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Abstract

The determination of an unknown boundary condition, in a nonlinaer inverse diffusion problem is
considered. For solving these ill-posed inverse problems, Galerkin method based on Sinc basis func-
tions for space and time will be used. To solve the system of linear equation, a noise is imposed and
Tikhonove regularization is applied. By using a sensor located at a point in the domain of x, say
x = a′, and determining u(a′, t) a stable solution will be achived. An illustrative example is provided
to show the ability and the efficiency of this numerical approach.

Keywords : Ill-posed inverse problems; Sinc-Galerkin method; Tikhonov regularization; Unkown
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1 Introduction

T
he parameter determination in a parabolic
partial differential equation from the over-

specified data plays an important role in applied
mathematics, physics and engineering. These
problems are widely encountered in the modelling
of physical phenomena [5, 2, 3, 4]. In this pa-
per we shall consider an inverse problem of find-
ing an unknown boundary condition, u(0, t), in
a parabolic partial differential equation. The
main problem is finding the temperature distri-
bution, u(x, t), as well as the boundary condition,
u(0, t), simultaneously. Let’s consider the follow-
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ing parabolic PDE

pu ≡ ut(x, t)− κ(t)uxx(x, t) = 0,

0 < x < 1, 0 < t <∞, (1.1)

with the following initial and boundary condi-
tions

u(x, 0) = g(x), 0 ≤ x ≤ 1, (1.2)

u(0, t) = γ(t), 0 ≤ t ≤ ∞, (1.3)

u(1, t) = δ(t), 0 ≤ t ≤ ∞, (1.4)

subject to an overspecified condition

u(a′, t) = s(t), 0 ≤ t ≤ ∞, (1.5)

where g, δ, and s are known continuous or piece-
wise continuous functions in their domains and pu
stants for an equation for determining u. These
functions also satisfy the conditions g(a′) = s(0)
and g(1) = δ(0). While the functions u(x, t) and
u(0, t) are unknown. By employing condition 1.5,
a numerical algorithm is presented for solving this
inverse problem, based on the fully Sinc-Galerkin
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method. The Sinc-Galerkin method was first pre-
sented by Stenger in [15]. This method has been
applied to a variety of partial differential equa-
tions [15, 16, 12, 11, 1, 9, 14]. References [16]
and [12] provide excellent overviews of existing
methods based on Sinc functions. In a Fully Sinc-
Galerkin technique a Sinc function basis is used,
in both space and time. This method has an ex-
ponential order of convergence [16, 12].

For the sake of simplicity by the following
transformation the problem (1.1) will be change
to the homogeneous overspecified and boundary
conditions,

u(x, t) = v(x, t) + φ(x, t),

where

φ(x, t) = s(t)[
x− 1

a′ − 1
] + δ(t)[

a′ − x

a′ − 1
]

+ θ(t)g(a′)[
x− 1

a′ − 1
]

− θ(t)g(1)[
a′ − x

a′ − 1
] + θ(t)g(x),

(1.6)

where the differentiable function θ(t) satisfies
θ(0) = 1, and θ′(0) = 1.

In particular,

θ(t) =
t+ 1

t2 + 1
.

This transformation leads to the following equa-
tion with homogeneous overspecified and bound-
ary conditions.

pv ≡ vt(x, t)− κ(t)vxx(x, t) = f∗,

0 < x < 1, 0 < t <∞, (1.7)

v(x, 0) = 0, 0 ≤ x ≤ 1, (1.8)

v(1, t) = 0, v(a′, t) = 0, 0 ≤ t ≤ ∞, (1.9)

where

f∗ = −[(φt(x, t))− κ(t)(φxx(x, t))]. (1.10)

This paper is orgonized as follows; In Section
2, an inverse problem will be considered. Some
properties of Sinc function and Sinc quadrature
rule will be introduced and Sinc-Galerkin method
will be implemented for solving introduced in-
verse problem. To show the efficiency of the pro-
posed method a numerical illustrative example is
provided in Section 3. Section 4 is droted to a
brief conclusion.

2 Inverse Problem

The Sinc-Galerkin method is applied to solve an
inverse problem. For applying this method, one
should be familiar with the Sinc function, Sinc
quadrature rules and their properties.

The Sinc function is defined on R by

Sinc(x) ≡

{
sin(πx)
πx , x ̸= 0,

1, x = 0.

To have the Sinc transform functions, for both
space and time nodes, let’s consider hx > 0, ht >
0, and define

S(j, hx)(x) ≡ Sinc(
x− jhx
hx

),

j = 0,±1,±2, . . . .

S(j, ht)(t) ≡ Sinc(
t− jht
ht

),

j = 0,±1,±2, . . . .

To construct approximations by using the Sinc
function on the intervals (a′, 1) and (0,∞), we
consider the conformal mappings

Φ(x) = ln(
x− a′

1− x
),

and

Υ(t) = ln(t).

Thus the appropriate Sinc functions over (a′, 1)
and (0,∞) are given by

Si(x) = S(i, hx) ◦ Φ(x) ≡ sinc(
Φ(x)− ihx

hx
),

(2.11)
and

S′
j(t) = S′(j, h) ◦Υ(t) ≡ sinc(

Υ(t)− jht
ht

).

(2.12)
respectivly.

For solving Eq.(1.7) with conditions (1.8) and
(1.9), the Sinc basis functions (2.11), and (2.12)
are used. Let’s consider an approximate solution
as the following

v(x, t) =

Nt∑
j=−Mt

Nx∑
i=−Mx

cijSi(x)S
′
j(t), (2.13)

where Mx, Mt, Nx, and Nt are positive integers,
andmx =Mx+Nx+1,mt =Mt+Nt+1. cij are
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unknown constant that will be determined from
residual and Galerkin approach,

< Pu, SkS
′
l >= 0,

for −Mx ≤ k ≤ Nx, −Mt ≤ l ≤ Nt, may be
written

< Pv − f∗, SkS
′
l >= 0, (2.14)

where f∗ is given by (1.10) and the inner product
is defined by

< η, ζ >=∫ ∞

0

∫ 1

a
η(x, t)ζ(x, t)ν(x)ω(t)dxdt,

(2.15)

ν(x)ω(t) is a weight function. The Sinc-Galerkin
method actually requires the evaluated deriva-
tives of sinc basis functions, S(i, h) ◦ Φ(x), at
the sinc nodes, x = xk. The rth derivative of
S(i, h)◦Φ(x), with respect to Φ, evaluated at the
nodal point xk is denoted by

1

hn
δ
(n)
ik ≡ dn

dΦn
[S(i, h) ◦ Φ(x)] |x=xk . (2.16)

Theorem 2.1 Let Φ be a conformal one-to-one
map of the simply connected domain DE onto Ds

then

δ
(0)
ik = [S(i, h) ◦ Φ(x)] |x=xk

=

{
1, k = i,

0, k ̸= i,
(2.17)

δ
(1)
ik = h

d

dΦ
[S(i, h) ◦ Φ(x)] |x=xk

=

{
0, k = i,
(−1)(k−i)

(k−i) , k ̸= i,
(2.18)

and

δ
(2)
ik = h2

d2

dΦ2
[S(i, h) ◦ Φ(x)] |x=xk

=

{
−π2

3 , k = i,
−2(−1)(k−i)

(k−i)2 , k ̸= i.
(2.19)

proof. See [12].

Now, suppose that the weight function in the
inner product (2.15) be as

ω(t)ν(x) =

√
Υ′

Φ′ .

A complete discussion on the choice of the weight
function can be find in [12]. Applying the Sinc
quadrature rule for double integrals is addressed,
by Koonprasert and Bowers, in [9]. Substitu-
tion of (2.13) in to the (2.14), applying Sinc
quadrature rule for double integrals, and replac-
ing v(xi, tj) by vij leads to the following discrete
system

(−
Nt∑

q=−Mt

viq[
1

ht
δ
(1)
jq ][

ω(tq)ν(xi)

Φ′(xi)Υ′(tq)
])

−(

Nx∑
p=−Mx

vpj
κ(tj)ω(tj)

Φ′(xp)Υ′(tj)
[(Φ′2ν)(xp)

(
1

h2x
δ
(2)
ip ) + [Φ′′ν + 2Φ′ν ′](xp)(

1

hx
δ
(1)
ip )])

−vij
κ(tj)ω(tj)ν

′′(xi)

Φ′(xi)Υ′(tj)
− vij

ω(tj)ν(xi)

Φ′(xi)Υ′(tj)

=
f∗(xi, tj)ω(tj)ν(xi)

Φ′(xi)Υ′(tj)
,

(2.20)

for i = −Mx, ..., Nx and j = −Mt, ..., Nt.
Drivatives in (2.16) can be stored in matrices:
for x variable

I
(n)
mx×mx = [δ

(n)
ip ],

for t variable

I
(n)
mt×mt = [δ

(n)
jq ],

where n = 0, 1, 2.
If function g is evaluated at the sinc nodes x =

xk for −Mx ≤ i ≤ Nx then the mx ×mx square
diagonal matrix Dmx×mx(g) is written as

Dmx×mx(g) =


g(x−Mx )

.
.
.

g(x0)

.
.
.

g(xNx )

 .

By this notation, the system (2.20) turnes to
the following matrix form

D(
−ν
Φ′ ).X.[

1

ht
I(1)mtD(

ω′

Υ′ )]
t

+ D(
−ν
Φ′ ).X.D(

ω′

Υ′ ) + [
−1

h2x
I(2)mxD(Φ′ν)

+
−1

hx
I(1)mxD(

Φ′′ν

Φ′ + 2ν ′)].X.D(
ωκ

Υ′ )

+ D(
−ν ′′

Φ′ ).X.D(
ωκ

Υ′ ) = D(
ν

Φ′ ).F.D(
ω

Υ′ )

(2.21)
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Table 1: The errors ∥ Es(h) ∥ for different orders, h, a′ and tf = 1s.

Mx h a′ = 0.04 a′ = 0.1 a′ = 0.2

2 3.1415 1.1724× 10−4 2.9594× 10−4 6.0153× 10−4

4 2.2214 2.4003× 10−4 6.0589× 10−4 1.2315× 10−3

8 1.5707 2.7054× 10−4 6.8290× 10−4 1.3880× 10−3

16 1.1607 2.4003× 10−4 6.0589× 10−4 1.2315× 10−4

Table 2: The absolute errors of γ(t), by 0th order Tikhonov for Mx = 4 and tf = 1s.

t a′ = 0.04 a′ = 0.1 a′ = 0.2

0.1 2.2977× 10−4 5.7670× 10−4 1.1705× 10−3

0.2 2.6560× 10−4 6.9318× 10−4 1.4202× 10−3

0.3 8.7696× 10−5 2.5192× 10−4 5.2672× 10−4

0.4 3.2437× 10−4 7.8897× 10−4 1.5884× 10−3

0.5 9.6085× 10−4 2.3992× 10−3 4.8634× 10−3

0.6 1.7857× 10−3 4.4864× 10−3 9.1085× 10−3

0.7 2.7452× 10−3 6.9138× 10−3 1.4045× 10−3

0.8 3.7792× 10−3 9.5294× 10−3 1.9364× 10−2

0.9 48329× 10−3 1.2191× 10−2 2.4783× 10−2

where X is the mxmt matrix of unknown coef-
ficients cij . The ijth-entry of Fmxmt is equal to
F (xi, tj), where −Mx ⩽ i ⩽ Nx and −Mt ⩽ i ⩽
Nt. The system (2.21) can simplify as the follow-
ing

A1XB1+A2XB2+A3XB3+A4XB4 = C (2.22)

where

A1 = A2 = D(
−ν
Φ′ ),

B1 = [
1

ht
I(1)mtD(

ω′

Υ′ )]
t,

B2 = D(
ω′

Υ′ ),

A3 = [
−1

h2x
I(2)mxD(Φ′ν)

+
−1

hx
I(1)mxD(

Φ′′ν

Φ′ + 2ν ′)],

B3 = B4 = D(
ωκ

Υ′ ),

A4 = D(
−ν ′′

Φ′ ),

and

C = D(
ν

Φ′ ).F.D(
ω

Υ′ ).

By using Kronecker sum notation and the con-
catenation on matrices, the system (2.22) can be
written as followes, [12],

ϖco(X) = co(C), (2.23)

where ϖ is a matrix, involving Kronecker prod-
ucts, with the dimontion (mxmt)× (mxmt) that
can be denoted as the following

ϖ = BT
1 ⊗A1 +BT

2 ⊗A2 +BT
3 ⊗A3 +BT

4 ⊗A4,

and co(X) and co(C) are vectors with (mxmt) en-
tries. Having these simplifications and notations
done sinc coefficients cij . So, it will be determined
from the system (2.23)

ϖW = Y. (2.24)

where

W = co(X), and Y = co(C).

The system (2.24), as an ill-conditioned one, is
solved by Tikhonov regularization a specific pack-
age which is in matlab. ([6], [7] and [19]).

3 Numerical Result

For using this approach to solve a test problem
with an unknown boundary condition in the in-
verse problem (1.1), some notations and relations
need.

For choosing an appropriate sinc grid in space
and time, we suppose that a exact solution satis-
fies the condition

|u(x, t)|≤ Cxαs+
1
2 (1− x)βs+

1
2 tσs+

1
2 e−ςt, (3.25)
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for(x, t) ∈ (a, 1) × (0, 1), the following selections
should be considered

Nx = [|αs
βs
Mx + 1|], Mt = [|αs

σs
Mx + 1|],

Nt = [|αs
ςs
Mx + 1|], (3.26)

where [|.|] denotes the greatest integer operation,
h ≡ hx = ht and

h = (
πd

αsMx
)
1
2 . (3.27)

In addition, ∥ Es(h) ∥ is defined, for reporting
error on the Sinc grid points (xi, tj) , as the fol-
lowing

∥ Es(h) ∥= maxi,j{|u(xi, tj)

−umx,mt(xi, tj)|: xi =
a′ + eih

1 + eih
,

tj = ejh}.

Example 3.1 Let’s consider the following prob-
lem, which is a known equation and has been con-
sidered in some refrences for different proposes,
for example in refrences [5, 3] inverse problem is
considered for κ(t) as an unknown function. here,
we solve it for unknown boundary condition.

pu ≡ ut(x, t)− κ(t)uxx(x, t) = 0,

0 < x < 1, 0 < t <∞,

where

κ(x, t) =
2[6t2 + (1 + t3)2cos( t2)]

(1 + t3)[1 + 2t3 + (1 + t3)sin( t2)]
,

with the following initial and boundary condition

u(x, 0) = e(
x
2
), 0 ≤ x ≤ 1,

u(1, t) =

√
e(1 + 2t3)

(1 + t3)
+

√
esin(

t

2
),

0 ≤ t ≤ tf ,

with the exact solution

u(x, t) =
e(
x
2
)(1 + 2t3)

1 + t3
+ e(

x
2
)sin(

t

2
).

The errors are presented at u(0, t) for αs = βs =
σs = 1

2 , ς = 1, d = π
2 and noisy data, (noisy

data=input data+(0.001) rand (1)), for different

orders, Mx, and different step lenghts,h, and dif-
ferent sensor locations, a′ are presented in Tables
1. In Table 2 the same errores are appeared at dif-
ferent points and the same sensor locations, but
fix, Mx = 4 and tf = 1s, and exact solution and
the results of Table 2 for a′ = 0.04, a′ = 0.1,
a′ = 0.2 are plotted in Figure 1.

0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1
0

0.1

0.2

0.3

0.4

0.5

0.6

0.7

t

lo
g(

u(
0,

t))

 

 

exact solution
approximate solution
for a’ = 0.04
approximate solution
 for a’ = 0.1
approximate solution
 for a’ = 0.2

Figure 1: The comparison between the exact so-
lutions and approximation solutions in sensor’s dif-
ferent location.

4 Conclusion

Inverse problem has been used for parabolic par-
tial differential equation, with unknown bound-
ary conditions, succesfully. In this study, due to
unknown boundary condition a sensor is imposed
as an extra condition. The results achived in this
study confirms exprimental fact i.e. when the lo-
cation of the sensor is not closed to boundary
position, as is in the reality, the errores still small
enough to count on the method as a powerfull
devise for solving inverse problems. Regarding
the fact that ” the closer sensor location to the
boundary the more accurate results ” we have
considered locations 0.04, 0.1, and 0.2, for the
sensor even at a′ = 0.2, which is not closed to the
boundary, the error are still small which confirms
the efficiency and stability of the method.

References

[1] K. L. Bowers, T. S. Carlson, J. Lund,
Advection-diffusion equations: temporal sinc
methods, Numer Meth Partial Diff Eq. 11
(1995) 399-422.

[2] M. Dehghan, An inverse problem of finding
a source parameter in a semilinear parabolic
equation, Appl. Math. Model. 25 (2001) 743-
754.

Arc
hive

 of
 S

ID

www.SID.ir

www.sid.ir


318 J. Biazar et al, /IJIM Vol. 7, No. 4 (2015) 313-319

[3] M. Dehghan, Identification of a time-
dependent coefficient in a partial differential
equation subject to an extra measurement,
Numer. Methods Partial Differential Equa-
tions 21 (2005) 611-622.

[4] M. Dehghan, Parameter determination in a
partial differential equation from the over-
specified data, Math. Comput. Modelling 41
(2005) 197-213.

[5] M. Dehghan, M. Lakestani, The use of
Chebyshev cardinal functions for the solution
of a partial differential equation with an un-
known time-dependent coefficient subject to
an extra measurement, Journal of Computa-
tional and Applied Mathematics 235 (2010)
669-678

[6] L. Elden, A Note on the Computation of
the Generalized Cross-validation Function
for Ill-conditioned Least Squares Problems,
BIT 24 (1984) 467-472.

[7] G. H. Golub, M. Heath, G.Wahba, General-
ized Cross-validation as a Method for Choos-
ing a Good Ridge Parameter, Technometrics
21 (1979) 215-223.

[8] P.C. Hansen, Analysis of discrete ill-posed
problems by means of the L-curve, SIAM Rev
34 (1992) 561-80.

[9] S. Koonprasert and K. L. Bowers, The fully
Sinc-Galerkin method for time-dependent
boundary conditions, Numer Meth Partial
Diff Eq. 20 (2004) 494-526.

[10] C. L. Lawson, R. J. Hanson, Solving Least
Squares Problems, Philadelphia, PA: SIAM,
(1995).

[11] D. L. Lewis, J. Lund, K. L. Bowers,
The space-time Sinc-Galerkin method for
parabolic problems, Int J Numer Methods
Engrg 24 (1987) 1629-1644.

[12] J. Lund and K. L. Bowers, Sinc methods for
quadrature and differential equations, SIAM,
Philadelphia, (1992).

[13] L. Martin, L. Elliott, P. J. Heggs, D. B. Ing-
ham, D. Lesnic, Wen X., Dual Reciprocity
Boundary Element Method Solution of the

Cauchy Problem for Helmholtz-type Equa-
tions with Variable Coecients, Journal of
sound and vibration 297 (2006) 89-105.

[14] A. Shidfar and R. Zolfaghari, Determina-
tion of an unknown function in a parabolic
inverse problem by Sinc-collocation method,
Numer Meth Partial Diff Eq. 27 (2011) 1584-
1598.

[15] F. Stenger, A Sinc-Galerkin method of so-
lution of boundary value problems, Math
Comp. 33 (1979) 85-109.

[16] F. Stenger, Numerical methods based on
sinc and analytic functions, Springer-Verlag,
New York (1993).

[17] A. N. Tikhonov, V. Y. Arsenin, On the solu-
tion of ill-posed problems,Wiley, New York,
(1977).

[18] A. N. Tikhonov, V. Y. Arsenin, Solution
of Ill-Posed Problems, V. H. Winston and
Sons, Washington, DC. (1977).

[19] G. Wahba, Spline Models for Observational
Data, CBMS-NSF Regional Conference Se-
ries in Applied Mathematics 59 (1990)
SIAM, Philadelphia.

Jafar .Biazar is full professor of
Applied Mathematics at Univer-
sity of Guilan, Rasht, Iran. His
main research field is solving lin-
ear and non-linear functional equa-
tions, by new semi numerical ap-
proaches, such as ADM, HPM,

HAM, VIM, FIM, EFM, and others, taking into
consideration theoretical points, stability, consis-
tency, and convergence. He has been conduct-
ing research on solving non-linear PDEs, under
AIF-ACOA (PPSC) grant, with Oil and Gas re-
search group, at Dalhousie University, Halifax,
Canada, during summers for five years (2001-
2005). Dr. Biazar has published more than
160, papers in ISI, ISC, and international indexed
Journals. Professor Biazar is Editor in chief of
Iranian Journal of Optimization (IJO), and in the
list of Editorial board of eight, peered reviewed,
indexed international journals, and reviewer of

Arc
hive

 of
 S

ID

www.SID.ir

www.sid.ir


J. Biazar et al, /IJIM Vol. 7, No. 4 (2015) 313-319 319

many ISI and ISC journals. He is recognized as
among world’s top 1

Tahereh Houlari received her B.Sc.
degree in Applied Mathematics
(2009) and her M.Sc. degree in
Applied Mathematics (2012), from
the Damghan University, Iran. She
is a second-year Ph.D. student at
University of Guilan, Iran. She is

mainly interested in working numerical solution
inverse problems and fuzzy logic.

Arc
hive

 of
 S

ID

www.SID.ir

www.sid.ir


Int. J. of Industrial Mathematics Vol. 7, No. 4 (2015)  379 

Implementation of Sinc-Galerkin on Parabolic Inverse problem with 

unknown boundary condition 
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  ی معکوس سھموی با شرط مرزی مجھولگالرکين بر مساله - سازی روش سينک پياده

    چکيده:

گيرد. برای حل اين رد بررسی قرار میی نفوذ معکوس غيرخطی مودر اين مقاله، تعيين شرط مرزی مجھول در يک مساله

، شود. برای حل دستگاه معادلات خطیای سينک، به کار گرفته میوضع، روش گالرکين با استفاده از توابع پايه-ی بدمساله

و  x=a ، مانندx روش منظم سازی تيخونوف به کار رفته است. با قرار دادن سنسور در يک نقطه از دامنه اختلالی تحميل و

، يک جواب پايدار حاصل خواھد شد. يک مثال روشنگر برای نشان دادن توانايی و کارايی اين روش عددی u(a^',t)تعيين 

  ارائه شده است.

 

Arc
hive

 of
 S

ID

www.SID.ir

www.sid.ir

