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Abstract The fundamental solution of the two-dimensional convection—diffusion equation with variable
coefficients and its adjoint equation are obtained in complex form in terms of the unknown density of two equivalent
uniquely solvable Volterra integral equations of the second kind whose analytical solutions are given explicitly as
convergent Neumann series. The Volterra integral equations are obtained by integrating the complex form of the
original differential equations, without additional change of variables as proposed by previously authors. In the
numerical examples, cases corresponding to non-self-adjoint operators are considered. As a validation, the pro-
posed approach is used to derive the fundamental solution of the adjoint to the convection—diffusion equation with
constant velocity. In this case, the series solution can be evaluated analytically. For more general velocity fields, the
recursive terms of the series can be evaluated by symbolic computation or numerical integration.

Keywords Fundamental solution - Two-dimensional convection—diffusion equation - Variable velocity

1 Introduction

Many engineering problems are modelled by the convection—diffusion equation. Numerical solutions have been
successfully obtained using a variety of approaches. The boundary element method (BEM) is a very attractive
solution technique, since it reduces the dimension of the problem by one unit. The basis of the BEM method is
to transform the original partial differential equation (PDE) that describes a given physical problem into an equiv-
alent integral equation, either by means of the Green’s representation formula (direct method), or by means of a
continuous distribution of singular solutions of the PDE over the boundaries (indirect method). The unknowns in
the integral formulation of the boundary-value problem are either the primitive variables on the boundary (direct
formulation) or fictitious surface densities of the singular solutions (indirect formulation). Since the solution of
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190 M. Castillo, H. Power

the integral equation satisfies the governing field equation exactly, one seeks to satisfy the imposed boundary
conditions.

The integral-representation formula for the convection—diffusion equation with variable velocity field is obtained
from the corresponding Green’s second identity using the fundamental solution of the adjoint PDE (for more details
see [1]). The formulation of a direct BEM numerical method is based on this integral representation. With the
indirect BEM method and the method of fundamental solution (MFS), continuous and discrete distributions of the
fundamental solution of the original differential equation are used. These three numerical approaches are well suited
for boundary-value problems governed by the convection—diffusion equation with variable coefficients. However,
an expression for such fundamental solutions is required.

A fundamental solution (Green’s function) is a particular solution of a partial differential equation with the delta
function as an inhomogeneous term; consequently, the Green’s function is singular at the pole of the delta function.
As aparticular solution, the fundamental solution is not uniquely defined since we can always add any solution of the
homogeneous equation. Although it is theoretically possible to guarantee the existence of the fundamental solution
of the convection—diffusion equation with variable velocity and its adjoint equation, closed-form expressions of
such fundamental solutions are known only for simple cases, corresponding to equations with constant coefficients,
or coefficients with a specific variation in space that allows analytical integration (see [2,3]).

By use of a complex conjugate set of variables, it is possible to transform a linear elliptic two-dimensional PDE
into a hyperbolic PDE. Using this transformation, Vekua [4] and Garabedian [5] derived the Riemann functions of
elliptic equations and their adjoint equations as the unknown density of uniquely solvable Volterra integral equa-
tions of the second kind. In contrast with the fundamental solutions, the Riemann functions are regular solutions
of homogeneous equations satisfying given initial conditions. Vekua [4] and Garabedian [5] also demonstrate that
the fundamental solutions of the same equations can be found in terms of a given combination of those Riemann
functions, the fundamental solution of Laplace’s equation, and other regular functions.

By introducing a change of variable in the transformed complex plane, Bergman [6] obtained an infinite-series
solution of the fundamental solution of the adjoint of a general elliptic equation. Although Bergman’s series gives
an explicit form of the fundamental solution, its numerical evaluation is tedious (for a more detailed discussion
of these difficulties see [7]). To avoid the difficulties with the evaluation of Bergman’s series, Hill and Porter [7]
(see also [8,9]) proposed solving a Volterra integral equation of the second kind for Bergman’s new function as the
unknown density. Hill and Porter’s Volterra integral equation is obtained by integrating the PDE in the complex
plane obtained by Bergman for the new function, using an approach similar to that used by Vekua [4] and Garabedian
[5] to find the Riemann functions.

In this work, we propose a new way of obtaining the fundamental solutions of the convection—diffusion equation
with variable velocity and its adjoint equation, in terms of the unknown density of two equivalent uniquely solvable
Volterra integral equations of the second kind whose analytical solutions are given by convergent Neumann series.
The resulting Neumann series give explicit expressions for these functions, as in the case of Bergman’s series,
but without the difficulties encountered in the evaluation of the recursive terms. Moreover, the integral equations
are obtained directly from the complex form of the original differential equations, as is the case in the Vekua
and Garabedian’s approach for the Riemann functions, circumventing an additional change of variables used by
Bergman [6] and Hill and Porter [7].

As a test of the proposed scheme, the fundamental solution of the adjoint of the convection—diffusion equation
with constant velocity is considered. In this case, the recursive integrals in the Neumann series can be found ana-
lytically. A comparison of the obtained solution with the known closed-form fundamental solution is also made.
Due to the non-uniqueness of the fundamental solution, solutions of the homogeneous equation are introduced to
obtain different forms of the fundamental solution. For more complex variations of the velocity field, the recur-
sive terms of the series can be evaluated by symbolic computation or numerical integration. Alternatively, the
obtained Volterra integral equation can be solved numerically using a scheme similar to that proposed by Hill and
Porter [7].
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The Neumann series of the two-dimensional convection—diffusion equation 191

2 Integral-representation formulas, Riemann and fundamental solutions

The two-dimensional steady-state convection—diffusion equation for a homogeneous and isotropic medium,
including first-order reaction, can be written in the form

L[u®)] = V@) + a) ab;ix) +b() ab;(yx) FA®uE) = @), ()

where a(x, y) = —vx(x,y)/D,b(x,y) = —vy(x, y)/D,d(x,y) = k(x, y)/D and f(X) = g(X)/D, vy and v, are
the components of the convection velocity vector v in the x and y direction, respectively, k is a reaction coefficient,
g is a production term, and D is the diffusion coefficient.

Solutions of Eq. (1) can be given in terms of a surface integral-representation formula (see [1]);

c@Du) =/83“(x”) ®(3.%,)dly, —/Mu(io)dr;u
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where 7 is the outward unit normal vector, c(¥) = 2 , and O is the solid internal angle of the boundary at the
point X € I'; ¢(¥) = 1 when ¥ € Q and ¢(¥) = 0 when X ¢ Q, i.e., the exterior of the solution domain.

The above integral-representation formula is obtained from the Green’s second identity using the fundamental
solution ® (X, X,)) of the adjoint equation to (1), satisfying

d@ad) a(bP)

- - _ 2 _ _
M[@F 3] = v [@] - — %

2r . oo
+do = —gé(x,xo) VX, %, € Q, 3)

where § is the Dirac delta function with pole at X, = (x,, ¥o).
Using the complex variables z = x + iy and £ = x — iy, it is possible to transform the elliptic equation (1) into
a hyperbolic equation (see [4,5]);

9%u

Llu] = 0208

+ V. (z, E) +Vs(z 5) oF 4 CG O =F(E). “

where V,, Vg, C and F are defined as

Ve(z,8) =

1
11\ 2 2
1 _
vs<z,s>=Z[a(zgg,zzf)—ib( 2té )} 5)
1 — _
C<z,s>=z(dzf,z2i ) Fz.6) = f( 2tk sz).

The complex form of the adjoint equation to (1) can be written as

0% 0V E)  0(Ve(z. E)v)
Mlvl = dzE 9z a 0&

+Cvu(z, &) = F*(z, £). (6)
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In terms of the complex-variable formulation, the fundamental solutions S, (x, y; x,, ¥,) and ®(z, &; z,, &,) are
particular solutions of the inhomogeneous equations

38,

— T ~
LIS, = 3 oE +V (2, ";:) %‘ s u = _E‘S(Z —20) (& —&,), (7
and
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where § is the delta function defined on the complex plane

The Riemann functions R,(z,&,; 20,&) and Ry(z,&;72,,&,) are solutions of the homogeneous
equations LRy =0and M[R,]=0 satisfying given initial conditions. The representation of the fundamental
solutions §,, and @ in terms of the Riemann functions R, and R,presented in this section summarizes the works
reported by Garabedian [5] and Vekua [4]. However, changes in the presentation and in some of the expressions are
made in order to provide some additional results.

Using Leibnitz’ rule, the homogeneous equation M [R,] = 0 can be rewritten as

2
8 0E |:R (z,8; Zo’go)_/ V:(z, NRu(z, n; Zo,éa)dﬂ—/ Ve(v, )R (v, §; 20, &0)dy
+/€ dn/ C. MRy, m; za,éo)dV}ZO. )
0 2o

The Riemann function R,is a solution of this homogeneous equation satisfying the initial conditions

IRy (z, &0} 20y §0)
0z
0Rv (20, &5 205 80)
9§
By direct integration of (9), taking into account the above initial conditions, we find that the Riemann function
R, is defined by the unknown density of a Volterra integral equation of the second kind,

- VE (2,80)Ru(z, 805 20, 60) =0,

—V:(20, E)Ru(20, 65 20, 860) =0, Ry(20, 805 20, 80) = 1. (10)

& z
Ru(z,&; 20, 80) — / Vo (z, MRu(z, 05 20, §0)dn —/ Ve(v, ) Ro (v, &5 20, E0)dy

& 2o

& z
+\/§ dr}/ C(% U)Rv()/a 77; 2o éfo)dy = 17 (11)
0 2o

whose solution is given by a convergent Neumann series (for more details see [4]). As in the case of the fundamental
solutions, closed-form expressions for the Riemann function R, are known only for simple forms of the kernels
V.(z,1n), Ve(y, &) and C(y, n) in Eq. (11). Vekua [4] reported the closed-form expression for some special cases.

It can be shown by direct substitution that the following relation holds for any analytical function u(z, §) that is
a solution of (4 ) and the Riemann function R,,

ZuR, — 3[R, 3 [OR,
5208 — RyL[u] = —[ 5 u—V.(z, &')Rvu] +£[ 2 —Vg(z,é)’Rvu] (12)

Integrating (12) by parts and using the initial conditions of the Riemann function R,, i.e., Eq. (10), we can
express the solution u of (4) in terms of the following Volterra integral representational formula,
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du(y, &)

u(z, §) :u(ZOaga)Rv(ZOagu;Z7$)+/ |:VE(Vv So)u(y, &) + dy
2o

i| Ro(y, &0 2, 6)dy

0u(zo, 1)

3
+/ [Vz(zo, mu(zo,1m) + 5
& n

i|Rv(Zm n; z,&)dn

& z _
+/é dn/ Ry(y.n;2,€) L [uly,n)]dy. (13)

This representation formula has been used previously by Young et al. [10] to solve boundary-value problems of
Eq. (1), instead of using the classical formulation in terms of the Fredholm integral equation obtained from (2).
The cases considered by Young et al. [10] correspond to those reported by Vekua [4] with the Riemann function
R, given in closed-form. Besides obtaining the Riemann function solution of the Volterra integral equation (11),
the main difficulty of the Young et al. [10] approach lies in the implementation of the natural boundary conditions
of the problem in (13).

Following the previous ideas, we find that the Riemann function R, solution of C [Ru,] = 0, satisfying the initial
conditions

0Ru(z, &0} 20, &0 0Ru (20, & 20, &0
PR T 50 Ve B R i ) =0, I o )Ry e 3200 60) =
Ru(zos 805 20, 80) =1, (14)

is given by the unknown density of the following Volterra integral equation

Ru(z, &; zo,fo)Jr/ V:(z, NRu(z, n; Zo,Su)dn+/ Ve(v, )R (v, §; 20, &0)dy

8VZ , Ve (y,
/dn/ (C( a(Z m _ Sa(z "))Ru(y,n;zo,so)dy=1. (15)

In order to obtain the above integral representation, we have rewritten the operator £ [] as

2
FpoP0 VGO0, Vo1 +(C(z,§)_ 0V.(z.6) 3Vs(z,§))[]_ 6

£l 9708 0z 0E 0z 9E

As in the case of (12), it can be shown that the following expression is satisfied by any analytical function v(z, &)
solution of (6) and the Riemann function R, ;

VR, 3[R, 3[R
— RyM{v] = (@ R | + — |
0z0& 0& oEL 0

Integrating by parts and using the initial conditions of the Riemann function R, i.e., Eq. (14), we can express
the solution v of (6) in terms of the Volterra integral-representational formula,

¢ [Bv(y,éo)
ay

v] . (17)

v(z,8) = v(20,80) Ru(2o0, &o: Zv€)+/

2o

= Ve(y, §o)v(y, 50)i| Ru(y. &0z, 8)dy

ST 0v(z0. 1)
+/ [# = V:(z0, MV(2o0, n)] Ru(zo, m; 2, §)dn
&
& 2 _
+/ dn/ Ruy,m:2,§) M[v(y. m]dy. (18)
éo 2o
Garabedian [5] and Vekua [4] used the above Riemann functions and Volterra integral-representation formulae

for the analytical functions u and v to obtain general expressions for the fundamental solutions S, (z, &; z,, &,) and
D(z, &; 20, &)- In this way, the fundamental solution S, (z, &; z,, &) is expressed as
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1 1
Su(z, 6520, 80) = BRM(Zv §; 20, &0) log ; + Bu(z, &5 20, &0), (19)

where B, is a regular function in some neighborhood of the source point (z,, &,). The above fundamental solution
becomes logarithmically singular as z — z, and § — &,,i.e.,asx — x, and y — y,, since R, (2, &; 20, &) = 1.
The limit z — z,implies £ — &,, according to the definition of z and &.

Substituting expression (19) in (7) yields

LI[By] _1

! (E)Ru/az +VeRy | 9Ru/38 + VR) (20)

§-6 7— 2

where we have noted that the Riemann function R, is a solution of £ [R,,] = 0, satisfying the initial condition (14),
and log(1/r) is the fundamental solution of the Laplace equation in the complex plane,

2
4%;!” = —27m8(z — 20)(E — £&,);  where r* = (z — 2,) (€ — &), 1)

The inhomogenous term in (20) is regular even in the limit £ — &, or z — z,, according to the initial conditions
of the Riemann function Ry, i.e., Eq. (14). Therefore, a general solution of (20) can be given by the Volterra integral-
representational formula (13) in terms of the Riemann function R, . In particular, when the function B,(z, §; z,, &)
satisfies the initial condition

0B, (20, & 20, &0 0B (z, 03 20. &0
R L
Bu(zo, £0520,80) =0, (22)
Eq. (13) reduces to
§ rz
Bz, 20 £ =/ / 1 (aRu/aa + VeRu N Ry /0T —i—VZRu) Ru(o. 7 2. £)dodr. (23)
%‘o Zo 2 T — SO 0O —Zop

It can be observed that the fundamental solution S, is not uniquely determined since different forms of the
function B,, are obtained from the integral-representational formula (13) with different initial conditions. This non-
uniqueness arises because the fundamental solution is a particular solution of an inhomogeneous PDE. Adding any
solution of the corresponding homogeneous equation we can construct a different form of the fundamental solution.
We will consider this non-uniqueness property of the fundamental solution in more detail later. An alternative
approach of finding the above fundamental solution in terms of a domain Fredholm integral equation instead a
Volterra integral equation is given by Courant and Hilbert [1].

Following the previous approach, it is possible to find an expression for the fundamental solution ®(z, &; z,, &,)
in terms of the Riemann function R,, that is, a solution of the homogeneous equation M[R,]=0,and a regular
function B,, as

1 1
D (2.8 20.80) = [ Ru(2. 8320, 8o) log - + By (2. §: 20, &o)- (24)

Substituting the expression (24) in (8) results in the following inhomogeneous equation for the function B,

MIB,] _1

! (aRv/az — VR, N IRy /0E — VzRv) ’ (25)

§-6 7— 20
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whose inhomogeneous term is regular even in the limit & — &, or z — z,, in accord with the initial conditions of
the Riemann function R,, i.e., Eq. (10). Following the same ideas, we can give the solution of (25) satisfying the
initial conditions

By (z, &5 20, o By (20, &; 20, &0)
% - Vg(z, &) By(z, €05 20, &) = 0, % -V (20, E)By (20,5 20. &) =0,
By(zo, 05 20, 60) =0, (26)
explicitly as (see Eq. (18))
§r21 /9 S0 — _
Bo(z.&: 20.£) =/ / . ( Rofd9 = VeRy | 9Ro/07 VzR”) Ru(o, ; 2, §)dodr. @7)
£ J 20 2 T — EO 0 — 2o

Other forms of the Garabedian and Vekua expressions of the fundamental solutions ®(z, &; z,,&,) and
Su(z,&; 20, &) reported in the literature can be directly found from the above equations.

Bergman [6] gives an explicit expression for the complex form of the fundamental solution ®(z, &; z,, §,) in
terms of an infinite series. Bergman’s approach is based on the change of variable

D(z,8) =T(z, 8V (z,8), (28)
where

& z
['(z,§) = exp [/S Vi (z, n)dn} exp [/ Ve (v, fa)d)’:| . (29)

Substituting the above change of variable in (8), we find that the function V satisfies the differential equation

(;j_avs . agf_év+ (F ~ Ba_g) V) _ _”5(12;§0(>fo§)‘ So) _ —358( = 20)(E — &), (30)
where
o (2 )
and

F(z,8) =C(z,8) = Va2, §)Ve (2, §) — (32)

i3

Integrating Eq. (30), Bergman [6] found the following expression for the fundamental solution ®(z, &; z,, &)

—1 — QW(z,&) [* e
D(z,&;20,8) = - [log (z — z0)+’§ m/zo (z—1)"og(r — Zo)dt:| , (33)
where
&
0"(2,&; 20, &) = / PP (z,vydr (n>1), PP (7,&) = —2F(z, &), (34)

0

AP (7, &)

1
——Q@n+ HPPHD (7 &) =
2 0z

&
+U(z, &)PP(z,€) + F(z, s)/ PP (7, 1)dr, (35)
&

and B(n, m) is the beta function.
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Hill and Porter [7] pointed out that, although the above expression for the fundamental solution & is given
explicitly, it does not generally provide a convenient form for numerical evaluation, since the coefficients U (z, &),
F(z, &) and P®"(z, £) must be evaluated pointwise in order to carry out the above integrations, and it is necessary
to find the value of the derivatives 9 P®" (z, £)/dz, V. (z, £)/dz and Ve (z,§)/0¢ (see Egs. (31), (34) and (35)).
As a result, the recurrent determination of the coefficient Q" to a specified level of accuracy proves troublesome,
as does the truncation of the infinite series for points sufficiently remote from the source point.

To avoid the difficulty with the evaluation of Bergman’s expression of the fundamental solution &, Hill and
Porter [7] proposed solving (30) from the numerical solution of the following inhomogeneous Volterra integral
equation;

aU(y,m)

Z & b4
V(z,s>+/ U(y,s>v<y,s>dy+/§dn/ (F(m)— v

0

) V(y.mdy = f(z,§: 20, &), (36)

where the function f(z, &; z,, &,) used by Hill and Porter, was chosen as

1 .
—5p 08z = 20)(§ = &), if U =0,

) log(z — z,), if U # 0.

(2,85 20, 8) = (37)

Equation (36) is obtained from the differential equation (30 ) by direct integration as done previously to obtain
the integral equation (15) (for more details see (38) and (39)). We will see latter that the choice of a different
inhomogeneous term in (36) is justified by the non-uniqueness of the fundamental solution as a particular solution
of (8). As can be observed, Eq. (36) is of the same form of the integral equations (11) and (15) for the Riemann
functions R, and R,. Therefore the numerical scheme proposed by Hill and Porter [7] can be directly used to find
the Riemann functions and the corresponding fundamental solutions given by (19) and (24).

Hill and Porter [7] used the proposed numerical solution of the above integral equation to find the fundamental
solution of the Helmholtz equation with variable coefficients. Hill and Riley [9] and Hill et al. [8] used this numer-
ical technique to solve problems of compressible potential flow. The numerical examples considered by Hill and
coworkers correspond to cases defined by self-adjoint differential operators ([7]) or cases that can be converted into
self-adjoint form ([8,9]).

Clements [3] obtained a closed-form expression of the fundamental solution ® corresponding to a self-adjoint
anisotropic diffusion equation with coefficients given by a quadratic polynomial. His approach can be regarded as
a particular case of Bergman’s approach [6] in the real plane, where the function I' is given by the square root of
the variable coefficient.

It is important to point out that, in most practical cases, the components V,(z, §) and Vg (z, §) of the convection
velocity are known as point values. Theses velocity values are generally obtained from other numerical solutions or
found experimentally. In this respect, part of the difficulties encountered with the evaluation of the Q" coefficients
on Bergman’s series is also presented in Hill and co-workers’ numerical approach when evaluating the functions
U(z, &) and F(z, &), where itis necessary to find numerically the first derivative of the components of the convection
velocity.

In the next section, we use some of the ideas of Garabedian and Vekua to obtain the Riemann functions R, and
Ry, and derive the fundamental solutions & and S, as the unknown densities of uniquely solvable Volterra integral
equations of the second kind whose analytical solutions are given explicitly by a convergent Neumann series. In
our approach, it is not necessary to introduce an additional changes of variable, as in the Hill and co-workers’
numerical approach. The obtained integral equation for the fundamental solution ® depends on the local value of
the components of the convection velocity and is independent of their first derivatives.
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The Neumann series of the two-dimensional convection—diffusion equation 197

3 Fundamental solutions as Neumann series

In this section, we obtain the fundamental solutions & and S, as the unknown density of two Volterra integral
equations of the second kind obtained by directly integrating the differential equations (8) and (7) without any
additional change of variable.

As in the case of Eq. (9), making use of Leibnitz’ rule, we rewrite Eq. (8) as

92 § :
a—[@(z,@— / Ve(e )z, mdy — / Ve(y, £)0(y. £)dy
Zaé & 2o
& b4 -
+ / an / Clr (s n)dy}=—%6<z—zo><s—so>. (38)
Eo 2o

Taking into account that log(1/r) is the fundamental solution of the Laplace equation (see Eq. (21)), we can
directly integrate the above equation to obtain a Volterra integral-representational formula for the fundamental
solution,

& z
<I>(z,é)—/S V. (z, )@ (z, n)dn—/ Ve(y, )@ (y, §)dy

§ z 1
+/ dn/ Cly.m@(y, mdy = —5p 108 — 20) (& — &) (39)
& Zo
The function ®(z, &) satisfies the initial conditions
00 (z, &) —1 0P (20,8) —1
— 2 V(2 E) (2, &) = , —Vi(20,§)P(20,8) = o —— 40
2z 5(2, 80) P (2, &) 3D —2) T 2 (20, §) P (20, §) DG &) (40)
Therefore, as expected:
lim  ®(z,§) : log( )(E — &) 4D
i E) = —— —20)(E —&)).
@Ot 2p B TR

In contrast with the approach of Hill et al., the above integral equation involves only the point value of the com-
ponents of the convection velocity and the reaction coefficient. It is important to point out that (39) is an integral
equation of the Volterra type with a continuous inhomogeneous term, except at the point z = z, and £ = &,. In
the previous section, we ensured the existence and uniqueness of this type of equation when V,, Vg, K, and the
inhomogeneous term F are analytic functions. To remove the singularity of the inhomogeneous term in the integral
equation, i.e., log(z — z,)(§ — &,), we define a new unknown function, ®*(z, &),

1
P(z,8) = P*(z,6) — 5 108z = 20)(§ = £o). (42)

where ®* is a regular function in some neighborhood of the point (z,, &,). Substituting this expression in (39), we
obtain a new integral equation with an analytical inhomogeneous term,

3 z & z
<I>*(z,§)—/ V. (z, N ®*(z, n)dn—/ Vs(%$)<I>*()/,E)dy+/é dn/ Cly, m®*(y, ndy

& 2o

1
= _Eh(zvg)v (43)

where

& z
h(z,§) = /s V:(z, ) log(z — zo)(n — &)dn +/ Ve (v, 8)log(y —z0)(§ — &)dy

& z
- /é dn / Clym log(y — 20)(n — Endy. (44)
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The solution of this integral equation can be obtained by the method of successive approximations as a Neumann
series, providing us with an explicit form of the fundamental solution

1
P(z.6) = — 55 l0g(z — 20)(§ — &) + lim @}z 8). (43)

where @} (z, &) = —55h(z, §) and

1 § :
¢;<z,s>=—5h<z,s>+ [ vemeiicnans [V o000

£
- /g C(V n®;,_(y.ndy, (46)
0 2o

for n > 1. The proof of the absolute and uniform convergence of the above series is given by Vekua [4], showing
that the lim,,_, oo @} (z, &) of the successive approximations exists and satisfies the integral equation (43). In contrast
with Bergman’s [6] infinite series and the Hill and Porter [7] numerical solution, the above Neumann series does
not require the evaluation of the first derivative of the integral kernels for the evaluation of the recursive terms.

As a validation of the proposed approach, in the next section we consider a constant velocity field. For more
general convection velocity fields, we recommend a numerical evaluation of the corresponding Neumann series
using any integration approach available in the literature (see [11]), or direct numerical solution of the integral
equation (39) using a numerical scheme similar to that proposed by Hill and Porter [7] for solving (36). Due to the
non-uniqueness of the fundamental solution as a particular solution, it is possible to add to the resulting solution of
the Volterra equation (39) a homogeneous solution of (6) to obtain a different fundamental solution.

Following the same approach, and using the operator £[] in the form defined by (16), we can express the
fundamental solution S, of (7) in term of the following Volterra integral equation

Sulz E: 200 )+ / Vo (2 )80 (20 1 20y £ + / Ve(y, E)Su(ys £ 201 £0)dy

BVZ , Ve (v, 1
/ dn/ (C< ;Z n_ E;Z ”))Suw,n;zo,su)dy=—Elog(z—z0><s—sa>. 47)

The solution is given by a Neumann series similar to that describing the solution of the integral equation (39).

3.1 Constant velocity

In the case of a convection velocity ¥ = (vy, 0) and zero reaction coefficient, 4V, = 4Ve = —vy/D and C = 0,
the integral equation (39) reduces to

1
(2, $)+5/ P(z, n)dn+5 <1>(V §)dy = —51023[(2—20)(5 £l (48)

and the inhomogeneous term in (43) reduces to

—SphE 6 =155 [ / log(z — 2) (0 — &)dn + / 'log(y—z())(é—so)dy] (49)

2o

By direct substitution, we show that the recursive term of the series, i.e., Eq. (46), has the explicit form

) ) e 2
i (z,6) = 2Dkzl—(k+1>! [Re (z — 20)1° | log[(z — 20) (€ — £,)] ;Hl : (50)
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In this way, we derive the following expression for the fundamental solution in terms of real variables,

oo

Lo 1 1 & (—uy /D) . | Koo
® (¥.%,) = - log (F)+BZW[(X_X”)] log(;)+§m . (51)

k=1

Our approach is based on the numerical evaluation of a truncated form of the above infinite series. We compare
the numerical solution obtained with the present approach to the well-known closed-form analytical solution (see

[12])

(D(_;c',fo)z %exp(vx(ZBXO))Ka[|gx£r]’ (52)

where the function K, is the Bessel function of the second kind of order zero.

In our numerical examples, it was observed that the series converges fast when the evaluation point X = (x, y)
is near the source point X, = (x,, Y,); only a few terms in the series are required. Additional terms are required for
points far from the source point, or when the magnitude of the convection velocity is large. Figures 1 and 2 compare
the closed-form expression of the fundamental solution to our numerical evaluation of the convergent series (51)
for vy, = 1, v, = 0.5, and D = 1. The source point is located at X, = (0, 0), and the function is evaluated at points
(x, 0), in the interval —5 < x < 5.

The behavior of the obtained Neumann series is different from the known closed-form solution, except at the
singular point. It is important to recall that the fundamental solution is not unique, even though the solution of the
integral equation (39) is unique, as it is always possible to add to it a solution of the homogeneous form of (6).

A separation-of-variables solution of the homogeneous form of the adjoint equation to (1), with a = —vy/D,
b=0,d =0and f =0, is given by

v y) = (Cr+ Crexp[~2(x = x0) ) (€3 + Caly = o)), (53)
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for arbitrary values of the constants C;, withi = 1, 2, 3, 4. Due to the linearity of the problem, we can add to the pre-
vious Neumann series, i.e., Eq. (51), the above homogeneous solution and the new combination will still be a solution
of (8). In this way, for the case under consideration, we find that the fundamental solution can be expressed as:

D, (¥, Xp) = log( )+Z((kfl)). @ = x)I* log( )+z]+1

+(C1 + Crexp[—vx(x — x0)]) (C3 4+ C4(y — y0)). (54

By choosing an appropriate set of constants, C1, C2, C3 and Cy, it is possible to reproduce the behavior of the
known closed-form expression of the fundamental solution given by (52). Figures 3 and 4 show results along the
line -2 < x < 2;y = 0 for vy, = 1 and 0.5, with values of C; = 0.095224, C>, = 0.0232414, C3 = 1 and
C4 =0 for vy = 0.5 and C1 = 0.1544659, C, = 0.0759682, C3 = 1 and C4 = 0 for vy, = 1.

In the present case of a constant convection velocity field, it is possible to find the solution of the Volterra integral
equation (48) as a power series. This method entails of representing the solution of the integral equation (48) as

(2, &) =D D aum(z—20)"( —£)" log(z — 20)(E = ENl+ D D bum(z — 20)" (6 — &)™, (55)

n>0m=>0 n>0m>0

where a,,, and b, are unknown constants to be determined. Substituting (55) in (48), we obtain the following
expression for the coefficients a,,;,, and b,

1 Ux A(n—1)o Ux Ao(m— 1)
App = ———, dpp = ————>n>1, ayy = — m>1,
o 2D° " 4D n - T 4D m -
Uy [an(m—l) Cl(n—l)m] Vy [bam=1)  D—m  Ai—1)m
anm = ——— + y by = —— + - , n>1, m>1,
o 4D m n " 4D |: m n n2

_ _ Uy b(n—l)o A(n—1)o _ Ux bo(m—l) Ao(m—1)
b()(J_C9 bn()__E[ n - l’l2 ) ’121, b()m—_ﬁ m - mz ) mZI,

where b,, is a free term.
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A comparison between the predicted values of ® obtained by the power series and the closed-form analytical
solution for the previous examples is made in Figs. 5 and 6 for different values of b,,. The behavior of the power
series is similar to that of the Neumann series when C = 0, as expected from the uniqueness of the solution of
the integral equation. On the other hand, by choosing different value of C, we can modify the profile of the power
series solution.

4 Conclusion

We have provided a review of classical methods for obtaining the Riemann and fundamental solutions of a two-
dimensional convection—diffusion equation with variable coefficients and its adjoint equation, and proposed a new
constructive way of obtaining the fundamental solutions of these two equations in terms of the unknown densities
of two equivalent Volterra integral equations whose analytical solutions are given by convergent Neumann series.

As in the classical works of Vekua [4] and Garabedian [S] devoted to finding the Riemann functions R, and R,
in our approach the fundamental solutions are defined in the complex plane in terms of a set of conjugate variables.
The corresponding Volterra integral equations defining the fundamental solutions S, and @ are directly obtained
from the complex form of the original differential equations, circumventing an additional change of variable used
in Refs. [6,7].

The analytical solutions of the obtained integral equations are given by convergent Neumann series that define
explicit expressions for the fundamental solutions, as in the case of Bergman'’s series [6], but without the difficulties
encountered on the evaluation of the recursive terms of Bergman’s series.

As a validation, the proposed approach was used to find the fundamental solution of the adjoint equation to the
convection—diffusion equation with a constant velocity field. In this case, the resulting terms of the series can be
evaluated analytically. For more involved variations of the velocity field, the recursive terms of the series can be
evaluated by symbolic computation or numerical integration. Alternatively, the obtained Volterra integral equation
can be solved numerically using a scheme similar to that proposed by Hill and Porter [7].

Since the fundamental solutions are particular solutions of the differential equations with delta function as inho-
mogeneous terms, it is possible to add to them a solution of the corresponding homogeneous equation. In our
example, we added to the obtained Neumann series a solution of the homogeneous equation to obtain a new form
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of the fundamental solution. This new form of the fundamental solution shows excellent agreement with the known
closed-form analytical solution for a constant velocity.
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