lemma 3.1]. Finally, we recall the Sobolev embeddings
(2.3) feHNQ) = IQ),  fls < Coy ol flans
for 1 < p < 6, where CHé,Lp < 00, noting that d < 3.

2.3. Finite element spaces. We consider the discretization in space by con-
tinuous piecewise linear finite elements that vanish on the boundary. Let Q C R9,
d € {2,3}, be a convex polygonal domain. For h € (0,h], let T;, be a triangulation
of Q made of triangles (in R?) or of tetrahedrons (in R?) so that Q = Uge7;, K. We
denote by P;(K) the space of polynomials on K of degree no greater than 1. We

introduce the finite element space as
(24) Sh:{uhEH&(Q) : uh|K GPl(K),VKGE}

We assume that {75}, <7 is a quasiuniform family: there are constants 0 < ¢y, co <
oo such that B
cth < hg < ook, K €T,
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where hy denotes the diameter of the triangle (tetrahedron) K, g stands for the
diameter of the greatest ball (sphere) included in K, and h = maxge7, hi.
It is known that there exists & € S, and 0 < C < oo such that

|lu—U|p2 <Ch°|u|gs,

(2.5) o
\V(u—U)\Lz SChs |'U,|Hs,

for u € H5(Q), 1 < 5 < 2; see [19].

Inverse estimates. Under the assumptions made above on the family {Sh},_,<7,
there is a 0 < Cjpy < 00 such that -

(26) |X|L°C < Cinvhid/p|X|LP, 1 < p < 00,
for every x € Sp; see [5, Theorem 4.5.11]. We will need the special cases p = 2 and
p =4 in the proofs.

Bounds for the interpolation error. In our analysis, we will employ an interpolant
I, : WhP(Q) — S, of Scott—Zhang type, where 0 <1 <1, 1 < p < oo; cf. [5, 44]. The
following approximation and stability properties hold:

|v — Iv|pe < Capph®|v|gs, forve H(Q), 1 <s<2,

2.7
27) [Thv|pe < Cytlv|pe-, for v € L=(Q),

where 0 < Cypp, Csta < 00; see [5, Theorem 4.8.12 and Corollary 4.8.15].

3. The continuous problem. We start from the following initial-boundary
value problem for the Westervelt equation

uy — A Au — bAuy = 2k (uuy +ui)  in Qx (0,7),
(3.1) u=0 ondQx(0,7),
(u,us) = (up,u1) on Qx{t =0}
The weak form of the problem is then given by
(1 = 2ku)uy, @) + 2 (Vu, Vo) + b (Vuy, Vo) — 2k (uf, ¢) =0,
(3.2) for all ¢ € H(Q) a.e. in time,
(u(0), ut(0)) = (uo, u1).

This problem is known to be well-posed for small data.

THEOREM 3.1. [25, Theorem 3.1] Let T > 0, b,k,c®> > 0, 0 < m <
M > 0 be arbitrary. Assume that

ﬁ, and
luo|F2 + [ur 32 < o,
with or sufficiently small. Then there exists a unique solution u of (3.2) such that
u€eB= {u c LOO(Q X (O,T)) : ||u||Loo(Q><(07T)) <m, ||utt||L2H1 < M,
[utllcrr < M, (u(0),ue(0)) = (uo,u1)},

and such that Au, uy, Vu, € L°(0,T; L*(Q)), Vuy € L2(0,T; L*()).

(3.3)
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We also refer to [34] where the results of Theorem 3.1 are generalized by employing the
maximal LP regularity approach. Results on the existence of very smooth solutions
for a reformulation of the problem in terms of the acoustic velocity potential 1, where
u = )¢, can be found in [27, 30].

Note that the well-posedness holds for sufficiently small data which by continuity
implies smallness of u in the appropriate norms. The condition ||ul| e x(0,7)) <M <
1/(4k) in (3.3) ensures that the equation does not degenerate. For the well-posedness
of the semi-discrete problem, we will also need smallness of data and a bound on the
approximate solution that guarantees non-degeneracy. It is also worth noting that
the strong damping (i.e., b > 0) is needed for the continuous problem to be well-posed
and the same will hold for the semi-discrete equation.

Going forward, we assume that (3.1) has a unique solution. We will impose
additional conditions on the regularity of u when needed for the convergence results.

4. Finite element approximation of the linearized Westervelt equa-
tion with variable coefficients. We first provide numerical analysis of an initial-
boundary value problem for a linear wave equation with variable coefficients which can
be interpreted as a linearization of the Westervelt equation. We study the following
initial boundary value problem for a non-degenerate equation:

oz, ugy — AU — bAuy + Bz, t)u, = f(z,t) in Qx (0,7),
(4.1) u=0 ondQx(0,7),
(u,us) = (ug,u1) on Qx {t =0},

where 0 < ap < a(z,t) < a; a.e. in Q x (0,7). Analysis of the linearization (4.1)
allows to later define an iterative map on which we will apply the Banach fixed-point
theorem. However, finite element approximation of the partial differential equation
in (4.1) is also of independent interest. For example, this model with b = f = 0
appears in [6] and is motivated by the study of the transonic gas dynamics. The
adjoint problems for the Westervelt equation which arise in the optimal control and
shape optimization works [7, 28, 36] have (after time reversal) the form of this PDE
as well.

We refer to [27, Proposition 7.2] for the sufficient conditions under which problem
(4.1) has a unique solution (u,u;) in C([0, T]; H? (2) x HI=1(Q)), where j € {2,4}. We
therefore proceed with the assumption that problem (4.1) has a unique solution. The
conditions on the regularity of u are specified when needed for the a priori estimates.
It is implicitly assumed that the coefficients « and £, the initial data (ug,u1), and
the source term f are sufficiently smooth for such a regularity to hold.

Results on the error estimates for special cases of (4.1) with constant coefficients
are available in the literature. Analysis of the Galerkin approximation of (4.1) for the
case « =1, b =0, and § = 0 is performed in [1]. The case of a strongly damped wave
equation (i.e. with a fixed positive constant b) and with « =1, § = f = 0 is analyzed
in [32, 46, 49].

Let {Sn}tocp<p be a family of subspaces of Hj(€2) defined in (2.4) with basis
{wi}f\il We consider Galerkin approximations in space

Np,
e, t) = 3 Eltywile),
=1

where &; : (0,T) — R are coefficient functions for i € [1, Ny]. Let «y, By, and fj, be
approximations of functions «, 8, and f, respectively, in Sp,.
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Assumption 4.1. We assume that the approximate coefficients and the source
term satisfy the following conditions

e aj € L>®(0,T; L>®()), Fap: ap > ag>0ae in Qx(0,7),
e [, € L*(0,T; L3(%)),
o fn € L%0,T; L?(%)).

For a given h € (0, h], we next study a semi-discretization of (4.1) in ), and prove
that it has a unique solution.

THEOREM 4.2. Let c2, b > 0 and let Assumption 4.1 hold. For each h € (0,hl,
there exists a unique function uy, € H?(0,T;Sy) which satisfies

(42) (ahuh,tt7 ¢) + CQ (VU}L, V(b) + b (vuh,ta v¢) + (5huh,t7 QS) = (.fha ¢)7

for all ¢ € Sy, a.e. in time, and

(4.3) (un(0), un,(0)) = (un,0, un,1),

where upo and up,1 are approrimations of ug and uy in Sp. Moreover, the following
a priori bound holds

lunell7epe + 1VunlF o g2 + I Vunello o + [ Vunlls 2

(4.4) , , ,
< Clan, B T) (IVunolfe + [Vun i O)fFs + I fullfere )

The constant above is given by
(4.5) Clan, B, T) = Crexp(Ce (lanloe s + 18012 s + 1) T).

Proof. The proof follows a general framework of the well-posedness proofs for
the linearizations of the classical nonlinear acoustic equations that are based on the
Galerkin approximations in space. In particular, we refer to [28, Theorem 1] and
[16, Proposition 1]. However, for the continuous problem, the basis functions have
to be in H?(Q) to later guarantee the non-degeneracy of the nonlinear model via the
embedding H2(Q2) = L>(£2). Our basis functions are only H'! regular which changes
the a priori estimates that we will derive.

Step 1: Existence of a solution. We denote by &0 = [€10...&n, 0]7 and &1 =
[€11...&n, 1]T the components of the given initial approximations up o and wup 1,
respectively. Then our semi-discrete problem is to find &, = [&; ... &, ]T such that

My (0)&n,et + Knén + Ch(t)éne = Fi,
(4.6) §n(0) = &n0,
Ent(0) =&,

where the matrices are given by
My(t) = [My],  Mij = (on(t) wi, wy),

Ky, :[Kij]7 Kij =c? (vwi,ij>7
Cu(t) =[Cis),  Cij = b(Vwi, Vuy) + (Bu(t) wi, wy),
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and the source term is given by Fj, = [Fy ... Fn, |7, Fj = (fn,w;), with 1 < i,j < Nj.
Note that the matrices and the right-hand side vector are all well-defined since

|(an wi,wy)| < o |p2wilpa|w;] e,
|(Bn wi, wj)| < |Bulpe|wilpalwj|pa,
|(frows)| < |fnlr2|wilLe,

a.e. in time. Furthermore, the matrix M}, (t) is invertible for a.e. t € [0,T]; cf. [28,
Theorem 1]. The statement follows from the fact that Mjy(t) is positive definite.
Indeed, for any 2z € R\ {0}, we have

zTMh(t)z:/ah(t)
Q

for a.e. ¢t € [0,T]. Thanks to the fact that M), is invertible, the matrix equation in
(4.6) can be rewritten as

2

2
dx > «g > 0,

L2

Np,
g ZiW;
i=1

Np,
g ZiW;
i=1

Enit + My () Ch(t)éne + My, () Kn&y, = My, ' () F.

Now the existence of a solution u, € H? (0, Th; Sp) follows from the standard ODE
theory; see, for example, [43, Chapter 1]. To extend the existence interval to [0, 7],
we next show that u;, remains bounded on [0, 7] in the appropriate norms.

Step 2: A priori estimate. We want to derive an priori bound for uy. To this
end, we test our problem with two different test functions. We first test (4.2) with
¢ = Aup € Sp, where A > 0, and integrate with respect to time from 0 to ¢, t < Tj,.
After some standard manipulations, this action results in

2
C
>\§|Vuh(t)|2p + X[V ll72 2
2
A7) <A Vol 2 1 e 2
. < 5 | uh,0|L2 +5||Uh,tt||L2L2+4E Hé,LZHfh”LZLQ

2
L2[2»

1
+ <%02H57L6A2 (”Oéh”%ooLS + 012_131112”,8}1“%00[13) + 26) HVuh,t

where ¢ > 0 and A > 0 will be conveniently chosen. To be able to bound the
term ||Uh,tt||izL2 that appears on the right-hand side above, we next test (4.2) with
¢ = upet € Sp. After integrating over (0, ), this action yields the second inequality

b
(00 = 22) llunull a2 + 3 1V une (1)

c? A+ ct
(48) S §|VU}“0|%2 + T‘vu}b7l|%2 + ?|Vuh(t)|%2

1 ) 1
+ (2Ol se Bl + &) I9un s + el

4e

Above, we have estimated the ¢? term by first integrating by parts with respect
to time and then employing Hoélder’s inequality and Young’s e-inequality with ¢ €
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{b/4,1/2}:

t
— c2/ / Vuy, - Vuy, i deds
0 Jao

t t
= — 62/ Vun(s) - Vup ¢(s) dm‘ + 02/ / |Vup,|* deds
Q 0 0 Ja

(4.9)
<P Vuy(t)| 2 IVUh 1)) + 02|vuh olzz [Vun, 1|L2 + || Vun i3,

4
C
< SVl + 3 Vi) + |Vuh 172

+ CQ Hvuh,tHL2L2 .

4
To absorb %\Vuh(t)ﬁz by the corresponding term on the left side in (4.7), we need

to choose A > 0 sufficiently large so that Ac?/2 > c¢*/b. By adding the derived
inequalities (4.7) and (4.8), we then obtain

2 4
(a0 — 3) Jun el o + (A - ) V(B + 2 (V02

+ )\b ||V’LLh t||L2L2

+
(410) <A+ )*IVUholLH

Va2 + 1 (WO o +1) Il
+ ”v“h’t”i%? (25 + 02 + EC?—I[%,LG (1 + )\20]2{3,1/2) Hﬁh”%ooLS

1
FCp e lanless )

We choose A\ = 4c?/b and € = a/6, apply Gronwall’s inequality to (4.10), and take
the essential supremum over ¢ € (0,7},). In this way, we obtain

. 2
lun el z2 0,3, 22y + VRN Loe 0,10:22) + V8RN e 0,1,
2
+ IVunllz2 072
<Crexp (C2 (lonllt~orws + I16nlE o0 +1) T)

2
x (IVunof3s + [Vunal2a + Il 07,0

(4.11)

The right-hand side of (4.11) does not depend on T}, so we can show by an argument
of contradiction that we are allowed to extend the existence interval of wy, to [0, T7;
ie., T, =T and estimate (4.4) holds. d

5. A priori estimates for the linearized Westervelt equation with vari-
able coefficients. We now focus on proving a priori estimates for the linearized
Westervelt equation that also take into account approximation error of the coefficients
and the source term. We wish to estimate u — uj. We follow the usual approach in
the finite element analysis and split this difference into

u—up, =u— Ryu+ Rpu — up,
—— T
0
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where Ry, denotes the elliptic projection; cf. [5, 48]. The idea is to rely on the existing
results on elliptic projectors to bound ¢ = v — Rpu, whereas 6 = Rpu — up, will be

seen as a solution of a wave PDE with a source term. By deriving estimates for this
PDE, we will find a bound for 6.

5.1. Auxiliary results for the elliptic projection. We first recall two useful
results for an auxiliary elliptic problem for 9. We employ the Ritz projection Ry, i.e.,
the orthogonal projection with respect to the product (Vu, Vo).

LEMMA 5.1. [1, Lemma 2.1] Let u be the solution of (4.1). Then there ezists a
unique mapping Ryu € L?(0,T;Sy,) which satisfies

(5.1) (VRyu, Vo) = (Vu, Vo) forallpe Sy, t>0.

et 1 < p < oo. If for some integer k > 0, % € LP(0,T; H*(QY)), then a’;% €

ok

—(u — Rpu) ik

ot son

LrL?

)

LPHS®

o

for some constant C > 0 independent of h and u, and 1 < s < 2.

We also need a bound on the gradient of o to be able to later derive H' bounds for
U — Up.

LEMMA 5.2. Let u be the solution of (4.1) such that u € LP(0,T; H*(R2)), where
1<s5<2,1<p<o0. Then it holds
(5.2) IV (= Row)llors < Ch "l e,

Proof. The estimate follows directly from the Galerkin orthogonality of u — Rpu
a.e. in time, Céa’s lemma and the approximation property (2.5). 0

We note that analogous bounds can be obtained for g; and g by differentiating (5.1)
once and twice with respect to time.

5.2. Bounds for 8 = Rpu —up. Since we are able to estimate o, we now focus
on deriving two a priori bounds for 6.

At this point, we choose the approximate initial data as Ritz projections of uy,
uy in order to have 6(0) = 6;(0) = 0.

PROPOSITION 5.3. Let ¢?, b > 0. Let u be the solution of (4.1) which satisfies
we L®0,T; H(Q)), wuy, uy € L20,T; H3()),

where 1 < s < 2. Let Assumption 4.1 hold and ap,; € L*(0,T;L3*(Q)). PFur-
thermore, let (up,0,un1) = (Rpuo, Rpui). Then there exists a positive constant
C = C(ap, Br,T) such that

[10ell e 2 + (VO oo r2 + [ VO 22
(5-3) <CAR [luel|z2ms + h° lugel|L2ms + (1 f = fallz2ze

+la — apllpor2 ||Utt\|L2Ls + 118 = Brllper> ||Ut||L2L3}-

Proof. The main idea of the proof is to see 8 as a solution of a wave equation with
variable coefficients and a source term and then test that equation with a suitable



10 V. NIKOLIC AND B. WOHLMUTH

test function. Compared to the similar results for solutions of linear wave equations
with constant coefficients [1, 32], we also take into account the error of the varying
coefficients.

By subtracting the weak forms for u and w, and recalling the definition of Rju,
we find that 6 solves

(anbis, @) + 2(VO, V) + b (Vby, Vo) + (Brbs, )
(54) = - (ahgtt, ¢) - (5h9t7 d)) + (f - fh7 ¢)

- ((O[ - ah)utt7 (rb) - ((ﬂ - /Bh)utv (b) )
for all ¢ € Sy, a.e. in time. We next want to test (5.4) with ¢ = 6, noting that 6; € S,
a.e. in time. To get optimal error estimates for uy, it is important to only employ the
L? spatial norm of g; and g, in our estimates. We also have to pay special attention

to estimating the last two terms on the right-hand side. Having in mind the nonlinear
problem where we will know that

oo = anllpoorz + 1|8 = Bullperz + b V(e — an)|lLerz + V(B = Bu)llLere < Ch,

we should only have the terms o — o, and 8 — B3, in the L? spatial norm in our
estimates to ensure optimal error rates for the nonlinear Westervelt equation. Testing
(5.4) with 6, integrating over (0,t), and employing Holder’s inequality then results

m
2
[0 C
2 10u(0) 32 + S VO3 + 190720

<Brlloers NOellpop2 + ol p2p2) 10t 12 ps + llanllLoo s lotell p2p2 10l 12

1
+ 5 lanill oo s 19ell 22 10l pape + ILf = full 2z 16el 2 e

+ (loo = anllpoo 2 Jueell p2ps +18 = Bullooorz [[uellpops) 110¢l L2 g »

t 1 t
— 7/ / Qh |9t|2 dx ds,
o 2Jo Ja

0) = 0. By further employing the embedding results (2.3)
.1) with e € {b/8,1} to handle the product terms, we get

for a.e. t € [0,T]. Above, we have used the identity

/Ot/QathtQt dzds = % (/Q an(s) |0:(s)]? dx)

and the fact that 6(0) = 6,(
and Young’s e-inequality (2

o 2 b
X 10u(t) 32 + SIVO@ + 2 IV

4 1
2 2 2
< N6ul32 1 + 3 Oy pollBuli o (10017200 + lletllFere ) + 71 = fallFers

1 2 2 2 2
+ %C?I(},LG Hah,t”me H9t||L2L2 + EC?{[},LGHO%H%OCD HQtt||L2L2

4 2 2
+2Chn 1o (o= @l o ltseFgs + 118 = Ba 3w o el ) -

Applying Gronwall’s inequality (2.2) to the above estimate and taking the essential
supremum over (0,7 then leads to

2 2
18013 12+ IV 2 + 9600
<T@, B, T) {180 3w el Fps + lonllEoe s louellFaps + 1F = ful3a o

2 2
+llo = anl|Foe 2 lueellzops + 118 = Bullioe L2 ”utHL2L3} ’



A PRIORI ERROR ESTIMATES FOR WESTERVELT’S WAVE EQUATION 11

with Clan, 81, T) = Cyexp (Ca (lanallf o +18al3 s +1) T) . Thanks to the
results on the elliptic projector stated in Lemma 5.1 which provide the upper bounds
on ||o||p2r2 and ||ow||z2r2, we then obtain the final bound (5.3), where the constant
is given by

C(O[h,ﬂh,T)
= Cs (lanllzors + 1Ballzers + D exp (Cs (Jlans

2
12 s F 18l 2eers + 1) T) -

Remark 5.4. We note that if ay, € C([0,T]; L>(2)), the same error order can be
obtained if we choose any us 5, such that |u; — ug p|r2 < Ch®. This is due to the fact
that we would then have an additional term on the right-hand side of (5.5) that is of
order h®:

| (0)] 2= 10:(0)[72 < Clewn (0] o= (Jur = wa,nl32 + [l (0)II72).

To be able to later employ a fixed-point approach and derive an a priori estimate for
the nonlinear model, we also need to bound ||0y]|z2r2-

PROPOSITION 5.5. Let ¢, b > 0 and let u to be the solution of (4.1) that satisfies

we L0, T; H*(Q)), wuy € L2(0,T; L>(Q)) N L0, T; H()),

(5.6) .
Ut € L2(07 T LOO(Q) n HG(Q))7

where s € [1,2]. Let Assumption /.1 hold and let B, € L?(0,T; L>=(2)) and ap, €
L>(0,T; L3(S2)). Assume that (upo,un1) = (Rnuo, Ryut). Then there exists a posi-
tive constant C = C(ap, By, T) such that

||V9||L<><>L2 + HotHLoom + ||V9tHLocL2 + ||9ttHL2L2
(5.7) SCAP” el oo prs + PP \Jwsell L2 e + (1 = fullL2r2

+ lutell popo loo = anllzoe 2 + [Juel p2poo (18 = BallLer2}-
Proof. To obtain the higher order estimate, we additionally test (5.4) with ¢ = 0.
After integrating over (0,t) and recalling that 6(0) = 6;(0) = 0, we find
b
(a0 = 62) 6ue[7212 + 7 VO (D)

1 2 1 2
< 1 IBnll T 1oy 16 IVO0:lz2 2 + llanl T s ol a2

(5.8) 1

1
2 2
+ 12 1BnllZe o Nerlloe 2 + - lle = anllZoe o fluselle o

4e

1 2 2 1 2 ct 2
+ Za”ﬁ = Bnllzoep2 el 200 + ZE”f — fullzere + €|V9(t)|L2
+ 2|V 7

t

for t € [0,T]. Above we have estimated 02/ V0 - V0 dx in the same manner as
0o Ja

(4.9). Since 6(0) = 0, we can further infer that

t t
VO(t)] 2 = ’/ V0, (s) ds g/ IV6,()| 12 ds < VT|V6il| 212, ¢ € [0,T].
0 0

L2



12 V. NIKOLIC AND B. WOHLMUTH

Note that, compared to Proposition 5.3, we had to introduce additional assumptions
(5.6) on the L regularity of u; and wug. This is again due to the fact that we do not
want to have higher than L? spatial norms of & — ay, and 8 — 5, on the right-hand
side of (5.8).

We choose € < ap/6 and add (5.8) to estimate (5.5) multiplied by A > 0 such
that A\c?/2 > ¢*/b. We then apply Gronwall’s inequality to the resulting estimate to
obtain

2 2 2
et 22z + 10e1Z s + 10322 + 1V 12
<Crexp (Cs (llanelfwps + 18013 s+ T+1) T) {IBul32s Notllfm o
2 2 2
1813 s el o+ lonl e o ol + ltee g e — anl13e o

2
o uellfepoe 18 = Bl + 1 = filfere }

where we have also used that |v|ps < Cpe ps|v|pe, for v € L>(Q). Employing
the bounds on || g¢||~r2 and ||ow| L2r2 then leads to the estimate (5.7), where the
constant is given by

C(ahaﬂth)
=Co (lanllLeor= + [|BullLers + |Brll2r~ + 1)
X exp (010 (Hah,t”iooLs + 1BrllZ s + T+ 1) T) ) 0

5.3. A priori estimate for the linear equation. We can now state the a
priori estimate for the linearized Westervelt equation with variable coefficients.

THEOREM 5.6. Let the assumptions of Proposition 5.5 hold. Then the following
a priori estimate is satisfied
llu = un|| oo r2 + |ue = Unell foo po + e — Unysell f2 g2
+ AV (u—up)|peerz + [V (ur — wni)ll o2
< Clan, B, T) {P°|lull Lo s + B |luelloo s + RP[lueellp2ms + | f = follrere

+ [t reor? + el pepee 18 = Bullzer2},

(5.9)

L2 lla = an|
where uy, solves (4.2), (4.3). The constant appearing above is given by

Clan, Bn,T)
(510)  =Cu{Ulanllzmre + IBullzre + 1Bullwrs +1)
xexp (Ciz (Jlanl3ogs + 18032 ps +T+1) T) +1}.
Proof. The estimate follows directly by splitting the difference v — uy, into the 6
and p terms, and then employing Proposition 5.5, Lemma 5.1, and Lemma 5.2, and

the fact that
Vol peerz < Ch¥ | poo s

for some constant C' > 0 independent of h and w. ]

We note that Theorem 5.6 also includes, as a special case where « = 1, 8 = f = 0, the
a priori estimate for strongly damped linear wave equations with constant coefficients;
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this result corresponds to [32, Theorem 3.4]. If we do not have to take the coefficient
error into account, regularity conditions (5.6) for u can be relaxed to

U, ut € LOO(OvTaHS(Q))v Ut € LQ(OaTa HS(Q))a

since we lose the last two terms in the estimate (5.9).

6. Finite element approximation of Westervelt’s equation. We are now
ready to study discretization in space of the initial-boundary value problem (3.1)
for the Westervelt equation. We want to prove that it has a unique solution in a
neighbourhood of u. To this end, we rely on the Banach fixed-point theorem.

THEOREM 6.1. [A priori error estimate] Let ¢, b, k > 0, and T > 0. Assume
that the initial-boundary value problem (3.2) for the Westervelt equation has a unique
solution which satisfies

u e L®(0,T; L=(Q) N H*(Q)), u, € L*(0,T; L>(Q)) N L>(0,T; H*(Q)),
ug € L2(0,T; L= (Q) N H(Q)),

where max{1,d/2} < s < 2. Then for sufficiently small

m= Hu||L°°L°°7

M = max {||u|| L~ -,

el poo pre s el 2o s lueell po e s 1wl 2 3 s

and h, there exists a unique up € H?(0,T;Sy) in a neighbourhood of u which satisfies
equation

(6.1) ((1 = 2kup)up e, ) + (Vun, Vo) + b (Vup e, Vo) = 2k (uj, 4, ¢)

for all ¢ € Sy, a.e. in time, and (up(0),up+(0)) = (Rpuo, Rpu1) . Furthermore, there
exists a positive constant C' that depends on m, M, and T, but not on h, such that
lu —unl|poer2 + |ue — Un el foo po + e — Unyetll 22

(6.2) S
+h|V(u —up)|porz + 2 [[Vug = un il poo g2 < Ch®.

Proof. The main idea of the proof is to define an iterative map on which we will
apply the Banach fixed-point theorem while relying on the results for the linearized
problem. We first introduce the set

By = {vn € Xp ¢ |lure — vnetllpape + e — Ontll e g2 + [l — vn | oo g2
+ hlIV(u—vp)|lpeore + ||V (up —vpt)|l g2 < LA,
(vn(0),v1,:(0)) = (Rnuo, Rpur) },

the constant L > 0 is independent of h and h < h. Note that the set B}, is non-empty
since Rpu € By. For v, € By, we then consider the following linearization of our
semi-discrete problem

(1 = 2kvp)uptt, ®) + A(Vup, Vo) + b (Vup, Vo)
=2k (Uh,t Uh,t, ¢) )
for every ¢ € Sy, pointwise a.e. in (0,7),
(un(0), 24(0)) = (Rpuo, Rpu1) .

(6.3)
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We introduce an iterative map F : vp +—> up, noting that F will be well-defined thanks
to the uniqueness result from Theorem 4.2. Clearly a fixed point of F would solve
(6.1), so we proceed with verifying the conditions of the Banach fixed-point theorem.

(Bh,d) is a complete metric space. By, is closed in X = W1°°(0,T; H}(Q)) N
H?2(0,T; L*(Q)) with respect to the metric d induced by

llollle = max oz, ol }
from which completeness follows.

F is a self-mapping. Take any v, € By. We want to show that u, = Fvp, € By.
We set

ap(w,t) =1—2kvp, Bn=—2kvns, fo=0,
and check that the conditions of Theorem 4.2 and Theorem 5.6 are satisfied. We first
show that the non-degeneracy condition on «y is fulfilled. Employing the identity
vp, = vy, — Ipu + Ihu and relying on the inverse estimate (2.6) yields

[vnllzeepoe <o — Inullpeepoe + [[Ipul[ Lo Lo
S h_d/QCinVH’Uh — Ihu||L°°L2 =+ ||Ihu||LooLoo.
Then by additionally using the identity v, — Inu = vy, — u + v — Ipu and the stability
and approximation properties (2.7) of the interpolant, we conclude that
[onll e oo <B™Y2Chhy |l — ull oo r2 + h™ Y2 Chuy|lu — Tyul| poo 12

=+ CstHu||L°°L°°

6.4 _ o
( ) S Cinths d/2 + C’invcvapph Ul/z”“”L“HS + Cst||u||L°°L°°

—s—d/2 —s—d/2

S Cinth + C’invcvapph M + Cstm~

By choosing h, M, and m sufficiently small so that

d/ —s—d/2

mo = Cine LA™ % 4 CineCappht’ 2 M + Cyom. < 1/(2K),

we can guarantee that ||vp|/per=~ < mo < 1/(2k). In this way, the non-degeneracy
condition in Assumption 4.1 is fulfilled since

0<ap=1-2kmy < ap(z,t) <ay =1+2kmg in Qx(0,7).

We next want to bound ||8h||r2rn, ||Bnllners, |onllpers, and ||ap || e s uniformly
with respect to h. Similarly to (6.4), we derive the following estimate

[ontllpopoe < lne = Intiell popoe + [Lntiell 200
(6.5) < CineD* ™2 g — up + up — Inul| 2y + [ Inuel| 20
S VT Cuuy L~ + Ciny Capph®™ 2 |Jug g2 e + Cst el p2 e
from which we have ||Bp] ;20 < Zk(\/TC'inVLES_d/Q + C’inVCappEs_d/QM + M). Fur-

thermore, it holds that

|peors < 2kCppa 1o (LR + CM),

1Bl Lo s = 12kvn e

lon | e s = 11— 2kvnll o s < CQ) + 2C La(LR +CM),
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and
1

lnill e po = 1Bnll poo s < 2kCipy 1o (LR + CM).

According to Theorem 4.2, there exists a unique solution up, € Xj, of (6.3). Thanks
to the a priori bound for the linearized Westervelt equation stated in Theorem 5.6,
we have

lu —upl| oo r2 + Jue = Unell foo p2 + Uee — Unyell f2 g2
+h|IV(u—up)lzeorz + 2 ||Vue — gl oo g2
<Cy {P°||ullpoe s + A% ||ug||Loo e + PP |||l L2 s

+k el 2 poo |t = vnllpoerz + kel p2peo lue — vl poop2 ) 5

(6.6)

where the constant appearing above is computed according to (5.10) and the derived
uniform bounds on «ayj, and Bj:

C. =Cys {((1 I Y S VG

(s—1)

)+ LR +m1)
x exp(Cua (LR £ M2+ T+ 1)T) + 1}.
Therefore, from (6.6) and the fact that v, € By, we infer that
lu —unllpeorz + [lue — wntll oo p2o + lter — Un,eell 2
+ AV (u—un)llpoere + 2 [ Vur = unill g 2
<C.{3+2kL}Mh* < Lh*,

for sufficiently small m, M, and h. We can conclude that u, € By and, therefore,
F(By) C Bp,.

F is a contraction. Let vg),vf) € B;, and ug) = Fu}, uf) = .7-'1122). We want to
show that
1 1 1 2
|Fo) = Folle < alloy” =02l 0<g <.

We note that the difference v, = uél) — uf) satisfies
1—2ko" 2(Vibn, Vo) + b(Vipn s, Vo) — 2k (v))
(( vh )d)h,th (15) +c ( ¢h7 ¢) + ( 1/}h,,t7 ¢) Umﬂ/’h,f» ¢
1 1 2 2 1 2
= (Qkugg (v}(lz — véi) + 2k‘u§l’zt (v}(L) — vg )) ,qb) ,

with zero initial conditions, for all ¢ € S. The equation can be seen as a special case
of the PDE we considered in Theorem 4.2 if we choose

ap=1-— QkU,(ll), B = =2k v}(fz,
1 1 2 2 1 2
o= 2 (o1 o2 200l (i)
and zero initial conditions. Owing to Theorem 4.2, we then have the a priori bound

2 2
[nillrare + IVORIT oo 2 + VR el 7o 2 + V0

1 1 2 2 1 2
<CR? ) (uf) = o)) + ul ) (o) = o) |3a e

2
|L2L2

(6.7) 1 1 5
<Ok Cy o (g3 pallofl) = o132

2 1 2
gz allof = o812y )
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where the constant above is computed according to (4.5),
C, =Cis eXp( Cie (L2E2(S_1) + M? + 1)T)

We next show that ||u§112||LooL4 and ||u,(122t||L2L4 in (6.7) can be made small so that F
is a contraction. On account of the inverse properties (2.6) of {Sh}, ;7 , We first
find that B

”Ugit”L2L4 < ||u§:‘:2t — Rpugt|[r2pe + || Rauet | 2

< B VA ugl), — Ruuse||pore + | R| 2o

< BV u?), — usellrere + b~V ACuwlluse — Ryueellzere + | Ryuee z2 s,
We can then bound g+ = uy — Rpus: by employing Lemma 5.1 to get

(6.8) ”Uf,gt”mm < Cinyh™ Y (L1* + Ch* uge || z2pre) + [ Rnwsel| 12
< G (L + OME™* 4+ O

Above, we have also made use of the fact that |Rpuu||r2p4 < C|luet]p2ps for some
C > 0 independent of h and u. Furthermore, since uh1 € By, we can bound the term

||u§lleLooL4 as follows

69 gl < Coy po (lwnlloe s+ e = i)y )
<OM+ LR,

where C' > 0 is independent of h and u. Altogether from (6.7), (6.8), and (6.9), for
sufficiently small M and h, we can conclude that F is contractive with respect to
the topology induced by ||| - |||. The statement now follows by applying the Banach
fixed-point theorem. 0

We note that due to the presence of the strong damping in the model, the assumed
regularity of the solution u is to be realistically expected. The higher the sound
diffusivity b is, the less pronounced nonlinear effects are in the propagation, such
as the steepening of the wave. We refer the interested reader to, e.g., [16, Section
7.1.1] for a detailed discussion on how the b-damping influences the behavior of the
nonlinear acoustic models.

Remark 6.2. If Q is a bounded interval in R, we can rely on the embedding
HY(Q) — L*>(Q) to avoid degeneracy of the semi-discrete Westervelt equation and
then we do not need to employ the inverse properties of {Sy},_j 7. Indeed, the L>
bounds (6.4) and (6.5) in the proof of Theorem 6.1 can be replaced by

S S

—s—1 —s—1
[onllLoree < Cha poe(Lh +CM),  |[vnllp2pee < COpppe(Lh — +CM),

respectively, for v, € Bj. Similarly, when proving contractivity, we can replace esti-
mate (6.7) by

2 2
[n,eell 72 e + IVRI T p2 + 1Vl e 2 + VR
1 1 2
<CRCy g (I3 g 05 = 01320

2 1 2
gl 3e e o = o 2oy ) -

2
L2L?
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Since ui), uf) € B, we can easily show that F is a contraction for sufficiently small
M and h. Therefore, the a priori bound (6.2) holds in 1D as well with 1 < s < 2.

Although beyond the scope of the present work, we expect that the error analysis
of a fully discrete scheme would rely on similar theoretical tools and an analogous
fixed-point approach. We refer to [42, Chapter 8] which may serve as a first step in
the direction of the error analysis for the Newmark time-stepping scheme that is often
used in practice.

7. Numerical results. To illustrate the theory, we conduct two numerical ex-
periments using a MATLAB implementation based on the GeoPDEs package [51].

7.1. Propagation in a channel. We first perform an experiment in a 1D chan-
nel setting. For the medium, we choose water with the parameter values

c=1500m/s, p=1000kg/m> b=6-10""m?/s, B, = 3.5;

cf. [29]. Following [36, Algorithm 1], to resolve the nonlinearities, we employ a fixed-
point iteration with respect to the second time derivative. The tolerance is set to
TOL = 10~8. Time stepping is performed by employing the Newmark method [38]
with the parameters (3,7) = (0.45,0.75). The values are chosen in this way since they
were shown to provide good results in simulations of the nonlinear acoustic equations;
see [16, 36]. For all spatial refinements, we have 2001 grid points in time with the
final time set to T" = 37 us. We conduct this experiment with the initial data

oo = (ress (-T2 ), it - ey (~C227Y).

where A; = 1.2- 108 Pa, Ay = —10'' Pa, 01 = 0.015, 0o = 0.02, and p = 0.1. We
note that in this setting the upper bound for the acoustic pressure that guarantees
non-degeneracy amounts to 1/(2k) ~ 214 MPa.

We use piecewise linear elements in space to compute solutions on different dis-
cretization levels. The numerical solution is computed on level N, N € [1,6], by
employing 100 - 2V ~! elements for the channel length of 0.2m. The reference solution
is taken to be the solution on a very fine mesh, where N = 8. After obtaining the
numerical solution on a coarse mesh, we interpolate it linearly to the mesh on level
N = 8 and compare to the reference. Figure 1 displays snapshots of the reference
pressure wave as it propagates.

Let en denote the error in a certain norm on level N. We determine the order of
convergence on this level via

loglen—1/en)
log(2)

The numerical error orders obtained in the experiments are stated in Table 1 and Ta-
ble 2. We see that they agree with our theoretically predicted bounds in Theorem 6.1.

ordery =
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120 ‘
—t=0pus
—t=9.25pus
100+ t =18.5 us
—t= 2?75/&
— | —t=3Tpus
£ 80 :
=3
g 60)
= 407
201
0

0 4.102 g.io—QT 0.12  0.16 0.2

Fig. 1: Snapshots of the reference pressure wave in a channel

H level N ‘ llu — upllpeorz | |V(u —up)|peor2

|

2 1.9997 0.9993
3 2.0011 1.0003
4 2.0042 1.0021
5 2.0168 1.0085
6 2.0692 1.0352

Table 1: Order of discretization errors for uy,.

H level N ‘ ||Ut*Uh,tHLooLz ‘ ||v(ut7uh,t)||LmL2 ‘ ||Utt*Uh,tt||L2L2 H

2 2.0068 1.2258 2.0172
3 2.0039 1.0691 2.0076
4 2.0050 1.0201 2.0059
3 2.0171 1.0131 2.0173
6 2.0697 1.0363 2.0694

Table 2: Order of discretization errors for up ¢ and up 4.

7.2. Focused ultrasound. In our second example, we consider a more
application-oriented setting of a focused-ultrasound problem. In ultrasound applica-
tions, the sound is often excited by transducers arranged on a spherical surface [8, 29].
The wave then self-focuses as it propagates; see Figure 2. This approach results in
localized high-pressure values, and is therefore often used in non-invasive treatments
of kidney stones and certain types of cancer [21, 23, 31].

In the present experiment, our computational domain is a rectangle [0,0.04] m x
[0,0.05]m with a curved bottom side that belongs to the circle centered at
(0.02m,0.04m) with radius R? = 0.002m?. On this bottom side we impose Neu-
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mann boundary conditions as a modulated sinusoidal wave:
ou go sin(wt) (1 + sin(wt/4)), t > 2w /w,
— = on FN.
on go sin(wt), t < 2m/w.
The angular frequency is taken to be w = 2nf with f = 60kHz, and we set go =
10" Pa/m. On the rest of the domain sides, we impose linear absorbing boundary
conditions, i.e.
ou

1
%:—Eut on 8Q\FN

Fig. 2: Propagation and self-focusing of a sound wave

We mention that nonlinear absorbing conditions for the Westervelt equation have
also been derived and investigated in [35, 45]. Discretization in time is performed
with 3500 time steps for the final time 7' = 40 us and we again employ the Newmark
scheme for time stepping with the same parameters as before. For the discretization
is space, we employ a quadrilateral mesh which on the discretization level N has
2N=1.35 elements in the propagation direction and 2V~! - 20 elements in the other
direction, where N € {1,...,5}.

On each discretization level N we compute

q(un) = [|uy|| o2,
noting that ey = |g(u) — g(ud)| < |lu — ulY || L= 2. Thus we have
q(up) < ||ul|poeor2 + Ch®.

Figure 3 displays how the function ¢ changes with respect to h. The data has been then
fitted to a curve a + Sh” by employing the nonlinear least-squares solver Isqcurvefit
in MATLAB with the starting point (1,1,2). We obtain v ~ 1.82 for the order of
convergence. In Table 3, we have the orders of discretization errors for |g(u) — q(up)]
if we take the value on the highest level N = 5 as the reference, i.e., u = uj, which
are again around 2.
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1,180.5
© Data
1,179.5 =— Fitted curve |
=l
B 11,1785 |
g H level N ‘ lq(u) — q(ul))] H
S 1177.5] ] id
2 1.8386
1,176.5| | 3 2.0179
‘ ‘ ‘ ‘ ‘ ‘ ‘ 4 2.3046
02 06 1 1.4 1.8 22 26,, 3
-10
h
Fig. 3: q(uy) for different h Table 3: Order of error ey .
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