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Chapter 2: Four Important Linear Partial Differential Equations

2.1. Transport Equation.

The transport equation is
u +b-Du=0in R" x (0, 00) (1)

where b = (by,---,b,) and u(x,t) is the unknown. Recall that a directional derivative of a
function f measures the rate at which f changes in a particular direction v, and is given by v - V f.
The transport equation tells us that the directional derivative of u(z,t) in the direction (b,1) is
zero, i.e. u does not change in this direction. Therefore if we start at any point (x,t) and move
along the line (x + sb,t + s), s € R, then u remains constant:

‘u(az,t) =u(z + sb,t + s), SER.‘

2.1.1. Initial-value problem.

If we have initial data u(z,0) = g(x) then we must trace the line (z + sb,t + s) back to when ¢ = 0,
which is when s = —t. Here, x + sb = x — bt so we have

u(z,t) = u(z — bt,0) = g(x — bt). (2)

Existence and uniqueness of solutions to the IVP are obvious: if g is C* then indeed (2) is a solution,
and if the IVP has a sufficiently regular solution, it must certainly be given by (2). Even if g is not
C*, we still define (2) to be a weak solution (more on that later).

2.1.2. Nonhomogeneous problem.
u+b-Du=f inR"x (0,00)
u=g on R™ x {t =0}

Fix (z,t) € R™ and set
z(s) = u(x + bs,t +s), seR.



Then

0
(@, ) — gla — th) = 2(0) — 2(—t) = / 5(s)ds

—t

0
:/ (b- Du+ ut)(x + sb,t + s)ds

—t

0
= / f(z + sb,t + s)ds
—t

_ /O F(z+ (s — t)b, 5)ds

and so we get the solution

u(z,t) = g(x —tb) + /0 f(z+ (s —1)b, s)ds. (4)

This formula is an instance of Duhamel’s principle - the first term is the homogeneous solution with
the actual initial data. The integrand of the second term

a(z,t;s) = f(x + (s — t)b, s)

solves

{at +b-Da=0
a(z,s) = f(x,s).

2.2. Laplace’s Equation.

We have Laplace’s equation
Au=0 (5)

and Poisson’s equation

—Au=f. (6)

In both we assume x € U where U C R is a given open set.

Harmonic function.

A C? function satisfying Laplace’s equation.

. J

Physical interpretation. If u denotes the density of some quantity in equilibrium and V is a
smooth subregion in U then the net flux through the boundary is zero:

/ F-vdS=0
ov

where F' denotes the flux density.

Divergence Theorem.

If u e CH(U),

/D-uda:z/ u - vdS
U ou




From this we conclude that

/V(D-F)dxzo

and therefore
D-F=0

in U since V was arbitrary. In many cases, the flux density is proportional to the gradient Du, but
pointing in the opposite direction, so we get Laplace’s equation,

—Au = 0.

2.2.1. Fundamental Solution.

Fundamental solution of Laplace’s equation.

B(z) = {‘“g"””‘ (n=2) )

1 1 (n > 3)

n(n—2)a(n) [z[* =2

defined for x # 0. Recall a(n) denotes the volume of the unit ball in R™.

We can motivate these formulas by noting that Laplace’s equation is invariant under rotations, i.e.
if Au =0, O is an orthogonal n x n matrix, and we define v(z) = u(Oz), then Av = 0. Therefore
we seek a radially symmetric solution having the form

We get that

If v # 0 we deduce

Integrating both sides gives

1—n

log(|v'|) = (1 —n)log|r|+ ¢ < /| = a|7‘\17" — vV =ar

SO
o(r) = blogr+c¢ (n=2)
b2 "4 (n>3)

where b, ¢ are constants.

We have the following estimates:

[D®(x)| < ID*®(x)] < — (8)

| [



Solution to Poisson’s equation.

Suppose f € C2(R"). Then

satisfies
(i)ue 02(IR{")
(i) —Au = f in R™.

The fundamental solution can be interpreted as "solving"

“AD = 5.

2.2.2. Mean-value formulas.

Mean-value formulas for Laplace’s equation.

If w € C?(U) is harmonic, then

u(z) = ][ udS = udy.
0B(z,r) B(z,r)

Proof of first equality:
1. Set

2. Then

) = ][6 oy D7) 25)

— T
= ][ Du(y) - 2="ds(y)
OB(z,r) r

ou
- s
]{93(33,1") ov (y)

= T][ Au(y)dy  (Green’s formula)
" JB(x,r)
pu— 0.
3. Since ¢ is constant,
¢(r) = lim ¢(t) = lim ) u(y)dS(y) = u(z).

In short,
1. Take the average value of u over surface of ball and change coordinates to unit ball.

2. Differentiate with respect to radius, change coordinates back to B(z,r), and use Green’s
formula.



3. Since this is constant with respect to radius, let » — 0.

The second equality follows from the first using polar coordinates:

/ u(y)dy = // u(y)dS(y)ds
B(z,r) 0 JOB(z,s)

—/ u(z)na(n)s" Lds
0
= a(n)ru(z).

Aside: you could prove the mean-value property in the 2D case by arguing as follows. Let u(x,y) be
harmonic. Then it must be the real part of some analytic complex function f(z) = u(x,y)+iv(x,y).
A direct consequence of Cauchy integral formula is the mean-value property,

1 2

f(2) f(z + Re)dp.

:% ;

And separating the real and imaginary parts gives

2m
u(z,y) = 2177/0 u(z + Rcosf,y+ Rsinf)do.

Converse to mean-value property.

If u € C*(U) satisfies

u(z) = ][ udS
0B(z,r)

for each ball B(x,r) C U then u is harmonic.

Proof by contradiction: If Aw is not identically equal to zero then there exists some ball B(z,r) C
U such that, say, Au > 0 within B(z,r). But then for ¢ in the above proof,

r

0= = Buwiy >0,

a contradiction.

Green’s formulas.

Let u,v € C*(U). Then
(i) [y Audz = [y, 94dS
(if) - - -
(iii) - - -

(1) is just divergence theorem applied to Du.

2.2.3. Properties of harmonic functions.

All of the following observations are deduced from the mean-value formulas.



Strong maximum principle.

Suppose u € C%(U) N C(U) is harmonic in U. Then

(i) (weak) maxg u = maxgy u
(ii) (strong) If 3zo € U s.t. u(zrp) = maxy u then u is constant in U.

Note: replacing u by —u we recover equivalent statements about the minimum.

Proof by contradiction: suppose 3zg € U s.t. u(xg) = M := maxgu. Then by the mean-value
property,

M = u(zg) = ]gg(xo,r) u(y)dS(y)

for all » > 0. Let r be small enough such that B(zg,r) C U. Then if there is any point y € 0B (xq, )
for which u(y) < M, then the whole RHS would be < M and so we get M < M, therefore it must
be that u(y) = M for all y € 9B(xg,r). We continue in this way moving around U to conclude that
u must be constant. This proves (ii), which implies (i).

Positivity.

If
{Auzo in U

u=g on OU

where g > 0, then u is positive everywhere in U if g is positive somewhere on oU.

Let m = ming g and M = maxg g. If m = M then g is constant and so u is equal to the same
positive constant. Otherwise, since u cannot attain its minimum inside U, u > m > 0 in U.

Uniqueness.

Let g € C(9U), f € C(U). Then there exists at most one solution u € C*(U) N C(U) of the
boundary-value problem

—Au=f inU
u=g on OU.

Suppose u; and ug solve the BVP. Let wy := +(u; — uz) and apply weak maximum principle to get
up —uz <0and — (u; —ug) <0 = up —ug >0

and conclude that u; —us =0 in U.

Smoothness.

If u € C(U) satisfies the mean-value property for each ball B(x,r) C U, then

u e C®(U).




Standard mollifier.

Define the standard mollifier n € C*°(R™) by

n(z) = {C’exp (ﬁ) , <1 9)

0, |z| > 1

with C' > 0 chosen so that [z, n = 1. For each € > 0 set

new) = (%) (10)

€

These functions are C*°(R"™) and satisfy

/ nedz =1, spt(ne) C B(0,¢).

If f:U — R is locally integrable, its mollification f€:= f * 7. satisfies
(i) fe € C=(Ue)
(ii) f¢— fae ase—0

Proof idea: Let € > 0 and let u® = u * 1. Show that u¢ = u in U and so u € C*°(U,) for all € > 0.

Estimates on derivatives.

Assume w is harmonic in U. Then

a Ck
[D%u(zo)| < g llull LB o)
for each ball B(zo,r) C U and each multiindex « of order |a| = k. Here,

n+1 k
L Cy = M
a(n)

Proof outline: induction on k. The case for k£ = 0 is immediate from mean-value property.

Liouville’s Theorem.

Suppose u : R” — R is harmonic and bounded. Then w is constant.

Proof: From previous theorem,

nC
IDu(a)] < Y2 ] 1y

< VnCra(n)r®

o | L[V ASCETERRS)

< YnCia(n)

oo(rny — 0
, llullz (R™)

as r — 00. So Du = 0 and w is constant.




Representation formula.

Let f € C?(R™),n > 3. Then any bounded solution of
—Au=fin R"

has the form

for some constant C.

Since ®(x) — 0 as |z| — 0o, & = @ * f is a bounded solution (why bdd?) of —Au = f in R". If u
is another bounded solution, w := @ — u is harmonic and bounded and thus constant by Liouville’s.

Analyticity.

Assume u is harmonic in U. Then w is analytic in U.

Need to show that u can be represented by a convergent power series in some neighborhood of xg.

Harnack’s inequality:.

For each connected open set V' CC U, there exists C' > 0, depending only on V', such that

supu < Cinfu
s 14

for all non-negative harmonic functions u in U.

2.2.4. Green’s function.

We derive a Green’s function that allows us to write down a general representation formula for the
solution to the Poisson boundary value problem,

{—Au:f uelU (11)
u=gqg u € oU.

For fixed x, define a corrector function ¢*(y) solving the BVP,

{Aw =0 in U
¢"(y) = ®(y—x) ondU.

Green’s function.

G(z,y) = ®(y — ) — ¢"(y), r,ycUzxz#y

Derivation:



Representation formula using Green’s function.

If u € C%(U) solves (11), then

uw) == [ )G @0ds) + [ 166wy

where
oG

%(w, y) = DyG(z,y) - v(y).

e Now we have a formula for the solution of the BVP if we can construct the Green’s function
G. This is in general only possible when U has simple geometry, such as for the half-space
and the unit ball.

e We can think of G as a function of ¥, solving

-ANG=6, inU
G=0 on OU.

e The Green’s function is symmetric in z and y, i.e. for all x # y,
G(z,y) = Gy, ).

2.2.5. Energy methods.

In contrast to using explicit representation formulas, here we use some energy methods, i.e. tech-
niques incolving the L2 norms of various expressions.

An alternative proof of uniqueness of C2(U) solutions to
—Au=
{ vt (12)
u=g

is as follows. Assume © and @ are both solutions. Set w :=u — @. Then Aw=0in U and w =0
on OU, so by integration by parts,

0:—/wAfwdx:/ \Vwl|*dz
U U

therefore since w = 0 on the boundary and does not change, w = 0.



Dirichlet’s Principle.

Define the energy functional

Tw] := /U %|Vw|2 —wfdz, (13)
for w belonging to the admissible set
A:={we C*(U)|w =g on OU}. (14)
Then u € C?(U) solves (12) if and only if

I[u] = UI?GIJIL{I[’ZU]

Proof:
(=) Suppose u solves (12). Choose w € A. Then

O:/U(—Au—f)(u—w)d:v

:/Vu-Vu—Vu-Vw—f(u—w)daz
U

and so
/ |Vu|2—ufd:n:/ Vu-Vw —wf dx
U U
S/ |IVu||Vw| —wf dx (Cauchy-Schwarz)
U

1 1
< / §]Vu\2 + §|Vw\2 —wf dx (Cauchy inequality)
U

Subtracting [, $|Vu|?dz from both sides completes this direction.

(<) Suppose u minimizes the energy functional on the admissible set. Let v € C°(U) and write
i(r) == I[u+ Tv]

where 7 € R. Since u + 7v € A for all 7, the scalar function i(7) has a minimum at 7 = 0 and so
i'(0) = 0. We have

1
i(T)—/UQ\V(u+Tv)\2—(u+Tv)fdw
1 1
= / §|Vu|2 +7Vu- Vo + 57'2|Vv|2 —(u+7v)f dz
U

10



and so
0=1'(0)

—/Vu-Vv—vfdx
U

_ /Uu(—m e

and since this holds for all v € C°(U) we have —Au = f.

2.3. Heat Equation.

Now we study the heat equation
u — Au=20 (15)

and the inhomogeneous heat equation

ug — Au = f. (16)

Guiding principle: solutions to the heat equation will yield assertions that are similar (but more
complicated) to those for harmonic functions.

Physical interpretation. The heat equation describes how the density of some quantity (heat,
chemical concentration, etc.) evolves in time. If V' C U is a smooth subregion, then the rate of
change of the total quantity within V' is equal to the negative net flux through oV:

i udx:—/ F -vdS
dt Jy oV

where F' is the flux density. Using the divergence formula, we obtain

Ut:—V'F.

In many situations,
F=—-aVu

since the flow is from regions of higher to lower concentration. Substituting this in, we obtain the
heat equation.

2.3.1. Fundamental solution.

Fundamental solution of the heat equation.

||

1 a8
O(x,t) := @myp * TE R”,t>0
o reR"t<0

Derivation: we observe that since (15) involves one derivative in time and two in space, if u(x,t) is
a solution, then so is
u( Az, N%t).

This is called parabolic scaling of space-time. This motivates us to look for a self-similar solution
that satisfies

u(z, t) = \u(vV Az, \t).

11



We can eliminate the dependence on the second variable by setting

which gives

Call z := 2/+/t. Plugging this into the heat equation gives
0=u — Au

1
= —at™* ly(2) + t7Vu(z) - <—2:Et_3/2> —t7*Aut™?

1
= 0=—av(z) — 3% Vou(z) — Av(z).
We simplify further by guessing that v is radially symmetric. The second term becomes

z-Vo(z) =z V,v(z])

and the third term becomes

= L_lvl(r) + 0" (r)

so our ODE for v(r) is
n—1

1
0=av+ 57’7/(7”) + V' (r) + 0" (r).

r

Choose a = n/2, multiply by »"~!, and rewrite to get
n—1_7/\/ 1 n,.\/
(r" ") + 5(7“ v) =0
n—1,/ 1 n
= " v —1—57“ v =C (choose C =0)

1
= J/(r) = —g5r

12



We choose the constant A such that the integral of the fundamental solution is normalized.

each time t > 0,

/;@@Jﬂx:L

Proof:

1 |2
Sz, )de = —— | ewrd
/n (;U ) v (47Tt)n/2 /Rne ' v
1 2
_ —lzI*g4
—7 /Rne z
= —1 ﬁ/ez2d2~
/2 i=17/R '
V"

an/2

For

Solution of initial-value problem

Assume g € C(R™) N L*°(R™) and define u by

u(w,t) = [ @~y )g(u)dy.

Then u solves
u—Au=0 inR" x (0,00)
u=g on R™ x {t =0}

and u € C*(R" x (0,00)).

Proof: Clearly u solves the heat equation since the fundamental solution solves the heat equation,

up — Au = /n(q)t — 0 ®)(z —y,t)g(y)dy = 0.

The width of ® scales like v/ and the height scales like t”%’ so we can see that ®(z,t) — d(z) as

t — 0.

e We can think of the fundamental solution ® as solving

{@—A@:O
®(x,0) = d(x)

e The heat equation forces infinite propagation speed: if g is bounded, continuous, g > 0

and g > 0 somewhere, then

1 le—y?
u(w,t) = W/Rne 7 g(y)dy >0

for all t > 0. (because for any fixed value of € R™, the integrand is a Gaussian centered at

x times g and the Gaussian is > 0 everywhere.)

13



Solution of nonhomogeneous problem.

Let
t
u(z,t) = /0 /n O(x —y,t —s)f(y,s)dyds.

Then u solves
u—Au=f inR" x (0,00)
u=0 on R x {t =0}.

Derivation: Fix 0 < s < t, then define

u(z, t;s) := /n O(x—y,t —s)f(y,s)dy.

u — Au=0

u(z,s) = f(x,s).
Duhamel’s Principle tells us that integrating u(z,¢;s) from s = 0 to s = ¢t will then solve the
heat equation with f on the RHS, i.e. our solution is

t
/ u(zx, t; s)ds.
0

Solution of nonhomogeneous with initial data.

This solves the IVP

Combining the previous two theorems, we have that

wat) = [ @@=ytgy+ [ [ Byt f.s)duds

solves
u — Au=f
u(z,0) = g(z).

14



2.3.2. Mean-value formula.

Definitions.

(i) We define the parabolic cylinder

Ur:=U x (0,T)].
(ii) The parabolic boundary of Ur is

Ty :=Up — Up.
It comprises the bottom and sides of the cylinder.

(iii) For fixed z € R™,t € R,r > 0 we define the "heat ball,"
n+1 1
E(z,t;r) =< (y,8) eR" s <t,®(x —y,t —5) > — ¢
r

This is a region in space-time, the boundary of which is a level set of ®(x — y,t — s).

For Laplace’s equation, we computed the mean over spheres 0B(z, 1), which were levels sets of the
fundamental solution ®(x — y) (since it is radially symmetric). Analogously, we now consider heat
balls E(z,t;r) which are levels sets of the fundamental solution ®(z — y,t — s).

Mean-value property for the heat equation.

Let u € C3(Ur) solve the heat equation. Then

2

_ 1 [z =yl
u(x,t) = pre //E(x,t;r) u(y, s) = S)Qdyds

for each E(z,t;r) C Up.

We did not cover the proof of this in class.

2.3.3. Properties of solutions.

We really did not cover any of this in class. We were told that analogous results to the Laplace
equation exist and that they were more complicated.

2.3.4. Energy methods.

Uniqueness.

There exists only one solution u € CZ(Ur) of the initial-boundary-value problem

ut—Au:f iHUT
U=gq on I'p.

15



Proof: If uq and us are both solutions, then w = u; — uo solves

{wt—Aw:O inUT

w =20 on I'p
Set
e(t) :== / w?(x, t)de,
U
then
é(t) = / 2w(z, t)we(z, t)dx = 2/ wAwdxr = —2/ |Vw|*dz <0
U U U
SO

e(t) <e(0) =0 = e(t)=0 = w=0.

Backwards uniqueness.

Suppose u; and us both solve

u— Au=0 in Up
u=yg on oU x [0,T].

If
up(z,T) =uz(z,T) (x€U),

then
uy = ug in Up.

Proof: Again write w = u; — uo and set

As before,
e(t) = —2/ |Vw|*da.
U

Furthermore,

e’'(t) = —4/ Vw - Vuwpdr = 4/ wAwdr = 4/ (Aw)?da.
U U U

By integration by parts and then Cauchy-Schwarz,

(1) =2 /U whwdz < 2 ( /U w%@ . < /U (Aw)2dx> "

Thus,

This implies that

16



so if f(t) =log(e(t)), then f is conver and thus

f(t) > f(0) +tf'(0)

- log(e(t)) > log(e(0)) — at

where a > 0 because f’(t) < 0. Then
e(t) > e(0)e” ™

and so e(t) cannot decay faster than exponentially. Thus if e(T') = 0 for some finite 7', it must be
that e(t) =0 for all ¢ € [0, 7.

2.4 Wave Equation.
In this section we study the wave equation

g — Au =10 (17)
and the nohomogeneous wave equation

uy — Au = f (18)

subject to general initial and boundary conditions.
Physical interpretation. The wave equation models a vibrating string (n=1), membrane (n=2),
or elastic solid (n=3), and wu(z,t) represents the displacement in some direction of the point = at

time t > 0.

Derivation of d’Alembert’s formula.

Solution of wave equation for n = 1.

Assume g € C?(R),h € C}(R), and define u by d’Alembert’s formula,

T+t
u(@.t) = glole+0)+ole—0+5 [ Ay

Then u € C%(R x [0,00)) and u solves

Ugg — Uge =0 in R x (0,00)
u=g, uy=h onRx {t=0}.

Derivation: first factor the PDE as
(Or+0z) (O — 0x)u=0

and let
v(x,t) = (0 — 0z) u(z,1).

Therefore v satisfies the transport equation and so

v(z,t) =a(z —1t)

17



where a(z) = v(z,0). Then u satisfies the nonhomogeneous transport equation,
up — uy = a(x —t)

which from Section 2.1, letting f(x,t) = a(x — t), has solution

u(x,t) = g(x +t) —I-/O a(x + (t — s) — s)ds.

We also have
a(z) = v(x,0) = uy(x,0) — up(z,0) = h(z) — ¢'(x)

so we get
u(x,t) —g(x+t)+/0th(3:+(t—s) —s)—g(x+(t—s)—s)ds
~sfa+)— 3 [ h - gy
=gt 3 00 —gte )+ [ iy
= S0 -gte—t)+3 [ iy
Observations:

1. Our solution u has the form u(z,t) = F(x +t) + G(x — t). Conversely, any function of this
form solves uy — uz; = 0. Hence the general solution of the 1D wave equation is a sum of the

general solution of uy — u, = 0 and uy + u, = 0.

2. From d’Alembert’s formula, we see that if g € C*¥ and h € C*~! then v € C* but is not in
general smoother. So unlike the heat equation, the wave equation does not cause instantaneous

smoothing.

1D-wave equation on the half-line. Let Ry := {z > 0}. Consider the inital/boundary-value

problem,
U — Ugy =0 in Ry x (0,00)
u=g, uy=h onRy x{t=0}
u=0 on {z =0} x (0, 00)

where g(0) = h(0) = 0. Extend u, g, h to the whole line by odd reflection.

(2, t) = {u(aj,t) x>0

—u(—z,t) =<0



Then we have
tht — az‘x =0 in R+ X (O, OO)
=g, 4y =h onRyx{t=0}

Thus from D’Alembert’s formula, we get

r.0) = 30+ 0 -ga-0)+3 [ hwdy

and plugging in our definitions of the tilde variables we obtain a solution which tells us that (if
h = 0) the initial profile g splits into two parts moving to the right and left with speed one:

u(z,t) = {%(g(x ) +gle— 1)+ 5 [ hy)dy x>t
’ Lglx+t)—glt—2)+ 1 [Hhy)dy 0<z<t

x

Spherical means.

We develop a method for solving the wave equation by deriving easier-to-solve equations for spherical
means of the solution (the average of u in space over a sphere).

Notation.

U(r,t;x) == ]gB(I’T) u(y,t)dS(y)
Gria) = f o SSW)

i) = ]gB(m h(y)dS(y)

Euler-Poisson-Darboux equation.

Fix z € R™, and let u satisfy the BVP for the wave equation. Then U solves

U=G,U=H on Ry x {t =0}

{Utt — U, — 220, =0 in Ry x (0,00)

Proof: Multiply EPD equation by 7"~! and rewrite it as
T'n_lUtt — 8r (T'n_lUr) =0.

Then compute U, and use the same trick as in the mean-value formula proof to get the Laplacian
of u.

Solution for 3D.
Let

19



t+r B
H(y)dy.

Then U solves the 1D wave equation on the half-line. Applying the formula we found, we find for
2 t—r

(é(r 1) — Gt — r)) +

0<r<t,
U(r,tz) = =
(rtz) =g

We then recover our solution u as
= lim U(r,t;x)

U(CC,t) r—0t
.U
= lim —

r—=0+ 1
((Ge+n=CGe-n) [ Ey

= lim +
r—0+ 2r 2r

_l’_

Chapter 3: Nonlinear First-order PDE

Here, we investigate general nonlinear first-order partial differential equations of the form

F(Du,u,xz) =0
with boundary condition u = g on I' C 9U. We want to find curves in U along which the PDE
reduces to an ODE (i.e. becomes integrable). Suppose such a curve is described parametrically by
x(s) = (z'(s),--- ,2"(s))
and define
z(s) = u(x(s))
p(s) i= Du(x(s)).

and
Written entry-wise, we have p'(s) = u,,(x(s)). Differentiate this in s:

P(8) = tay; (x(5))d (s)
j=1

Differentiate our PDE, F(Du,u,x) = 0, with respect to x;:
n
> Fptiee, + Fotty, + Fy, = 0.
7j=1

i (s) =

In order to simplify the above expression, we choose to set
12

and now the equation, evaluated at x(s), is
pi(s)‘Fszi‘{’in =0
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4. Finally, obtain an ODE for z by differentiating z(s):

Hs) =D ua,(x(s))d7 (s) = Y () B,
j=1

The characteristic equations.

To summarize, we have obtained the following system of ODEs for x(s), p(s), z(s):

p(s) = —F.p(s) — DxF
#(s) = DpF - p
x(s) = DpF

Case 1: F linear.
If our PDE is homogeneous and linear, it has the form

F(Du,u,x) = b(x) - Du(x) + c(z)u(z) = 0,
for x € U. Written in terms of our characteristic variables, this is

F(p, %) = b(x(s)) - p(x(s)) + e(x(s))=(x(s)) = 0.

Then we have the following system of ODEs:

%(s) = DypF = b(x(s)

{2'(8) = b(x(s)) - p(x(s)) = —c(x(s))z(x(s))

Since p does not appear in either of these equations, we don’t need to write down its ODE to close
the system.

Example 1.
{xlum —ToUg, =u inU

u=g onI'

where U is the quadrant {z1 > 0,29 > 0} and T' = {z7 > 0,20 = 0} C OU. To match this to the
above form we set

thus the characteristic ODEs are

Z1(s) = —xa(s)
Za(s) = x1(s)
2(s) = z(s)
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Chapter 4: Other ways to represent solutions.

4.1. Separation of variables.

This method tries to construct a solution u to a PDE as some sort of combination of functions of
fewer variables. It is best understood through examples.

Scott motivated this discussion for us by first going over how one would solve an ODE of the
form

where A is unitarily diagonalizable, i.e.

Our solution takes the form

Since A is diagonalizable, we can write
61‘,14 _ UetDUT

and since the eigenvectors of A span R", we can write

n
Tro = E CjVj
J=1

where v; are the columns of U. We thus obtain
n
x(t) = che)‘jtvj
=1

where ¢; = (x9,v;). We would like to do something similar for PDEs...
Example 1. Initial/boundary-value problem for the heat equation:

u—Au=0 inU x (0,00)
u=0 on QU x [0,00) .
u=g on U x {t =0}

Conjecture that there exists a solution having the form
u(z, t) = v(t)w(x).

Plugging this in we obtain

which is satisfied if and only if




and this can only be true if both of these sides equal a constant that does not depend on x or t,
say, . The LHS equation will give

V' (t) = po(t) = v(t) = cret.
To determine what u should be, we look to the RHS equation,
Aw(x) = pw(zx).

Suppose A; is an eigenvalue of —A, with eigenfunction w;(x), i.e.

Then

t

u(z,t) = cre Ntw;(z)

solves the heat equation. If we have a countable number of eigenvalue/eigenfunction pairs, then our
solution will be a linear combination of all of them:

o
u(z,t) = Z c;etitw;(x).
j=1

And we hope to choose the coefficients so that u(z,0) = g(x). In fact this is valid because —A has
eigenfunctions wy(z) € H}(U) that form an orthonormal basis for L?(U) (but this is outside the
scope of PDE 1).

4.3. Transform methods.

- )

Fourier transform.

If u € LY(R"), we define its Fourier transform by

] = ) = (2;)” . /R e a)ds

and its inverse Fourier transform by

i) = g |, €y

Plancherel’s theorem.

Assume u € LY(R") N L2(R™). Then F[u], F~'[u] € L?(R™) and

IFlllze = IF " [ulllz2 = llull 2
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Properties of the Fourier transform.

Assume u,v € L?>(R"). Then
1. f]Rn uvdxr = fRn wody
2. (Dau) = (iy)®a for each multi-index « such that D% € L?(R")

3. (u*v) = (2m)" 24

Linear constant-coefficient PDEs.

Example: fundamental solution of heat equation. Consider the IVP

up—Au=0 in R" x (0, 00)
u=g on R" x {t =0}

Taking the Fourier transform in x, we obtain an ODE for 4(y),

>

¢+ lyPa=0 fort>0
U= for t =0,

thus we have solution ,
a(t,y) = ge W

and inverting the Fourier transform gives

1

u(w,t) = F i) = ) 779 * ]_—71[67@'%]_
e n
We compute
1 2
F e WP = ——_¢-lel/(4)
(2t)n/2

to recover the fundamental solution to the heat IVP that we derived previously,

u(z,t) = /n O(z —y,t)g(y)dy

where

1 —|z|2/ (4t
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