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TANGENTIAL CONE CONDITION AND LIPSCHITZ STABILITY
FOR THE FULL WAVEFORM FORWARD OPERATOR
IN THE ACOUSTIC REGIME

MATTHIAS ELLER AND ANDREAS RIEDER

ABSTRACT. Time-domain full waveform inversion (FWI) in the acoustic regime com-
prises a parameter identification problem for the acoustic wave equation: Pressure waves
are initiated by sources, get scattered by the earth’s inner structure, and their reflected
parts are picked up by receivers located on the surface. From these reflected wave fields
the two parameters, density and sound speed, have to be reconstructed. Mathematically,
FWI reduces to the solution of a nonlinear and ill-posed operator equation involving the
parameter-to-solution map of the wave equation. Newton-like iterative regularization
schemes are well suited and well analyzed to tackle this inverse problem. Their con-
vergence results are often based on an assumption about the nonlinear map known as
tangential cone condition. In this paper we verify this assumption for a semi-discrete
version of FWI where the searched-for parameters are restricted to a finite dimensional
space. As a byproduct we establish that the semi-discrete seismic inverse problem is
locally Lipschitz stable, in particular, it is conditionally well-posed.

1. INTRODUCTION

Time-domain full waveform inversion (FWI) is the up-to-date geophysical imaging
technique being capable to exploit the full information content of recorded seismic waves
which have been excited locally by controlled sources or globally by earthquakes, see,
e.g., [9, 28] for a presentation from a geophysical point of view. Mathematically, FWI
entails a parameter identification task for the underlying wave propagation model. In the
acoustic regime, where the medium does not support shear stress, wave propagation is
modeled by the acoustic/compressional wave equation and the searched-for parameters
are pressure wave speed v, and bulk density o. In this paper we rigorously explore a
mathematical aspect of FWI in the acoustic setting.

Let S be the corresponding parameter-to-solution (parameter-to-state) map that maps
(vp, 0) to (p,Vv), the pressure and velocity fields (solution of the acoustic wave equation
with respect to v, and p). Then, FWI in the acoustic regime means the solution of the
(nonlinear) equation

(1.1) US(vp, 0) = ¥(p,v)

where the observation operator ¥ models the measurement process (in the geophysical
language, W(p,v) collects the seismograms). Since the inverse problem (1.1) is locally
ill-posed (in the infinite-dimensional setting, see [15, 16]), it requires to be regularized.
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2 M. ELLER AND A. RIEDER

Newton-like iterative regularization schemes are well-established workhorses for stably
solving nonlinear ill-posed problems like (1.1), see, e.g., [10, 12, 19, 21, 24]. To simplify
the notation let us consider a generic setting where F': D(F) C V — W denotes the
underlying nonlinear operator between Banach spaces. Assume we want to solve F'(z) =y
for a given y € W by a Newton-like scheme. The generic iteration rule reads: choose a
starting guess xo € D(F') and iterate according to

Tiy1 = Ty, + sp where sy is such that F'(xp)sp ~y — F ().

Here, F’ is the Fréchet-derivative (F-derivative) of F. The various methods differ in
how they determine the Newton step sp from the locally linearized equation. Their
convergence analysis, however, often relies on the same structural assumption which is

known under the name tangential cone condition (TCC). It can be traced back to [22]
and reads: F' satisfies the TCC at x™ € int(D(F)) if

(1.2)  [|F(v) — F(w) — F'(w)(v — w)||w < 7 |F(v) — F(w)|lw for all v,w € B,(z")

for an n < 1 (sufficiently small) where B,(x%) is the open ball in V of radius r > 0
about 21 (sometimes the TCC is formulated in a ball with respect to a Bregman distance).

In the fully continuous (infinite dimensional) setting only a few academic examples
of nonlinear ill-posed problems are known for which TCC holds, see, e.g., [10, Sec. 4]
and [12, Sec. 2.4], but consult [13] for recent developments. However, in a semi-discrete
setting the situation is more relaxed. For instance, a semi-discrete TCC has been derived
for the inverse problem of the complete electrode model in 2D-electrical impedance to-
mography [18]. It turns out that injectivity of F'(x™) is essentially sufficient not only to
yield a semi-discrete TCC but also a Lipschitz stability like

(1.3) lv = wllw < e F(v) = F(w)|lw for all v,w € B, (z7)

where ¢ > 0 is a constant. We will demonstrate this implication under rather general
assumptions. Semi-discrete Lipschitz estimates and conditional well-posedness for various
inverse problems have already been derived, e.g., in [1, 2, 3, 4, 5] and we add time-domain
FWI in the acoustic regime to this list. In fact, if we confine v, and o to suitable finite
dimensional spaces, the F-derivative of WS is one-to-one.

We need to emphasize that, in general, neither (1.3) nor (1.2) carry over to the continu-
ous setting when the finite dimension of the semi-discrete setting is increased. Typically,
the constant in (1.3) blows up while the radius r decreases. This will occur for our FWI
application, since otherwise (1.1) would be locally well-posed in the infinite-dimensional
formulation.

The presentation of our findings is organized as follows. In the next section we set the
stage by introducing the acoustic wave equation as a first order system and by recalling
existence and uniqueness results. Then, in Section 3 we define our semi-discrete model
where sources are fired in one part % of the propagation medium D and the resulting
wave fields are recorded at a possibly different part 2 of D. Here, sound speed and bulk
density are expressed as linear combinations of smooth basis functions which are locally
independent in D: if a linear combination vanishes on an open subset of D it vanishes
globally in D. For this model we formulate the seismic inverse problem and characterize
the F-derivative of the forward map by a different but akin acoustic wave equation. For
this wave equation we show a fundamental property in Proposition 3.1: there is a source
supported in ¥ such that the wave field of the F-derivative does not vanish identically
on 2. The proof is based on Holmgren’s uniqueness theorem and the propagation of
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singularities along bicharacteristics of the wave operator. Finally, Section 4 presents the
main result (Theorem 4.1) which originates from a local uniqueness statement that even
holds when only one single source is fired (Remark 4.4).

So as not to distract the reader from the overall picture we kept the main part of
the paper rather short by moving technical and auxiliary material to three appendices:
Appendix A contains the proof of Proposition 3.1. In Appendix B we prove Lipschitz
continuity of the F-derivative of the forward map within an abstract setting. Therefore,
Theorem B.2 covers other first order systems as well. The final Appendix C includes
likewise an auxiliary statement which is nevertheless interesting in its own right: a semi-
discrete mapping whose F-derivative is injective and continuous, satisfies the TCC and
is locally Lipschitz stable (Lemma C.1).

2. THE SETTING

We consider the acoustic wave equation as a first order system. Let p: [0,00) x D — R
and v: [0,00) x D — R? d € {2,3}, be the pressure and the velocity field, respectively,
where D C R? is a bounded, connected domain with a piecewise C!-boundary. Then,

(2.1) c(x) Op(t,x) =divv(t,z) + f(t,x) in [0,00) X D,
(2.2) o(z)opv(t,x) = Vp(t, x) in [0,00) X D,

with initial values p(0,-) = po and v(0,-) = vo. Here, f: [0,00) X D — R denotes the
source wavelet which initiates wave propagation in case the initial values are zero which
holds for geophysical exploration. Further, ¢, o: D — (0,00) where g is the bulk density
and 1/c = Qvg is the P-wave or bulk modulus. We work with ¢ rather than with v, only
to simplify the presentation.

The wave equation (2.1)-(2.2) can be written as initial value problem

Vo

(2.3) Boju = —Au+ f(t), u(0) = <p°) = o,

where u(t) = (p(t,-), v(t. "), f(t) = (f(t,-),0),

c 0 0 div
(2.4) B—<0 QId)’ and A__<V 0).

Let us define the space X = L?(D) x L?(D,R?) and its subset
(2.5) D(4) := {(p,v) € H'(D) x H'(div,D) : n-v|sp, =0, plap, =0}

with 0D = dDp U9dDy. The operator A: D(A) € X — X is maximal monotone, see the
beginning of Appendix B for a definition.

If (po, vo) € D(A), f € W([0,00), L*(D))," and
(2.6) ,oeP={AeLl®D):0< A <) <Af <0 ae}

then (2.1)-(2.2) admit a unique classical solution (p, v) € €([0,00), D(A))NEC* ([0, 00), X),
see, e.g., [16].

For a Banach space Y, let W'1([0,7],Y) = {v € €([0,T],Y) : v' € L*([0,T],Y) }. Recursively, one
defines W*1([0,T],Y) for k € N, k > 2.
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If (po,vo) € X, f € Li,.([0,00), L*(D)) then (2.1)-(2.2) admit a unique mild/weak

loc

2
solution u € €([0,00), X) which — in the notation of (2.3) — satisfies
¢

t

(2.7) Bu(t) = Bug + A/ u(s)ds+ [ f(s)ds,
0 0

see, e.g., [23, Prop. 2.15].

3. THE SEMI-DISCRETE FULL WAVEFORM FORWARD MAP

Let (po,vo) € D(A) and f € WH([0,T], L*(X)) where ¥ C D is an open set where
the sources can be initiated. As we can recover only finitely many degrees of freedom we
restrict the parameters of (2.1)-(2.2) to a finite dimensional space. To this end we set

Vi=span{p;:j=1,...,M} C € (D)

where the functions {¢; : j = 1,... M} are locally independent over D, that is, if a linear
combination vanishes on a nonempty open subset 2 of D then the linear combination
must be trivial:
M
(3.1) Saple=0 = a;=0,j=1,.., M
j=1
Concrete examples for V' include:
(1) Polynomials: V = IIy(R?), the space of d-variate polynomials of total degree N.
Here, the dimension of V is M = (N :[d).
(2) Real-analytic radial basis functions: Let ¢: R? — R be a positive definite and
radially symmetric function, see, e.g., [29, Chap. 6]. For pairwise different knots
& €D, j=1,...,M, the translates {¢(- — &) : j = 1,... M} are linear inde-
pendent over D. If ¢ is additionally real-analytic then these translates are also
locally independent. In fact, any linear combination of these translates is itself an
analytic function and as such zero everywhere in D if it vanishes on a nonempty
open subset.
For instance, the Gaussian p(x) = exp(—v|z|?), v > 0, and the multiquadrics
o(z) = 1/(1 + |z|*)?, B > 0, have the required properties and are, moreover,
positive.

With V, := V NP we define the parameter-to-solution (parameter-to-state) map by

F: Vf cV?s G([O,T},X), (¢, 0) = (p,v),
where (p,v) solves (2.1)-(2.2). Note that F' is well defined and F-differentiable. Its
F-derivative F': V2 C V? — £(V%€([0,T], X)) is given by

F'(c, 0)[h1, ho] = (P, V)

where (p,v) € €([0,7], X) is the mild solution of
(3.2) c(x) 0p(t, x) = divv(t,z) — hi(x) Op(t, x) in [0, 7] x D,
(3.3) o(z) 0¥ (t,x) = Vp(t,z) — ho(x) Opv(t, x) in [0,7] x D,
with p(0,+) =0, ¥v(0,-) = 0 and (p,v) = F(c, o), see, e.g., [16].

In seismic exploration only part of the wave field can be measured. To model this fact, we
introduce the observation (restriction) operator W: G([O,T],X) — G([O,T],XQ), Xq =
L3(Q) x L2(,RY), (p,v) = (pla, V]a), where Q C D is open, nonempty and connected.
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The following property of the wave system (3.2)-(3.3) is fundamental for our main
result in Theorem 4.1 below. Its technical and somewhat lengthy proof is content of
Appendix A. For its formulation we introduce the space

Wo't = {f e W2H([0, 7], L*(%)) : f(0) = f'(0) = 0}

and the Riemannian distance function

B /
(3.4) dist(x,y) = igf/ %dt

in D, where the infimum is taken over all smooth curves 7 in D satisfying v(«) = = and
v(B) = y. For E C D open and nonempty, let

dist(z, F) = 122 dist(z,y) and dist(D, F) = supdist(z, E).
Y

zeD

Proposition 3.1. Suppose that h € V*\{0}. If
(3.5) T > dist(D, %),

then there exists an [ € VV0271 with supp f C (0,T) x X such that the mild solution
(Pla; Via) of (3.2)-(3.3) is not identically zero in (0,T). This f depends on ||vplle ) but
not on h.

Remark 3.2. If D is convex, then we have the estimate

|z — 9

dist < - 7
ist(2,y) < inf.cpvp(2)

forall z,y € D.

Hence, in this case, we can replace the condition on T in the proposition above by the
stronger condition

T > sup inf "w;y’,
zeD YEX ll’lfzel) ’Up<2)
which is easier to check than (3.5) when there is a lower bound for v,. Basically, T must
be large enough so that the wave triggered in ¥ reaches the whole of D in the observation
period.

We set & = U o F. Then, FWI in a semi-discrete acoustic regime consists in finding
(¢, 0) € V such that

P(c,0) = (p, V)
for the measured wave field (p,v) € Xq. Actually, above inverse problem coincides with

(1.1) via the relation v, = 1/,/co.
Note that

(¢, 0)[h1, ho] = WF'(c, 0)[h1, ha] = (Pl V]a).

Remark 3.3. From a numerical point of view, our choice of global basis functions for
discretizing ¢ and o seems a bit far-fetched. The straightforward approach would be, for
instance, to take indicator functions subordinate to the mesh of the used finite element
discretization of (2.1)-(2.2). In Remark A.3 of Appendiz A we will address this issue in
greater detail.
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4. INJECTIVITY, LIPSCHITZ STABILITY, AND TANGENTIAL CONE CONDITION

In a first step towards the tangential cone condition we verify injectivity of ®'(c, ).
We cast the injectivity problem into an operator framework by setting

(4.1) po=0 and vop=0

(the environment is at rest before we fire the source). Then the map f +— (p,Vv) is linear
and we redefine ¢ by

(4.2) O: VEC V2= LW €([0,T], X)), (c;0) = (f = ¥(p,v)),

7

g

=W
that is, ®(c, 0)f = (pla, v|e) where (p,v) solves (2.1)-(2.2), i.c., ®(c, o) is the source-to-
state map. The F-derivative ®'(c, o) € £(V2 W) is still given via (3.2)-(3.3). Indeed,

(4.3) (¢, 0)[h]f = (Pl V]o)
where h = (hy, hy) € V2.
We right away state our main result of this work, namely that a Lipschitz estimate like

(1.3) and a TCC like (1.2) hold for ®.
Theorem 4.1. For (¢t, 0") € V} there exist an open ball B, (¢, o%) C V7 such that
(4.4) (c1, 01) = (2, 02)llve < [| @, 01) — D, 02) |y

and
[B(c1. 01) = Blean 02) — B (e, 02)[(e1, 1) — (c2 0]y

4.5 - -
) S ller, 01) = (2, 02)llv2 || (1, 01) — D(ca, 02)

for all (¢;, 0;) € By(¢T,07),i=1,2.

Please observe that the TCC (4.5) is slightly stronger than the generic formulation (1.2)
insofar as the involved constant decreases with the distance of the arguments (c;, 01) and

(ca, 02)-
The proof of Theorem 4.1 is based upon two preparatory results which allow us to

apply Lemma C.1 of Appendix C to ®. First, we show a local uniqueness result as an
immediate consequence of Proposition 3.1.

Corollary 4.2. The F-derivative 5’(0, 0) € L(V2 W) is an injective mapping and we
have that

(4.6) min {||®(c, 0)[A]|lw : b € V2, ||hly2 =1} > 0.

Proof. Assume the minimum to be zero. As V2 is finite dimensional and ®'(c, o) is

continuous, there is a normalized h € V2 such that ®'(c, o)[h]f = 0 for all f € WZ'. But
then h = 0 by Proposition 3.1 contradicting ||A||y2 = 1. O

Second, we present a continuity result for ®’ whose proof is given in Appendix B.

Theorem 4.3. We have Lipschitz continuity of the F-derivative V> (c, 0) — ZIVD’(C, 0) €
L(V2W), that is,

(4.7) |’€)/(61, 01) — &)/(02, 02)|levzwy S |l(cr, 1) — (c2, 02)]|v2.”

2The notation A < B indicates the existence of a generic constant ¢ > 0 such that A < ¢ B.
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The involved constant only depends on T, A_, and ..

Finally, we are able to verify Theorem 4.1: Apply Lemma C.1b) with © = D, D(©) =
V2, X =V? and Y = W. The necessary assumptions are satisfied according to Corol-
lary 4.2 and Theorem 4.3 with o = 1 due to (4.7).

Remark 4.4. At the end of Section 3 we have introduced the parameter-to-solution map
P: VfCVQ%G([OaTLX)? (Cag)H(p‘vikl)a

for one fized source f in (2.1)-(2.2). In the language of the geophysical community, ®
models a one-shot experiment whereas ® describes a multi-shot experiment.

The local uniqueness result of Corollary 4.2 holds accordingly for ® provided the fired
single source f coincides with one of those whose existence for (c,0) is guaranteed by
Proposition 3.1. Further, Theorem 4.1 carries over to the single-source experiment as
well (provided the 'right’ source is fired).

5. CONCLUSION

In this paper we have verified that the full waveform forward operator ®, see (4.2),
satisfies the tangential cone condition. Thus, the local convergence of many Newton-like
iteration schemes is guaranteed for recovering discrete approximations to the wave speed
and density from seismic recordings.

Our achievement should be improved by future research in several ways:

1. As already indicated by Remark 3.3, local basis functions have some advantages over
global functions for representing wave speed and density. Therefore, it would be desirable
to extend the tangential cone condition to this setting. In Remark A.3 we discuss the
resulting challenge in more detail.

2. A further goal is to incorporate more realistic wave propagation models like the elastic
or viscoelastic wave equations where the latter equation is the most accurate model right
now accounting for attenuation and dispersion. Both models fit in the abstract framework
of Appendix B, see [17]. Hence, a version of Theorem 4.3 holds for them as well. It
remains to verify local injectivity via an adapted version of Proposition 3.1, which we are
confident is valid for the linear elastic model. Moreover, a local Holmgren theorem for
visoelasticity was recently reported in [6].

3. The Lipschitz estimate (4.4) is local, that is, it holds in a neighborhood of (¢*, o™)
only. We would like to extend it to an estimate which holds globally in V2 since then
we would have a global uniqueness result for the semi-discrete seismic inverse problem in
the acoustic regime.

APPENDIX A. PROOF OF PROPOSITION 3.1

The proof of Proposition 3.1 is based on the unique continuation and on the propagation
of singularities for our system. It will be advantageous to reduce the system (2.1)-(2.2)
to two second-order systems with scalar principal part:

cOp = div (%Vp) + O f,
f

C

(A.1) )
00}v = V(— divv) +V
C
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The principal part of the equation of p is the second-order hyperbolic operator 3§—vg(x)A.
Recall that v? = 1/(co). By (2.2) with zero initial data (4.1) we have that V x (ov) = 0.
Hence,

V(l divv) = V(% divv) — C—lgv x (V x (ov))

Cc

1 1y . 1
:EAv—l-(Vz>d1VV—C—Q[VQ><(va)—l—Vx(Vng)},

which shows that the second-order system for v has also the second-order hyperbolic
operator 7 — v2(x)A as its principal part.

After this preparation we can formulate a precise result on unique continuation for our
system, see [8, Theorem 1.1]. For that we recall also the definition of the Riemannian
metric (3.4).

Lemma A.1. Suppose that (p,v) € L*((0,T) x D) is a weak solution to the homogeneous
system

c(x) Op(t,x) = divv(t, x)
o(x) Ov(t, x) = Vp(t, )
with coefficients ¢,p € V2. Let E C D be open. If T > 2dist(D, E) and
(p,v)=0 n(0,T)x E,
then the function (p,v) vanishes at ‘half time’, that is,
(p,v)(T/2,2) =0 forallx € D.
Moreover, for any Ty > 0 with T > T} + 2dist(D, E), we have that

T-T T+T
(p,v)(t,x) =0 forall (t,z) € ( 5 L 5 1) x D.

The proof of this result consist of two distinct parts. At first one proves a local
uniqueness theorem (Holmgren uniqueness theorem), i.e., the unique continuation across
non-characteristic surfaces. In the second step, one uses geometry to produce a global
result, see [20].

in [0,T] x D,

Remark A.2. Our approach using the second-order system has the advantage that we
could invoke Tataru’s uniqueness theorem which proves local uniqueness even for coeffi-
cients which are analytic in time and C' in space or vice versa [25, 26]. However, Tataru’s
result applies only to scalar second-order operators.

FEven though (A.1) is a second-order system, its principal part is a scalar second-order
hyperbolic operator. With a small adjustment, Tataru’s approach can be applied [7].

Now we turn to the actual proof of Proposition 3.1 which is divided into two steps.

First, we will show that there exists a forcing term f such that for 7' > dist(D, X), the
wave field u = (p, v) does not vanish in (0,7") x Q. We argue by contradiction. Suppose
that u =01n (0,7) x Q. Then, by Lemma A.1 there exists ¢ > 0 such that

T—¢ T —
(A.2) w=0in L) v (D\S).
2 2
Replacing the ¢ variable by ¢ — (T' — ¢)/2, we work in the space time cylinder (0,e) x D

instead of (52, ) x D.
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Let f(t,x) = A(t)g(z) where A € €5°(0,¢) and g € H'(D) with support in 3, and
consider the initial-boundary value problem

1
(A.3) O = div (EV]?> in (0,2) x D,

with initial data p(0,x) = g(z)/c(z), 0:p(0,z) = 0, and boundary data
p=0on (0,¢6) x9Dp and 9,p=0on (0,e) x IDy.

The boundary data are inferred from (2.1)-(2.2). This problem has a unique solution
p € €([0,¢e], HY(D)). Furthermore, we define

(A.4) / Vo(s, x)

Then u = (p, v) satisfies system (2.1)-(2.2) with f = 0.

We will use propagation of singularities to establish that w is not zero in (0, ) x (D\X).
Indeed, the singularities of the initial data g will travel along the null bicharacteristics of
the hyperbolic operator q(z,7,£&) = 02 — UIQ)(JZ)A which is the principal part of (A.3), see,
e.g., [27] or [11, Chap. 23]. We point out that this result is true as long as v, € €*(D).

The null bicharacteristics v: R — ((0,€) x D) x (R x R?) are integral curves of the
vector field (V,¢q, —V;.q) satisfying goy = 0. Setting v(s) = (t(s), z(s); 7(s),&(s)), this
gives

dt dx dr d¢

— =9 = n? — = = = 2 2

e T, e vp(x)f’, P 0, P vap(x)|§] ,
so that q(z,7,8) = 72 — v} (x)[{* = 0. Let

t(0)=0, =(0)=z, 7(0)=z, £0)=¢

From ¢(z;7,£) = 0 we infer that 7 = £|{|v,(2). Hence, over each point (z,{) at ¢t = 0
there are two bicharacteristics. Furthermore, from the ODE we infer that 7(s) = z for
all s and thus, t = 275 = £2[¢|v,(z)s. So, in both bicharacteristics one can introduce t
as a parameter, that is, y4(t) = (¢, 21(t), £v,(x)[], €4 (¢)). By the chain rule

dxi . é dg:l:
(A.5) o = Fop(2) €] and a

— V.0, @)l

If (z,€) is in the wave front set of g, then the segments of the two null bicharacteristics
v+ in ((0,¢) x D) x (R x R?), with initial (z, &) at t = 0, will be in the wave front set of
. The z component of the bicharacteristic is a geodesic of the metric (3.4).

There exist points (z,§) € ¥ X R? such that at least one of the two bicharacteristics
with the initial data (z,¢) will satisfy z,(t) € D\X or z_(t) € D\Y for some 0 < t < e.
This can be seen as follows. Let § > 0 and let F C ¥ with a smooth boundary such
that there exists z € OF such that inf.cp\s |7 — 2| < §. Choose { = v,. Then the
bicharacteristic starting at (z,¢) satifies x_(t) € D\ ¥ for some ¢ € (0,¢). Note that
6 > 0 depends on [[vp[[e1(5) in view of (A.5) and also on & > 0.

Suppose now that ¢ is supported in ¥ and that its wave front set contains such the
point (z,£). Then the projection of the wave front set of the solution w = (p,Vv) into
(0,€) x D) must contain the points (¢, z_(t)) and thus, the solution cannot vanish in
(0,€) x (D\X).
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The solution of (2.1)-(2.2) can now be expressed by Duhamel’s principle via

u(t,z) = (p,v)(t,z) = /0 At — s)u(s,z)ds.

Indeed, one computes

Owu(t,x) = NO0)u(t,x) + /0 N(t — s)u(s,z)ds

t
= / A(t — s)0su(s,x)ds + A(t)u(0, z)
0
where we used that A\(0) = 0. Moreover, in view of (A.3) and (A.4) we have that

t 1 t _ _ B _
cop = / div (EVﬁ(s, )) ds = / divosv(s,-)ds =divv and p0;v = Vp,
0 0

which yield
1 1 1
Op=-divv+—-f and Ov=-Vp.
c c 0

Since @(t, x) is not identically zero for all x € D\X and t € (0, ¢), there exists a function
A € €(0,¢) such that u will not vanish in (0,¢) x (D\X). After reversing the shift in
time, this contradicts (A.2) and we have proved that u cannot vanish in (0, &) x €.

In the final step of the proof we validate that the solution (p,¥) of (3.2)-(3.3) does not
vanish identically on (0,7") x €2. Assume the contrary. Then, it follows from (3.2)-(3.3)
(or, more precisely, from its integrated version (2.7)) that

0=hi(z)0p(t,z) and 0= hyo(x)ov(t,x) in [0,T] x .
Thus, we must have that
Op(t,z) =0 and Ov(t,z) =01in [0,7] x Q

since hy; and hy cannot be identically zero restricted to € (otherwise they would vanish
on D as well by our assumption (3.1) on the ansatz functions). Recalling the zero initial
conditions (4.1) we must have (p,v) = 0 in [0, 7] x © which contradicts our first finding.

Remark A.3. We come back to the issue raised in Remark 3.3 of local vs. global basis
functions for discretizing ¢ and o.
Suppose we split D into open, connected subsets {D;}; with piecewise C'-boundaries:

M
D=|JD;, DinDy=0, j#k
j=1

Let Vioe = span{p;xp, : j = 1,... M} where xp, denotes the indicator function of D;
and p; 1s a polynomial.

If we now represent ¢ and o in Vie., we can prove, by a slight modification of our
arguments from above, that for any h € V2, there is a forcing term f and a time T > 0
such that the solution (p,v) of (2.1)-(2.2) does not vanish in (0,T) x (supp hy Usupp hs).
Thus, for each h we can guarantee that at least one of the forcing terms in (3.2)-(3.3) is
active. This result is, however, not sufficient to carry over Proposition 3.1 (and hence
Theorem 4.1) to Viee. It remains to show that for each h there is one forcing term f
for (2.1)-(2.2) such that the induced forcing terms in (3.2)-(3.3) guarantee (p,V) not to
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vanish in (0,T) x Q. We strongly conjecture this to be a fact, unfortunately, we are unable
to give rigorous arguments at present. _
FEven if we succeed, Theorem 4.1 might hold only for the multi-shot operator ® since

the applied source f depends on h and one source might not serve all h € V2. This is

then in contrast to the global ansatz functions where we could verify the TCC also for the
one-shot operator ®, see Remark 41.4.

APPENDIX B. A CONTINUITY RESULT
In this appendix we verify that &' : VZC V2 — L(V2 W) defined in (4.3) is a Lipschitz

continuous mapping. We first provide a result for the abstract evolution equation
(B.1) Bu'(t) + Au(t) = f(t), t€]0,T], u(0)= uy,
in the spirit of [16]. The assumptions are T' > 0, X Hilbert space,

B e L*(X)={J € L(X): J" = J} satisfying

(Ba,x)x = (z, Bx)x = Bllz%
for some # > 0 and for all x € X,

A: D(A) C X — X is mazimal monotone: (Ax,z)x > 0 for all z € D(A) and
I+ A:D(A) — X is onto (I is the identity),

feL[0,T],X), up € X.
Using standard techniques one sees that (B.1) admits a unique mild solution u € ([0, 7], X)
satisfying
(B.2) lulleqory,x) < llwollx + [[F 122 qo,m,x)

where the constant depends on 7', | B|| and ||B~1||.
The following regularity result has been obtained in [16, Theorem 2.6] under more
general assumptions on f and uyg.

Theorem B.1. For some k € N, let f € WFY([0,T], X) with f©(0)=0,£=0,...,k—1
(note that f) is continuous). Let u be the unique mild solution of (B.1) with ug = 0.
Then u € C*([0,T], X) N C*1([0,T],D(A)) and

(B~3) ||U||ek([0,T},X) N ||f||W’€71([0,T},X)

where the constant depends on T, ||B||, and ||B~']|.

From now on let ug = 0. We define the following parameter-to-source-to-solution map
related to (B.1):

(B.4) F:D(F)Cc L (X)—=8, B (f+u),
where
8 :== L (W' ([0,T], X), (0,77, X)),
W ([0, T), X) == {f € W»!([0, T}, X) : f(0) = f'(0) = 0},
and
D(F) := {B € £7(X) : B_||z[[X < (Bz,z)x < Bi]lzl}}
for given 0 < f_ < 4 < o0.
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Theorem B.2. The map F is F-differentiable at B € int(D(F)) where
F'(B)H|f =u for H € L*(X)

with u € G([O,T],X) being the mild (in fact the classical) solution of

(B.5) Bu'(t) + Au(t) = —HJ'(t), t € [0,T], u(0)=0,

where u is the classical solution of (B.1) with respect to f.
Moreover, F' is Lipschitz continuous, that is,

IF'(B1) = F'(B2) |l e(er(x).8) S 1B = Balle(xo)-
The involved constant only depends on T, B_, and B .

Proof. We can be brief in proving F-differentiability as we will rely on results from [16].
A close inspection of the proofs of Lemma 3.3 and Theorem 3.6 of [16] yields, for H
sufficiently small, that

1 - - -
mHF(B +H)f - F(B)f - F'(B)[H]flleqor.x) S H | ex) I1f lwz1o.m,x)

which is the claimed differentiability.

Now we check the Lipschitz continuity of F’. To this end let @ = F'(B)[H]f and
v = ﬁ'(B + dB)[H|f. By the regularity assumptions on f, v and @ are the classical
solutions of

(B+6B)7 () + AT(t) = —Hv'(t), te (0,T), T(0)=0,
B (t) + Au(t) = —Hu'(t), te (0,T), w(0) =0,

where u solves (B.1) and v solves (B.1) with B replaced by B + 6B. Hence, d =7 — @
mildly solves

Bd'(t) + Ad(t) = —H(V'(t) —4/(t)) = dBU'(t), te (0,T), d(0)=0.

By the continuous dependency of d on the right hand side, see (B.2), we get
(B.6) ldlleqom.x) S [1H o) [0 = ullerqorx) + 10Bllex) [[Pller go.11,x)-
Next we apply the regularity estimate (B.3) to v — u which solves
B (t) —u'(t)) + A(v(t) — u(t)) = —=0BV'(t) te (0,7), v(0)—u(0)=0.

Thus,

v = ullevqo,r,x) S N10Bllec) [vllezor.xy S N10Blecxy 1f w21 o),
where the right bound comes from the regularity of v. In a similar way we get

[llerqomx) S 1 ey 1ollezqomx) S 1 (e 1 [lw21(o,m7,%)-

Plugging these bounds into (B.6) we end up with

0 — | eo,m,x)

sup sup

S N0Blle(x
HeL*(X) few'([0,1],X) 1 H ][ X)Hf||w21 ([0,77,X) 0

which is the claimed Lipschitz continuity. U
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To establish the connection of ® to £ we return to the concrete settings of the previous
sections for (2.3) where X = L*(D) x L*(D,R?) and B and A are given by (2.4) and
(2.5). Now ® = U o F o P with the mapping

P:V?CV?— LX), (C,Q)H(S QOId).

Note that the image of P is in D(F') by an appropriate choice of f_ and (3, in terms of
A_ and A from (2.6).

Now, the Lipschitz continuity (4.7) follows immediately from Theorem B.2 by the chain
rule using P’(c, 9)[h]| = P(hy, hs).

APPENDIX C. LIPSCHITZ STABILITY AND TANGENTIAL CONE CONDITION IN A
SEMI-DISCRETE SETTING

The following lemma is of interest independent of its use in this paper, since it provides
elementary criteria that imply TCC and Lipschitz stability for semi-discrete mappings.

Lemma C.1. Let ©: D(©) C X — Y be an F-differentiable mapping between Banach
spaces where X is finite dimensional. Denote by x* an interior point of D(©) and assume
that ©'(x™) has a trivial null space.

a) If © s continuous in B.(xT) up to the boundary then there is a p > 0 such that
Lipschitz stability holds, that is,

(C.1) v —wlx S |©(w) — O(w)|ly for all v,w € B,(z").

Moreover, the TCC holds as well

10(v) = ©(w) — O'(w)(v — w)lly < n(v,w)[[O(v) — O(w)|ly
for all v,w € B,(x™")

where n: By(x%) x B.(x%) — [0,00) is a continuous function which vanishes on the
diagonal: n(w,w) = 0.
b) If © is even Hélder continuous of order a € (0,1], i.e.,
(C.3) 16'(z) = ©'W)llecry) < Lllz = yllx  for all z,y € B,(a™),
for one L > 0, then a stronger TCC holds
16(v) = O(w) — O (w)(v —w)lly < [lv —wllz [[O(v) — O(w)lly
for all v,w € B,(z™).

c) Conwversely, if both, (C.1) and continuity of ©', or (C.2) hold and ©(z™) is isolated,
that is, ©(z™) & O(B,(a™)\{z1}), then ©'(zT) has to have a trivial null space.

(C.2)

(C.4)

Part ¢) is essentially known in the literature [12, Prop. 2.1].

Proof. a) By injectivity of ©'(z"), continuity of ©’, and finite-dimensionality of X there
is an 1 € (0,r] and an m > 0 such that

10/ (z)v]ly > m|v||x for all z € B, (x") and all v € X.
For E(v,w) := 0O(v) — O(w) — ©'(w)(v — w) we have that, for all v,w € B,(z"),

1E (v, w)|ly = H /01(@'@0 + o — w)) — O (w)) (v — w) dtHy < o(v,w)|[v — wl|x
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with
o(v,w) = sup{]|®'(w + t(v —w)) — &' (w)| : t € [0,1]}.

Choose p € (0,7] such that o(v,w) < m/2 for all v,w € B,(z*). We proceed — using
the reverse triangle inequality — with

1©(v) = B(w)lly = 1E(v, w) — 6" (w)(w —v)|ly
> |1 E@, w)lly — 16" (w)(w — v)lly|
= m v —wllx —o(v,w)[Jv — wllx.
Hence,
(C.5) 19(v) — O(w)|ly > % lv—w|x forall v,w € B,(z")
which is (C.1). Finally,

(C.5)
[E(v, w)lly < o(v,w) [[v—wllx < n(v,w)[|O() = O(w)]ly
and (C.2) is verified with n = 20 /m.
b) Under (C.3) we estimate

2L
< — . Q
n(v,w) < —[lv —wl

so that (C.2) yields (C.4).
¢) As continuity and (C.1) together imply (C.2), it suffices to assume the latter condition.

Suppose there is a z € N(©'(z%))\{0}. Then, vy := 2t + Xz € By(a™) for 0 < A < o/||2|x
and

1©(va) = O )[ly = B(vx) — O(a™) — A& (27)2[ly
S0t + Az, 27) [[9(va) — O T)ly.
Thus, O(vy) = O(z™) for A > 0 small enough which contradicts the isolation of ©(z*). O

Finally, we want to emphasize that we can replace the injectivity assumption in the
above lemma by Lipschitz stability. Indeed, continuity and (C.1) imply (C.2). Note that
Lipschitz stability is known for a variety of semi-discrete inverse problems. We refer, e.g.,
to [1, 2, 3, 4, 5.
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