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We study the first-order nonhomogenous wave equation. We extend the convolution the-
orem into a general case with a double convolution as the nonhomogenous term. The
uniqueness and continuity of the solution are proved and we provide some examples in
order to validate our results.
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1. Introduction

The wave equation occurs in many branches of physics, in applied mathematics as well
as in engineering, and it is also considered as one of the three fundamental equations
in mathematical physics. The homogenous wave equation with constant coefficient can
be solved by many ways such as separation of variables [1], the methods of characteris-
tics [2, 3], and Laplace transform and Fourier transform [4]. The nonhomogenous wave
equation was also studied in [3] by using the methods of eigenfunction expansion.

In this study, we consider the nonhomogenous wave equation

us +cuy, = F(x,t), (1.1)

replace the nonhomogenous term by a single convolution and double convolutions, and
prove that if F; and F; are solutions for the nonhomogenous equations, then F (x) % F5(x)
and F;(x,t)**xYF,(x,t) are also solutions.

Definition 1.1. Let F;(x) and F»(x) be integrable functions, then the convolution of F (x)
and F,(x), as
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Fu(x)%F>(x) = LE (x— RO, (12)

is called a single convolution, provided that the integral exists, see [4].
Definition 1.2. Let F,(x, y) and F,(x, y) be integrable functions, then the convolution of
Fi(x,y) and F>(x, ), as

Fi(x,y)%* ' Ex(x,y) = j: j:m(x—c, y - mE:(Gn)dl dn, (1.3)

is called a double convolution, and we use the symbol **” to define the double convo-
lution with respect to x and y, provided that integrals exist, see [5].

2. Main results

We start by studying the first-order nonhomogenous partial differential equation, where
the nonhomogenous initial condition with convolution terms is given as

us +cu, = F(x,t),

u(x,0) = g(x), where —oco <x< oo, t>0, (2.1)
where the nonhomogenous term of (2.1) is a single convolution defined as follows:
Fxt) = R0 B0 = | R - GO0, (22)

where t in (2.2) is constant, and we consider the initial condition as a convolution that is
given by

g(x) = g1(x)*g(x). (2.3)
Now, the characteristic equations of (2.1) are in the following form:

dt dx dv

% = l) % =6 dﬁ F(xat)a (24)
if the initial conditions are given by
Ha,0) =0, x(a,0) =a, v(a,0) = g(a), (2.5)

then we solve (2.4) for t and x, respectively, thus we obtain
tHa,fB) = J5, x(a,B) = a+cp. (2.6)
Then the last equation of (2.4), for v, becomes

% = Fla+cBp),  v(a0) = gla), (2.7)
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by solving (2.7), we have
B
v(a,fB) = J Fla+cr,7)dr +g(a). (2.8)
0
Solving (2.8), for , f3, we get the solution of (2.1) as
t
u(x,t) = JF(x—Ct-I—CT,T)dT +g(x —ct). (2.9)
0

In particular, if we take the nonhomogenous first-order partial differential equation with
the nonhomogenous initial condition

U+ Uy = x> +2c0s(x) — 2,

L . (2.10)
u(x,0) = = — —cos(x) + =sin(x), —oo<x<o0,t>0,
2 2 2
where ¢? = 1, then it is easy to prove that
(x)*%sin(x) = x> +2cos(x) — 2,
(2.11)

1 1 1
ek cos(x) = Eex -3 cos(x) + 5 sin(x),

and then we apply (2.10) as
t ) 1 1 1.
u(x,t) = J [(x—t+71)"+2cos(x—t+T1)—2]dr+ Ee’“—t - Ecos(x -+ Esm(x —1).
0
(2.12)
If we calculate the integral in (2.12), we obtain
t
J [(x—t+71)* +2cos(x — t+7) — 2]dT = %2t — xt*> + %P —2sin(x —t) + 2sin(x) — 2¢.
0
(2.13)

Thus the solution of (2.10) can be written in the form
1., 1 I DA .
u(x,t) = Ee" - Ecos(x—t)+x t— xt +§t - Esm(x—t)+251n(x) —2t.  (2.14)

In the following, we replace the nonhomogenous single convolution term in (2.1) by a
double convolution term as

ugt+cu, = F(x,t),
(2.15)
u(x,0) = g(x), —oco<x<oo,t>0,

where F(x,t) is defined as

Flxt) = fi(e )55 fo (1) = L Jofl (=t =) fo(( )dl dr, (2.16)
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then the solution will be in the form of
t
u(x,t) = JF(x—ct+ cT,7)dT + g(x — ct). (2.17)
0

The proof of (2.15) is similar to that of (2.1).
In particular, take the nonhomogenous first-order partial differential equation with
the nonhomogenous initial condition as

U+ 1, = — 2cos(x) + tsin(x) + xsin(t) — 2cos(t) + 2cos(x + t) + 2,

1 1 1 (2.18)
u(x,0) = — 5 sinh(x) + Excosh(x) + Exsinh(x), —00 < x <00, >0,

where ¢ = 1, then it is easy to prove that

(x+ 1)k *'sin(x+¢t) = —2cos(x) + tsin(x) +xsin(t) — 2cos(t) +2cos(x + 1) +2,

e¢*xsinh(x) = —% sinh(x) + %xcosh(x) + %x sinh(x),
(2.19)
where ¢2 = 1. Now, apply (2.17) as
t
u(x,t)= J [ —2cos(x—t+71)+Tsin(x —t+71)—2cos(7)]dr
0
t
XJ [(x—t+71)sin(z) +2cos(x — t+27) +2]dr (2.20)
0
- % sinh(x— 1)+ %(x —f)cosh(x— 1) + %(x — )sinh(x - 1).
Then we get the solution of (2.18) as
u(x,t) = —% sinh(x — ) + %(x —t)cosh(x —t)+x+t
: (2.21)
+ E(x —t)sinh(x — t) — sin(x) — sin(f) — tcos(x) — xcos(t) +sin(x + t).
THEOREM 2.1. Consider the Cauchy problem as
Uy — gy =F(x,t), —0c0<x<o00,t>0,
(2.22)
u(x,0) =p(x), uy(x,0) = q(x),
where
F(.X,t) = Fl (-x)t)*XFZ(x> t)) (223)

and the initial condition is defined as

p(x) = hy(x)xhy(x), q(x) = @1(x)*g(x), (2.24)
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then the solution is given by

1 1 1 x+ct 1 t rxte(t—p)
W) = 3 pleet) +3 plx—ct) + ZLJ( Yy + ZL Licuimp( y,B)dydp.
(2.25)
Proof. The nonhomogenous term of (2.1) is a convolution defined by
S+ fat) = | fite= o AEHL, (2:26)

where t is considered constant, see [6], and the nonhomogenous initial condition of (2.1)
is also a single convolution defined by

hi(x)**hy(x) = J:hl(x—f)hz(f)df, (2.27)

also see [6], and

Q) F g(x) = j:gl (x— Og(O)dC, (2.28)

then by applying the method of reduction to first-order equation, we can write (2.1) in
the following form:

(¢ + coy) (9 — Oy ) u(x,t) = F(x,t). (2.29)

Let w = (0; — cdy)u(x,t), then we introduce (2.1) with the initial condition to the first
order as

Wi+ cwy = F(x,t),

w(x,0) = u(x,0) — cue(x,0) = q(x) —cp’(x), (2.30)
thus we can write the characteristic equations as
j; =1, ;l; =, j; = F(x,t), (2.31)
if the initial condition is provided as
t(e,0) =0, x(a,0) =@, 2z(a,0) = q(ax) —cp’ (). (2.32)
Now, first of all, we solve (2.31) for t and x, then we get
Hap) = B, x(a,f) = cf+a, (2.33)
the last equation of (2.31), for z, becomes
T parcpp),  z@0) = ql@) - cp (), (2.34)

ap
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by solving (2.34), we obtain
B
z(a, ) = J Fla+ct,7)dr+q(a) — cp’(a). (2.35)
0
The solution of (2.35), for &, f3, will be given by
t
w(x,t) = J F(x—ct+ct,7)dt+q(x — ct) — cp'(x — ct). (2.36)
0

Similarly, we consider to solve the equation below by the same method:

Uy — cuy =w(x,t),

u(x,0) = p(x), 237
where the characteristic equations are
j/tj =1, Z; = —¢, jl; = w(x,t), (2.38)
and the initial condition is
t(@,0) =0, x(a,0) =0, z(a,0) = pla). (2.39)
Now, we solve (2.38), for t, x, as
t(a, ) = B, x(a,f) = a—cp, (2.40)
the last term of (2.38), for z, becomes
dz
@ = w(a—cf5,f3), z(a,0) = p(a). (2.41)
We solve (2.41) as
2(a,B) = wa(oc —¢6,0)d0+ p(t)
= Jf [J:F((—CG +a) —cO+ CT,T)dT] d@+Jf[q(oc —2c0) — cp’(a—2¢0)]dO+p(a),
(2.42)

and we also solve (2.42), for a, 3, where & = x + ¢t and 5 = ¢, then the solution is given

by

() = J; U:F(x Fet—2c0+ cr,f)dr] 46
(2.43)

t t
+ I q(x+ct—2c0)do — I cp'(x+ct—2c0)d0+ p(x+ct).
0 0
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If welet y = x+ct — 2c0, then we get

t x+ct
Jq(x+ct—269)d9 _ ij 4(»)dy, (2.44)
0 2¢) x—ct
similarly, we have
£ 1 1
—J e’ (-t ct —2c0)d0 = ~ pla+ct) + 2 plx—et). (2.45)
0

Then (2.44) and the last term of (2.43) can be written as
1 1
5p(x+ct)+ Ep(x—ct), (2.46)

for the first term, we change the variable. Let y = x+ct —2c0+ct and f = 7, then we
can write the first term of (2.43) in the following form:

t 0 t rx+c(t-p)
J U F(x+ct—2c9+cr,‘r)d1] d6 - —J J F(y,)idydp, (2.47)
oLJo 0 Jx—c(t-p)

where J is the Jacobian

1
J= —Edyd[)’ = drd6, (2.48)
this completes the proof of the theorem. O
Now, if we take the nonhomogenous wave equation with nonhomogenous initial con-
dition as
Uy — Uy =665 —x° —3x> —6x—6, —oco<x<o00,t>0,
1. 1 1. (2.49)
u(x,0) = Exsm(x), us(x,0) = Excosh(x) - Esmh(x),
where ¢* = 1, and since
& x*xd = 6 — x> —3x* —6x— 6,
sin(x)* cos(x) = %xsin(x), (2.50)
sinh(x)* sinh(x) = %xcosh(x) - %sinh(x),
we apply Theorem 2.1, then we have
1 1 1 X+t
u(x,t) = Z(x —t)sin(x —t) + Z(x+ t)sin(x +1t) + ZJ [y cosh(y) —sinh(y)]dy
x—t
(2.51)

1 t rx+c(t—p)
+7J J [6¢” —y* —3y” —6y —6]dydp,
2Jo x—c(t—p)
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if we calculate the last two integrals, we obtain the solution of (2.49) as
) 4 2oty _ L4 2 300 20 x
u(x,t) = 3e +3e _Zt — 3xt —Ext — 3t —6e

1 1 1. 1.
- th“ - Ex3t2 ~3 sinh(x — t)x + 3 sinh(x — )¢
(2.52)

+ icosh(x —t)+ %sinh(x +1)x+ % sinh(x + t)t
1 1 . 1 .
~a cosh(x+1t)+ Z(x —t)sin(x —t) + Z(x+ t)sin(x + t).

In the following theorem, we prove the uniqueness and continuity of the above-
mentioned solution.

TueoOREM 2.2. Ifh € C3(R), and k € C'(R), then the initial value problem

Ui = e =0, x| <00, [t] < oo,
(2.53)
u(x,0) =h(x),  w(x,0) = k(x),

where the nonhomogenous initial conditions are convolution terms as

h(x) = fi(x)*f2(x), k(x) = gi1(x)*g(x), (2.54)
a solution of the form
u(,t) = Shlxtc) + h(x—ct)+ ijmk( )d (2.55)
S 2 2c) o '

which is well posed and its unique solution is given by D’Alembert formula.

Proof. Tt is easy to see that D’Alembert formula satisfies the wave equation and the initial
condition. We will focus on proving the uniqueness. The general solution is given by

u(x,t) = F(x — ct) + G(x + ct), (2.56)

and the initial condition determines F and G. If we had two solutions, p; = F; + G; and
p2 = F> + G, solve (2.44) with the initial condition h(x) and k(x), then the function

plxt) = pi(x,t) — pa(x,t) = (Fi — F) + (G — Gy) (2.57)
satisfies the following equation:

Ptt_CZPxx = 0) |x| = 00, |t| < 00,

p(x,0)=0,  pi(x,0) =0, (2.58)
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where F and G are uniquely determined from the initial conditions, and we have that
p(x,t) = 0 satisfies the above system, then F; = F, and G; = G,. For continuous depen-
dence on data, let u, v correspond to the solution with initial data 4, k and vy, v, respec-
tively, suppose

[h(x) —vo(x)]| <8, |k(x)—vi(x)| <6, Vx, (2.59)

then for 0 < ¢t < T, we have
|u(x,t) —v(x,t)| < %|h(x+ct) —vo(x+ct)]
1 1 X+ct
+2 b et) = vl - ef)| +ZJ Ko=) ldy  (2:60)

1 1 1
=< 564—65 + 276(2ct) < 6(1 +T)

fore >0,if 6(1+T) <€, then |u(x,t) —v(x,t)| < €. O

THEOREM 2.3. Consider the Cauchy problem

U — gy =F(x,t), —oco<x<o0,t>0,
(2.61)
u(x,0) =h(x), ur(x,0) = k(x),
where the nonhomogenseity of the term of (2.61), defined as the double convolution
F(x,t) = fi(x,t)%**' fr(x,1), (2.62)

is well posed.

Proof. It is easy to verify the uniqueness since the difference of two solutions satisfies the
homogenous wave equation with zero initial condition and this was already discussed in
the above theorem, we need only to consider the equation

Uy — gy =F(x,1), —oco<x<oo,t>0,
(2.63)
u(x,0) =0, us(x,0) = 0.
The above equation has a solution of the form
1 t rx+c(t—p)
u(x, ) = —j J F(y,B)dydp. (2.64)
€Jo Jx—c(t-Pp)

Now, suppose that F(x,t) and G(x,t) satisfy

|F(x,t) = G(x,t)| <8, —oc0o<x<o0,t>0. (2.65)
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If u, v are solutions corresponding to F(x,t) and G(x,t), respectively, and ¢ satisfies 0 <
t < T, then

j j 0Py ap|

xctﬁ)

< %J;zc(t—/})d/} = _5(0_2/3)2
- 6(;) < 5<T2) <8(T2).

Thus for fixed finite time interval [0,T] and € >0 if € > 8T?, then |u(x,t) — v(x,t)| <
€. U

lu(x,t) —v(x,1) | _Z

) (2.66)
0

TaEoOREM 2.4. Consider the Cauchy problem as

Uy — gy =F(x,t), —oc0o<x<o0,t>0,
(2.67)
u(x,0) = p(x), u(x,0) = q(x),
where
F(x,t) = filx,t)**%* fr(x, 1), (2.68)
and the initial condition, defined as
p(x) = hi(x)*hy(x), q(x) = g1(x)xg(x) (2.69)

has a solution in the form of
1 1 x+ct x+c(t— ﬂ
u(x,t) = Ep(x+ct)+5p(x—ct)+2ch’ )dy+ ZCJ I s F(y,p)]dydp.
(2.70)

The proof of this theorem is similar to that of Theorem 2.1.
In particular, if we take the nonhomogenous wave equation with the nonhomogenous
initial condition such as

1 .
Ust — Uy = 5xtsm(x+ t), —oo<x<oo, t>0,
1 1 . 1.
u(x,0) = Excosh(x) + Exsmh(x) —3 sinh(x), (2.71)
us(x,0) =2sinh(x) — 2x,

where ¢? = 1,then it is easy to prove that the right-hand side of (2.71) can be written as

. |
sin(x +1)*%*x cos(x+1) = Extsm(x +1), (2.72)
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and similarly,
. 1 1 . 1.
e**x*sinh(x) = —xcosh(x) + —xsinh(x) — = sinh(x),
2 2 2 (2.73)
x?%* cosh(x) =2sinh(x) — 2x.
Now, we apply Theorem 2.4 as
1 1 . 1.
u(x,t) = Z(x —t)cosh(x —t)+ Z(x —t)sinh(x —t) — 1 sinh(x —t)

+ i(x +t)cosh(x+1) + i(x +£)sinh(x + 1)

1 1 (** 1t xt=p
ffsinh(x+t)fj [2sinh(y)72y]dy+fj J yBsin(y +B)dydp,
4 2 )t 4JoJx--p)
(2.74)

and we integrate the last two terms of (2.74), then we obtain the solution of (2.71) as
1.
u(x,t) = — cosh(x — t) — 2xt + cosh(x + 1) + 3 sin(x — t)
1 1 1 .
— —cos(x —t)x+ 6 cos(x — t)t+ gxtsm(x +1)

16
! cos(x + t)xt* + L cos(x+1t)x+ s cos(x+ 1)t
8 16 16

X X o D1 (2.75)
~3 sin(x+1t) + 3 sin(x+t)t° — 74 cos(x+1)t° — 3 sinh(x — t)
N %cosh(x -1+ % sinh(x — £)(x — £) - %sinh(x 1)
" %cosh(x O+t + % sinh(x+£)(x+ ).
In the following theorem, we extend Theorem 2.4.
THEOREM 2.5. Consider the Cauchy problem as
Uy — gy =F(x,1) + G(x,t), —oco<x<co,t>0,
(2.76)
u(x,0) = p(x), u(x,0) = q(x),
where
F(x>t) = fl(xat)*x*xﬁ(x)t)> G(-xat) = Sl(x)t)*x*tSZ(-xrt)) (277)

and the initial condition given by

p(x) = hy(x)xhy(x), q(x) = g1(x)xg(x) (2.78)
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has a solution of the form

u(x,t) = lp(x+ ct)+ %p(x —ct)

2
(2.79)

x+ct

2¢) x—ct

1t (xte t—
adyey] | E0B +COnp)ldydp

The proof of this theorem is similar to that of Theorem 2.4. In the following theorem,
we generalized Theorem 2.5 as follows.

TaEOREM 2.6. Consider the Cauchy problem as

Uy — Cllyy = ZF,-(x,O)*xGi(x,O), —o0<x< o0, t>0,
i=1 (2.80)
u(x,0) = p(x), uy(x,0) = gq(x),

where the initial condition defined as

p(x) = > hi(x)*si(x), qx) = > gi(x)*ki(x) (2.81)
i=1 i=1

has a solution in the form of

n

u(t) = Zh (x+ et ksilx+ct) + ;2}1( ~ et)ksi(x—ct)
2= (2.82)

1 (Xt n x+c(t—
+5] 28 xki(y)dy+ o JJ ZF ,0)%” Gi(y,0)dy dp.

x—ct; x—c(x—p

The proof of this theorem is similar to that of Theorem 2.4.
The result in Theorem 2.5 can be extended to a double convolution as in the following
theorem.

THEOREM 2.7. Consider the Cauchy problem as

U — Cllyy = zF,-(x,t)*x*tGi(x,t), —0<x<00,t>0,
= (2.83)
u(x,0) = p(x), ur(x,0) = g(x),

where the initial condition defined as

= > hi(x)*si(x), q(x) = > gi(x)*ki(x) (2.84)

i=1 i=1



A.Kiligman and H. Eltayeb 13

has a solution in the following form:

n

u(x,t) = Zh (x+ct)*ks;i(x+ct)+ ;zhi(x—ct)*s,-(x—ct)

1 1 i=1

1 x+ct 1

x+c(t—p)
+ 5 Zgz )k y)dy+—[ J Z Fi(y,p)*” *F Gi(y,B)dy dp.
i=1
(2.85)

The proof is similar to that of Theorem 2.5.
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