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REGULARIZATION AND APPROXIMATION OF SECOND
ORDER EVOLUTION EQUATIONS*

R. E. SHOWALTERT

Abstract. We give a nonstandard method of integrating the equation Bu"+Cu'+Au=f in
Hilbert space by reducing it to a first order system in which the differentiated term corresponds to
energy. Semigroup theory gives existence for hyperbolic and for parabolic cases. When C=¢A, € =0,
this method permits the use of Faedo—Galerkin projection techniques analogous to the simple case of a
single first order equation; the appropriate error estimates in the energy norm are obtained. We also
indicate certain singular perturbations which can be used to approximate the equation by one which is
dissipative or by one to which the above projection techniques are applicable. Examples include
initial-boundary value problems for vibrations (possibly) with inertia, dynamics of rotating fluids, and
viscoelasticity.

1. Introduction. Let A and C be continuous linear operators from a Hilbert
space V into its antidual V'. Let W be a Hilbert space, of which V is a dense
subspace continuously imbedded, and let B be continuous and linear from W to
W'. We naturally identify W’ with a subspace of V' and use ( -, - ) to denote the
various dualities.

Problem 1. Given u,€V, u,e W, fe C((0,00), W', find ue C([0, c0),
V)N C'((0, ), V)N C'([0, ), W)NC*(0,0), W) such that u(0)=u,,
u'(0) = u,, and

(1.1) Bu"(t)+ Cu'(t)+ Au(t) = (1), t>0.

We shall rewrite this as a first order system. Define the Hilbert product spaces
V,=VxV,V,=VXW and the operators

M(x1, x2) = (Axy, Bx,), L(x1, x2) =(—Ax,, Ax;+ Cx,)

from V,, to V), and V, to V|, respectively. If u is a solution of Problem 1, then
w=(u, u') is a solution of the next problem.

Problem 2. Given (uy, uy)eV,, feC((0,),w’), find weC(0,c0),
V)N C'((0, ), V,,) such that w(0) = (uy, u,) and

1.2) Mw'(t)+ Lw(t) = (0, f(1)), t>0.

Our plan is as follows. In § 2 we obtain existence. and uniqueness results
under hypotheses which imply that Problems 1 and 2 are equivalent. Examples of
initial-boundary value problems to which our results apply are given in § 3.
Approximate solutions are obtained in § 4 from standard Faedo—Galerkin projec-
tion techniques. When C=¢A, £=0, the L-projection factors into the A-
projection onto a subspace of V; then we can give energy norm error estimates for
models of finite-element subspaces when A is an elliptic operator of order 2.
Finally, in § 5 we examine the error resulting from certain perturbations of (1.1)
into more regular models which are parabolic. In certain models these regulariza-
tions represent artificial viscosity or artificial inertia.
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2. Existence and uniqueness. We shall seek hypotheses for which Problem 1
is well-posed. Recall that the operator A : V> V' is monotone if Re (Ax, x)=0,
x €V, and symmetric if (Ax, y)=(Ay, x), x, y € V. Such an operator induces a
seminorm |x|,, =(Ax, x)"/?, x € V, and we have a Cauchy-Schwartz inequality

KAx, I =llxlallylls  x ye V.
Let u be a solution of Problem 1. If M is symmetric, then w = (u, u') satisfies
(2.1) D{Mw(1), w(t))+2 Re (Lw(t), w(t)) =2 Re (f(1), u'(1)),

so we obtain

t

(2.2) (Mw(1), w(t))+2 Re J (Lw, w)={(Mw(0), w(0))+2 Re J” (f, u").
0 0
This is equivalent to the identity

(Au(t), u(t))+{(Bu'(r), u'(t))+2 Re Jr (Cu', u')
0

=(Au(0), u(0))+(Bu'(0), u’'(0))+2 Re J” (f,u’).
0

Suppose B is also monotone, and denote by || - ||w; the norm on the Hilbert space
W, which is the antidual of W with the seminorm || - ||, induced by B. The last term
in (2.1) is bounded by
2lfllwsllels = TR, + T~ 'l
where T >0 is arbitrary, so (2.1) gives
D (™" " (Mw(1), w(0) +e " 2Re (Lw (1), w() = Te™""|flfw;.

Integrating this inequality gives the a priori estimate

(2.3)  (Mw(t), w(t))+2Re L (Lw, w)=e{(Mw(0), w(0))+ Te J; 1Al
0=t=T.

We summarize the above as the following proposition.
PrROPOSITION 1. Let u be a solution of Problem 1 on the interval [0, T] and
assume that A and B are symmetric and monotone. Then we have

t

(Au(t), u(t))+(Bu'(t), u'(t))+2 L Re (Cu', u')

t
=e{Auy, u)+e(Bu,, uy)+ Tej Iflf;, O=t=T
0

From the representation u(¢) = u; + j(t) u' by the (strong) integral in W and the
fact that | - ||, is a continuous seminorm on W, it follows from |[u'[, =0 on [0, T
that ||u||, is constant on [0, T]. This gives the following proposition.

PrROPOSITION 2. Let A and B be symmetric and monotone and let C be
monotone. If u is a solution of Problem 1 on [0, T] with u;=u,=0 and f(-)=0,
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then

lu(Olla = lu)ll, =0, 0=(=T.

Thus, there is at most one solution of Problem 1 if ker (A) Nker (B) ={0}.

We could continue to permit B to be degenerate as in [15]; it would be
necessary to modify the definitions above and work in dual spaces but nothing
essential is changed. For the remainder of this section we shall assume B is
W-coercive: there is a ¢ >0 such that

(Bx, x) = c|lx[[w, xeW.

This holds, for instance, if B : V- V'is given symmetric and (strictly) positive and
if W is the completion of V with the norm || - ||,.

We consider the question of existence. In addition to the hypotheses of
Proposition 2, assume A is V-coercive and B is W-coercive. Define D=
{xe V,:Lxe V,}. Since A and B are isomorphisms, M is also, and we can define
an operator N: D>V, by N =M 'o L. Note that (x, V)m =(Mx, y) gives an
(equivalent) inner product on V,, for which we have the identity

(Nx, y)m =(Lx, y), xeD, yeV.

It follows that N is accretive:
Re (Nx, x),, =0, xeD.

To show that — N generates a strongly continuous semigroup of contractions on
V.., it suffices to show that A + N is onto V,, for every A > 0. But this is equivalent
to the following lemma.

LEMMA 1. AM+ L maps D onto V,, for every A >0.

Proof. Let fie V', f€ W'. Since A is V-coercive, so also is A +AC +A’B,
and each maps onto V', so there exist x;, x, € V for which

(A+AC+A’B)xa=A>—fi,
/\AX] = Ax2+f1.

It follows that Ax;+Cx,= —ABx,+f,€ W', hence (x;,x;)eD, and that
(AM + L)(x1, x2) = (f1, f2)-

Our first existence result follows directly from the preceding discussion and
standard results on the generation of semigroups [9].

PrOPOSITION 3. Let A be symmetric and V-coercive, B be symmetric and
W-coercive, and C be monotone. If uy, u,e 'V with Au;+Cu,e W' and if fe
C'([0, o), W') are given, then there is a (unique) solution of Problem 1. The
equation (1.1) is satisfied up to the initial time: (u, u') € C'([0, 00), VX W). From
this it follows that (u, u') e C([0, ), VX V).

PrROPOSITION 4. In addition to the hypotheses of Proposition 3, suppose that
C+AB is V-coercive for A>0. If uy€V, ue W and f :[0,00)> W' is Holder
continuous, then there is a (unique) solution of Problem 1.

Proof. For each A >0 and x = (x;, x,) € D we have

Re (A +N)x, x),, = A{Axq, x1) +H{(AB + C) x5, x2),
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so A + N is Vj-coercive and, hence, sectorial. Thus, — N generates an analytic
semigroup [9].

In the situation of Proposition 4, either the equation is irreversible or N is
bounded, i.e., V= W [7]. In particular, Proposition 4 applies to parabolic prob-
lems while Proposition 3 is appropriate in the hyperbolic situation.

3. Examples. We illustrate some of our preceding results with initial-
boundary value problems which occur in various applications. These existence-
uniqueness results are far from best possible, but will serve as models for our
following work.

Let G be a nonempty open set in R" lying on one side of its smqoth
(n —1)-dimensional boundary, 3G. H'(G) is the Hilbert space of (equivalence
classes of) functions in L*(G), all of whose (distribution) derivatives of first order
belong to L*(G). The inner product is given by

(o, Y = io (Dj<P, Djl/’)LZ(G),
i=

where D;, 1 =j = n, denotes a partial derivative and D, is the identity. Let Iy be an
open subset of 4G and I'; =9G ~T. Let V be that subspace of H (G) consisting
of those functions whose traces vanish on I'y. We shall denote the gradient
Vo =D, -, D,¢) and Laplacian A =Z;’=1 D¢ as indicated. Also, v will
denote the unit outward normal on dG, and D, ¢ = V¢ - v is the directional normal
derivative. See [12] for details.

Example 1. Define A : V> V' by

<A<P,!//>=L Ve - Vi, e, peV.

For each ¢ € V, the restriction of Ag to the space Cy (G) is the distribution —Ag.
Regularity theory for elliptic equations shows that Green’s formula

Ag,uy=| (~Ae)i+| Digi
G G
is meaningful whenever Ag € L*(G). Take W= L*(G) and (B, ¢) = (¢, ¥)12(G)-
Let R=0 and r =0 be given and define

<C"’"”>=RL o+

a

o, @, e V.
G

Finally, let F(x, t) be a real-valued function in C'(G x[0, ©)) and set fr)y=

F(-,1t), t=0. Propositions 2 and 3 show that for each pair u;, u,€ V with

Au,e L*(G) and D,u,+ru,=0 on T, there is a unique generalized solution
=u(x, t) of

D?u+RDu—Au=F(x, 1), xeG, t=0,
u(x,0)=ui(x),  Du(x,0)=uy(x),
u(x, t)=0, xel,,

D, u(x, t)+rDu(x, t)=0, xel.
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This hyperbolic problem is the classical wave equation with weak dissipation

distributed through G(R >0) or along dG(r>0).
Example 2. Let A and B be as above and set

(Ccp,t//>=sL Vo - Vi, o eV,

where & > 0. Propositions 2 and 4 show that for each pair u; € V and u, e L*(G)
there is a unique generalized solution u = u(x, t) of

D}u—eADu—Au=F(x, ), xeG, t>0,
u(x, 0)=uy(x), Du(x, 0) = uy(x),

u(x, t)=0, x el
D, (u(x, t)+eDu(x, t)) =0, xel}.

This is a parabolic problem arising from certain models in classical hydrodynamics
or viscoelasticity. Strong dissipation results from the presence of the positive
constant £ which represents viscosity in the model [8].

Example 3. Take A as above but set C=0, W=V, and define

(Bep, tlf>=L (e +eVo - V), e PeV,

where £ >0. Let G(s, 1) be a real-valued function in C'(I'; X[0, 0)) and define
f:[0,00)~ V' by

G0, ‘P>:L F(-,t)<p+[6 G(-, D, ocV.

Then either of Propositions 3 or 4 shows that for each pair u;, u, € V there is a
generalized solution u = u(x, t) of

Diu—¢ AD?u—Au=F(x, 1), xeG, t=0,
u(x, 0) = uy(x), Dyu(x, 0) = uy(x),

u(x, 1)=0, x el
D, (u(x, t)+eD,2u(x, 1) =G(x, 1), xel;.

This problem arises in classical vibration models in which ¢ represents inertia
[13,8278].
Example 4. Here we choose W= V and C =0 as before, but define

<B<P,<lf>=IG Vo - V¢, o, peV,

(o= a"y DD+ bD,0D,,

where a =0 and b =0. Define f as in the preceding example. From either of
Propositions 3 or 4 (and possibly after an exponential shift to obtain an equivalent
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problem with A replaced by the coercive A +A*B) we obtain for each pair u;,
u, € V the existence of a generalized solution u = u(x, t) of the problem

n—1
~AD*u—a ; Dfu-bDf,u=F(x, 1), xeG, t=0,

j=1
u(x, 0) = u;(x), Du(x, 0) = uy(x),

u(x, 1)=0, xely,
n—1

D,(Du)+a ¥ v,Dju+bv,D,u =0, xel}.
j=1

Such problems arise in models of ‘“fat bodies” of homogeneous incompressible
fluid in rotation. These include the internal waves in which the term with >0
results from the rotation while that with a>0 is contributed by a vertical
temperature gradient [10, § 6]. Similarly, certain models of wave motion in a
rotating stratified fluid [17] lead to the equation

(D,+D,)* Au+dDiu=0.

An elementary change of variable reduces this to the form above.

Various models of diffusion processes lead to problems similar to Examples 3
and 4 but with D? replaced by D, and without the initial condition on D,u(x, 0).
These are resolved as Problem 2 with M=B and L=A in the respective
examples [14].

Many other similar problems arising from models of waves in fluids or solids
could be added. If one considers transverse vibrations (instead of longitudinal
vibrations) of rods, then we obtain problems like Examples 1 and 3 but with Au
replaced by A’u. Consideration of shear forces could add a term A”u to Example
3. Finally, we mention the models of coupled heat-sound systems and plate
vibrations which lead to systems in the form of (1.1) in which the operators are
2 X2 matrix-operators. Our results apply to these as well.

4. Approximation by projection. In order to describe the approximation
methods we shall discuss, we denote as indicated the following forms:

a(x,y)=(Ax,y), cx,y)=(Cx,y), x,y€eV,

b(x, y)=(Bx, y), x,yeW,
m(x, y)=(Mx, y), x,yeV,=VxW,
I(x, y) ={Lx, y), x,yeVi=VXV.

These forms permit a weak formulation of Problem 2.
LemMA 2. If w(-) is a solution of Problem 2, then

4.1) m(w'(t), v)+ L(w(t), v) =((0, f(1)), v), veV, t>0.

Let S be a closed subspace of V. We shall consider an approximation of w( - )
by a function W : [0, c0) > S X S which satisfies

4.2) m(W'(t), v) +1(W(1), v)=((0, f(1)),v), veSXS, >0,



SECOND ORDER EVOLUTION EQUATIONS 467
and for which W(0) is specified below. We note that if U :[0,00)-> S is the
corresponding approximation of a solution u of Problem 1, i.e.,

(4.3) b(U"(1), v)+c(U'(1), v)+a(U(t), v) =(f(t), v), veS, t>0,

then the pair W = (U, U’) satisfies (4.2). If ker (A) ={0}, then (4.2) and (4.3) are
equivalent. When S has finite dimension, (4.3) is the expansion method of S
(Faedo [5]).

We obtain error estimates in the energy norm x|, = m(x, x)'/* by comparing
each of w( - ) and W( - ) with the pointwise L-projection W,(t) of w(t) onto S X S:
for each >0, W;(t)e S X S is defined by

(4.49) L(W(1), v) =1l(w(D), v), veSXS.
From (4.1), (4.2) and (4.4) we obtain for each v e S X S,

m(w'(t)— Wi(1), v) = m(W'(t) — Wi(t), v) + L (W(1) — W(1), v).
Setting v = W(¢) — W (¢) and using the monotonicity of L give
D,|W(8) = W, (0| = 2w’ () = WiO)lll WD) = Wi (O]

Since the function ¢ —||W(t) — W(¢)||.. is absolutely continuous, hence, differenti-
able almost everywhere with

D,|W(1) = Wil = 2 W(t) = Wi(DlluDI W (£) = WD)}y
we obtain the estimate
4.5) D,(|W(t) = Wi(O)]lm) =[W'(£) = Wi(t)||m

off of the set of t> 0 for which || W(t) — W(¢)||,, = 0. But (4.5) trivially holds at an
accumulation point of this set, and there are at most a countable number of
isolated points of this set, so (4.5) holds almost everywhere on (0, c0). Integrating
(4.5) yields the following lemma.

LemMA 3. Let A and B be symmetric and monotone and let C be monotone. If
wis such that w € C([0, ), V,) (cf. Proposition 3) and if w', Wje L'((0, €), V) for
some € >0, then

W= WOl ZIWO) - WO+ [ W= Wil 120
If the initial value W(0) € S X S is chosen by M-projection, i.e.,
m(W(0), v) = m(w(0), v), veSXS,
then || W(0) — w(0)|,, =||W,(0) — w(0)||,.., so the triangle inequality yields
[W(0) = Wi(O)]|.n. = 2f|w (0) = Wi(O)]|m-

If W(0) is chosen by L-projection (4.4), then W(0)= W;(0) and the preceding
estimate holds trivially. Either way we obtain the following proposition.
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PROPOSITION 5. In the situation of Lemma 3, if W(0) is chosen by M-
projection or by L-projection, then

(4.6) W)= WOl =)= Wl +200(0) = Wi+ | "= Wil

t=0.

Thus, the error in approximating (4.1) by (4.2) is determined by the error in
the corresponding stationary Galerkin approximation (4.4).

Hereafter we restrict our attention to the case of C=¢A, € =0, for then (4.4)
factors into a pair of A-projections of V onto S. That is, denoting the error by
e(t) = w(t)— W(t) e V,, we see that (4.4) is equivalent to (j =1, 2)

4.7) a(e;(t),v)=0, vesS, t=0,

so Uy()(Uj(r)) is the A-projection of u(r) (respectively, u'(t)) onto S, where
Wi(t) = (U\(t), Ui(t)), t=0. This gives

u(®) = Ui()lla = inf {Ju(t) - vl : ve S},

and similar estimates hold for the various derivatives of the error.

We shall combine the preceding remarks with approximation-theoretic
results. Denote by H*(G) the space of functions ¢ which with all derivatives D¢
of order |a| at most k belong to L*(G). Such a space is complete with the norm

”‘P”il" =2 {"DaﬁD”i’(G) || =k}

For appropriate functions v from an interval [0, T] into a normed space N with
norm | - ||n, we recall the norms

T 1/p
lellron= (| ocoltear) ™ 1=p<w,

[ollL=xn =ess sup {Jo(Dllx : 0=t =T}.

Our approximation result is based on an approximation assumption that is typical
of multivariate spline and finite element spaces [16].

PROPOSITION 6. Let V be a closed subspace of H'(G) (as in §3), and
{8, : 0< h <1} a collection of finite-dimensional subspaces of V which satisfy the
following approximation assumption: There are a constant M and an integer k = 1
such that

(4.8) inf {lo — il : ¥ € Su}=Mr"ollirv,
¢e VNH"G), 0<h<l.
Let A and B be symmetric and monotone, A be V-coercive, and set
K,=sup{a(p,@)"?: el =1},
K,=sup{b(e, 9)"*: el =1}.

Let ue C'([0, T], V) be a solution of Problem 1 with C=¢A for some ¢ Z0 and
assume that

u,u' e L°(0, T], H*(G)), u"eL'(0, T], H(G)).
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Then the approximate solution U defined by (4.3) with S =S, and initial data
chosen by M-projection (or L-projection) satisfies the estimate

(4.9) (lu(t) = U@)+|uw'(t)— U'@e)p) > = Ch*7, 0=(=T,

where C = M{3K,|lulL=w* + (3K, + TK,)||w'||Lo@x) + Kpllu|L 1 e}

Additional Remarks. The coercivity of A implies that (4.9) bounds the
H'-norm of u(t)— U(t). Similar remarks applyto u'(t)— U'(t) when B is coercive.

The preceding proofs give estimates for problems of first order in time in the
form of Problem 2.

Proposition 6 applies directly to Examples 2 and 3 of § 3. After an elementary
change of variable, Example 1 with r =0 is included. In the following section we
indicate how Example 4 can be perturbed into a “nearby” problem to which
Proposition 6 applies.

Since B is not required to be coercive, Proposition 6 gives error estimates for
problems like the following:

—Au(x, t)=F(x, 1), xeG, t=0,
D?u(x, )+ D,u(x, t) =0, xely,
u(x,0)=uy(x),  Du(x, 0)=uyx),

u(x, t)=0, xel, t=0.

Such problems arise as linear approximations of gravity waves [11], [15].

The preceding techniques lead directly to energy estimates of error in the
approximation of equations with higher order elliptic coefficients. Such examples
were mentioned at the end of § 3. For related results, see [1],[2],[3],[16],[18].

5. Perturbations. Three methods will be given for perturbing (1.1) into
“nearby” equations with desirable properties. We shall assume that A, B and C
are all monotone and that A and B are symmetric. None are necessarily coercive,
so the functions || - ||, and || - ||, are continuous seminorms on V and W, respec-
tively; denote the corresponding seminorm spaces by V, and W,. The first two
methods are appropriate for the most common situation (e.g., Example 1) in
which A is strictly stronger than B and C. The first method corresponds to an
introduction of artificial viscosity for strong dissipation in the model (cf., Example
2) while the second method is suggestive of an introduction of artificial inertia.
The third method is a means of perturbing (1.1) into an equation to which we can
apply our approximation results of § 4. It is appropriate for situations (e.g.,
Example 4 with a =0 or b =0) in which B is an elliptic operator and A is not
coercive.

Parabolic regularization. We modify (1.1) by replacing C with C+¢A, £ >0.
If u, is the corresponding solution of Problem 1 on [0, T] and w, = (u,, u.), then
we have

(5.1 Mw (1) + Low, (1) = (0, f(1)), 0=t=T,

0

h L=L+(
where L, o A

). If u is a solution of Problem 1 and w = (u, u’) the
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corresponding solution of Problem 2, then
(5.2) M(w'(t) = w (1) + L. (w(t)—w(1)) = (0, eAu'(1)), 0=t=T,

and from (2.2) we obtain

[w(t)—w,. ()7 +2 Re J” (C+eA)u'—ul), u'—ul)
0

t t

=2 Re L (eAu', u'—u)=e J:) (||u'||§+||u'— u;”i).
Since C is monotone, it follows that
R e P e P A e
PROPOSITION 7. Ifu'e L*(0, T], V), then
- OB+ -0 +e [ —w=e [ Il

In particular, u, > u (u.- u') in L*([0, T), V,) (respectively, L*([0, T], W,,)) and
u’ is bounded in L*([0, T}, V,).

From (5.1) and (2.3) one shows easily that [u.|l >, udlc=w, and
«/gllu'ell L2(v.) are bounded. The existence of a solution of (1.1) can be deduced from
existence for (5.1) and weak*-compactness of closed ballsin L*[12, Chap. 3.8].

When C=0 and A is coercive, Proposition 6 applies both to (1.1) and (5.1).
However, the strongly dissipative parabolic equation (5.1) may be more desirable
for numerical work [16, Chap. 7.3].

Sobolev regularization. In this perturbation of (1.1) we replace B with
B +¢€A, £ >0. Denoting by u, a solution of the perturbed problem and letting
w, = (u,, u.) as before, we have

(5.3) M.w (1)+Lw,(t) = (0, f(1)), 0=t=T,

where M, = M+ s(o

0 A)‘ With u and w as before, we have

(5.4) M, (W'(t) = wi(t)) + L(w(t) — w.()) = (0, eAu"(1)), 0=t=T,

so (2.2) gives the estimate

t

W)= w, O+ el () — w(DIE=2¢ L Re (Au", u'— u')

t

<¢ j I+l —ulf), 0=(=T.
0

Setting H(t) = o [lu"l;+[lu’ — u|le, we have

H' () =[lu"(t)la+ H(r), 0=t=T,
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and hence,

t

t
HO [ ek dr=e |
0 0

Our original estimate now gives. the following proposition.
ProposITION 8. If u"€ L*([0, T, V), then

t
Hu(t)—us(t)||i+||u’(t)—u;(t)l|i+sllu’(t)—u;(t)lliéee'[ luwle,  0=¢=T.
0

In particular, u, > u (u.- u') in L*([0, T), V,) (respectively, L*([0, T], W,)) and
u. is bounded in L*([0, T], V).

From (5.3) and (2.3) it follows that |Ju, || ~(v.), |44l =(w,) and Vel u | =(v., are
bounded. We can obtain existence proofs from such a priori inequalities.

Discrete analogues of this method appear as Laplace-modified Galerkin
techniques [1], [2] for equation (1.1) with B = I and first order equations, (1.1)
with B = 0. In these numerical schemes, ¢ is chosen as a first or second power of
the time increment.

A nonsingular perturbation. For our final method we modify Problem 1 by
replacing A with A +¢B. Letting u, denote the corresponding solution and
w, = (u,, u.) as before, we have

(5.5) Mew (1) + Lew. (1) = (0, f(1)), 0=t=T,

where M, =M+ a(lg g), L.=L+ s(g _OB). If u and w are respective solu-

tions of Problems 1 and 2, then we have
(5.6) M, (w'(t) = we(t) + L. (w(t) —w,(1)) = (0, eBu(t)), 0=:=T,

so Proposition 1 gives us the following.
PrROPOSITION 9. If u and u, are respective solutions of Problem 1 and the
indicated perturbed problem, then

Ilu(t)-us(t)lli+llu'(t)—u’e(t)||12>+sllu(t)—ue(t)lliéeTeJ'0 lule,  0=¢=T

The point of Proposition 9 is to perturb Example 4 into a form to which
Proposition 6 can be applied. An attempt to do so by introducing the unknown
v(t) = e *u(t) leads to Problem 1 for v with A replaced by the coercive A + A’B
but at the expense of introducing a term 2AAu'(t), thus making Proposition 6
nonapplicable.

Similar techniques work for corresponding problems with a first order time
derivative. Such a problem arises with the equation

D,(Au(x, t))+BDiu(x,t)=0

for divergence-free Rossby waves [10, § 7].
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