Problem book: Laplace transform, ODEs, Fourier
series and PDEs
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This problem book is a collection of homework problems assigned in Math 4564 (Laplace trans-
form, ODEs, Fourier series, and PDEs) at Virginia Tech between 2020 and 2022, together with
worked solutions. It occasionally, though sparingly, references the course textbook:

D. G. Zill, Differential Equations with Boundary-Value Problems, 9th edition, Cengage.
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Exercise 1. Without using the table, find the Laplace transform of f(t) = t? and g(t) =
(Hint: use integration by parts).

Solution 1. We start with £ {f(t)}:

00 t2 —st
Hﬂ—/ e st dt = { } / te”st dt
0 \,./\,./
2
S

/ fst dt

Lt

i “J e

S
_ 2 oSt
2

g3

Now, let us move to £ {g()}:

:é/ et dt
s Jo

3. 2_6

s 3 4

Side note: There is a pattern here to be observed:

ciy = e {r)

If you expand it further, you'd get

; n n—1 e n n—1 2 n n—1 2 1
g{t}:; . E{t Z}ZE'—"'_E{t}:E'— ..... 2

Which means that

nn—1)(n—-2)---2 n!

For any integer n > 1.
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Exercise 2. Let

1 ifo<t<2
t) = -
f®) {sinh(t) ift >2

Find £ {f()} .

Solution 2. We start by breaking down the LT integral into two integrals

o 2 00
:/ f(t)e ™ dt:/ e st dt+/ sinh(t)e™*" dt
0 0 2

We compute the two integrals separately:

2 1—e 2
/ e St dt = )
0 s

To compute the second integral, we use the definition of sinh(¢) which is et’;_

| sinh(tjet dt = L / (e — e~DYe~t dt
2 2
—st —st
2/ el e st dt — 2/ dt
o —(s+1)t
= / "t — o /2 it
(s—1) 1T —p—(s+1)7®
- {?L _E{s—i——lL

2
1 [e-206-1)  p=2(s+1)
=5 — (Assuming s > 1)

5—1 s+1

Finally we have:

Alternative approach to the second integral: Let us assume thats > 1 and let us call the
second integral I (see my comment at the end):

I :/ sinh(t)e " dt
2
Apply IBP (integration by parts) to get
I= [cosh(t)e_“] +s/ cosh(t)e " dt
’ 0

Note that if s > 1, we have lim cosh(t)e™* = 0. Then,

t—o0
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[ = —cosh(2)e % ~|—s/ cosh(t)e " dt
2

We apply IBP again, to get

o0

I = —cosh(2)e % 45 {sinh(t)e“} —{—52/ sinh(t)e * dt = — cosh(2)e™% —ssinh(2)e™ % 4 s21.
» 2

Now, we need to solve a simple linear equation to get I:

I = —cosh(2)e % —ssinh(2)e 2 + 521

we have

cosh(2) +ssinh(2) _,,
I = 7 e .
sc—1

This might look a bit different that what we got before but they are actually the same. To
see that, you can use PFD and write cosh(2) and sinh(2) in terms of exponentials.If you want
to use Mathematica to verify that the two are the same, the best way to do it is to simplify the
difference between the two expressions:

In[1]:= A=(Cosh[2]+s Sinh[2])/(s"2-1)Exp[-2s];
B=1/2(Exp[-2(s-1)1/(s-1)-Exp[-2(s+1)]1/(s+1));

Out[1]= O
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Exercise 3. Is it possible to find two continuous functions of exponential order f and g such
that L{f(t)} = L {g(t)} + 1? Justify your answer.

Hint: Does this violate the theorem 7.1.3?

Solution 3. The answer is NO, we know that if f and g are continuous and of exponential order,
then

Slgglo F(s) = S11_>rr01o G(s)=0

However, if F(s) = G(s) + 1, by taking the limit, we’d get 0 = 1 which is absurd. There-
fore, the statement £ {f(t)} = L{f(t)} + 1 is wrong for any two continuous function f, g of
exponential order.

Alternative but equivalent approach: We can rewrite the given equality as

L{f(t)—g)} =1
Notice that f(t) — g(#) is continuous and of exponential order (if you take the difference/sum

of two functions of exponential order, the result is of exponential order as well). Therefore, if I define,
h(t) = f(t) — g(t), Ishould get

lim H(s) =0,

S—00

but H(s) = 1, Contradiction!.
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Exercise 4. Find the inverse Laplace transform of the following functions

s+2 ’ 2s+1
sz 52450

£ {Stz} — 1 {1}+2£—1 {12} — 142t
S S S

2. First, we need to apply a partial fraction decomposition. There are (at least) two ways to
do it:

1.

Solution 4. 1.

(a) We try to find 4, b such that

25+1  2s+1 a b (a+Db)s+a

s2+s  s(s+1) §+s+1_ s(s+1)

b=2
This leads to a simple system { Tt 1 , the solutionisa = b = 1.
a =

(b) With a simple rearrangement, we have

25s+1 25+1 s+1 s 1 1
s2+s  s(s+1) s(s+1) s(s+1) s s+1

Now, we go back to the ILT:

241 .1 PN U U
£ {s(s+1) =L s +L s+1 =1+e
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Exercise 5. Consider the following function f:

1, 0<t<], 05
flt) =< (2—1), 1<t<2,
0, t>2 ; 5 .
The graph of f.

Find £ {f(t)}. Hint: Break the integral into two.

Solution 5. Let us start with the integral:

Hg::Awfap—“w

Since f is defined piecewise, we split the integral:

1 2 00
F(s) :/ 1esfdt+/ (2—t)e dt+/ O dt
0 1 2

The last integral is zero. Now, you have two integrals to handle, I prefer computing them
separately, start with the first one

1 —stq1 __ ,—S
/aﬁw:{i} _lze (1)
0 s o s

For the second one, we use integration by parts

/12<2 — e dt = {<2 — t)e_St]j - /12<—1)e_5t dt,

—5 —5
e s 1 (2
:———-/eswt
s s J1
e 1 {es’fr
s s|—s]q
S e—2s — e~
R 2
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Exercise 6. Consider the following function f:

1, 0<t<1, 05
f(x) =4 (2—t)el 1<t<2,
0, t>2 ; 5 .
The graph of f.

Find F(s). Hint: Break the integral into two.

Solution 6. Break the integral into

[e9) 1 2
/ f(t)e st dt:/ e st dt+/ (2 — t)el~te~st dt.
0 0 1

The first integral is easy
/16“ dr=1-2"
0 s

To evaluate the second integral, we use integration by part

2 2
/ (2 — Bl et dt — / (2 — F)el =+t gy
1 1

2
_ [(2 . t)el_(5+1)t] B 1 /2 el*(s+1)t it
- 1
1

(s+1) (s+1)2
S e—S — e—25—1

s+1  (s+1)2

The final answer is

1—¢5 S e—S — e—25—1
s s+1  (s+1)2
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Exercise 7. Let

0 if0<t<3
t) = -
) {cosh(t) ift >3

Find £ {f(t)}.
Note 1: cosh is called the hyperbolic cosine function and defined as cosh(t) = 3 (¢f +e7f).

Note 2: Since f is not exactly cosh, you cannot use the table directly so you’ll have to start from
the integral.

Solution 7. Since f is zero on [0, 3], we only need to integrate it from 3 to oco:
F(s) = / cosh(t)e ! dt
3
Now, we use the first note:

1 [ 1 [
F(s) = 5/3 ele™st e test gt = 5/3 e(1=8)t 4 p(=1=5)t g4

We can integrate the two terms separately or together:
1 [e=9)t  o(=1=5)t]1% 1 [ _pB8(1=s)  p3(~1-s)
F(s) = = + == — .
2|1 1-s —1-s 3 2 1-s —1-—3s

We can clean it up a bit:
1 /373 33
F(s) = = .
(5) 2 (5—1+ s+1 )

A different method: You can call the integral I, integrate by parts twice and solve for I:

I = / cosh(t)e " dt
3
= —sinh(3)e™> + s/ sinh(t)e ' dt
3

= —sinh(3)e > — scosh(3)e ™ + s/ cosh(t)e s dt
3
I = —sinh(3)e™ — scosh(3)e ™ + s?I.
After solving for I, we find
_ scosh(3) 4 sinh(3)
B s2—1 '

Although that I may not look like the F(s) that we have found, we can actually show that
I = F(s) (think about doing a PFD on I or you can write F(s) as one fraction).

I
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Exercise 8. Let g, b, c be positive real numbers such that a < b, find the Laplace transform of the
following function

c, ifa<x<hp,
0, otherwise. a b

The graph of f.

Food for thought (will not be graded): Would your answer change if ¢ < 0? Would it change if a
and/or b are negative?

Solution 8. We have

o a b 00
/ f(t)e st dt = / Oe 5" dt +/ ce St dt -|—/b Oe 5" dt
0 0 a

b
= c/ e St dt
a

Notes: The answer will not change if c < 0. However, if 4 < 0 < b, then

b __ ,—st
P(S)Z/ ceStalt:c(1 ¢ )
0 s

Also, if b < 0, then F(s) = 0 for all s.

10
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Exercise 9. Let a, b be two real numbers such that b > a > 0, and let

f(t):{l’ a<t<hb,

0, otherwise
Here’s the graph of f (It might help you)

2

-1

Figure 1: The graph of f

1. Write f(t) as the combination of two Heaviside functions by filling the boxes below:

f(t)zl:l%(t—’ \)H \%(t—l:b

2. Find the Laplace transform of f.

3. Use the first question (on this problem) and the 2nd translation theorem to compute the

LT of
sin(t), T <t <3m,
gl = 50 .
0, otherwise
N
3
-05 \/
Figure 2: The graph of g
Note 1: You may need to use the following trig identity: sin(f — 7r) = — sin(f).

Note 2: As you see here, a good manipulation of the Heaviside function can help you avoid
‘nasty’ integrals.

Solution9. 1. f(t) = % (t —a) — % (t — b). See the last example of 7.3.2.

11
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3. We have

g(t) = sin(t)% (t — t) —sin(t)% (t —3m) = —sin(t — 1) % (t — 7v) +sin(t — 37)% (t — 37).
Apply the second translation theorem to get

_ 1 — 78 1 —37s
G(s) = 211° +52+1e :

12
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Exercise 10. Let n € IN and
1

n ifte {O, —} ,
n
fult) =
. 1
0 ift>—.

n

1. Find F,(s), the Laplace transform of f,(t). Hint: Break the LT integral into two integrals,
you can use Mathematica at the end to verify your answer.

2. Whatis

1 ?
M F(s)’

(You can use the Limit command, De L'Hopital’s rule, Taylor series or any other method).

3. Show that the previous limit is not the Laplace transform of a piecewise continuous func-
tion of exponential order.

Note: This shows that the limit of a sequence of Laplace transforms of “nice functions” is not
necessarily a Laplace transform of a “nice function”.

Solution 10. 1.

1 00
1—",1(5)271/”6Stalt—l—n/1 0-edt
0 i
1
:n/neStdt

0
_e_St %
-]
s

0
n(l—e n)
5 .

2. To compute the limit, we use the Limit command:

in2= Limit[(n - E~(-(s/n)) n)/s, n->Infinity]

Ooutl2]l= 1
. et —1
If you want to compute it by hand, you can use the well known limit hn}) P 1:
X—
1—en —n—1
lim M = lim ¢ — =1
n—00 S n—00 =S

n

(Note that =* — 0 as n — 0). You can use L'Hopital’s rule as well (details omitted).

13
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3. Since

lim1=1#0

S— 00

Then F(s) = 1 is not the Laplace transform of piecewise continuous function of exponen-
tial order (Theorem 7.1.3).

14
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Exercise 11. Find the Laplace transform of f(t) = cos (t - g)

Solution 11. Use the trig identity:

cos(a — b) = sin(a) sin(b) + cos(a) cos(b)

to get

sin(t) sin (%) + cos(t) cos (%) }

{
{
=L {\/73 sin(t) + %cos(t)}

£ {sin(t)} + 5L {cos(r)}

15
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Exercise 12. Find the Laplace transform of f(t) = sin (t - %)

Solution 12. Use the trig identity:

sin(a — b) = sin(a) cos(b) — sin(b) cos(a)

to get

sin(t) cos (%) — cos(t) sin (%)}

Note: There is at least three other ways to do this:

1. You can integrate by parts twice, you just need to be careful about evaluating at zero
correctly.

o
2. You can use complex numbers: evaluate / el(1=8)e st dt, then take the imaginary part

Jo
of the result (think about Euler identity ¢ = cos(8) + isin(f)).

3. Make a u-sub: u = t — Z and use the antiderivative of sin(u)e™ that we “kind of”
derived in the notes.

16
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Exercise 13. Find the inverse Laplace transform of the following functions

1 1—3s2 —5s
1o s 1=3s"—55
35— 18 s(s+1)2+s
1
2, = -2
s2+s5—20 8. 1—e™
1 s(s2+1)
3, .
s242s5+1 1
9, ———.
4 1 s24+2s—15
" 52425427 .
1 10, ———.
S - 242 10
5 s2+25+5 strast
. e . 1 1= 3s? - 4s
242545 s(s+1)2+s

Solution 13. 1. We have

1 1/ 1\ _ 1 V6
332—18_§<ﬂ>_3\/g 2 (v6)?

Therefore,

_ 1 1 . V6 1
£~ {352_18} - 3\/8£ 1 {Sz_(\/g)z} - 3\/5Smh <t\/€)

2. We apply PFD to the given fraction

1 1 a b (a+b)s—4a+5b

21s-20 (545)(s-4) s+5 s-4  (s+5)(s—4)

Which leads to the system

{a+b:0, 10+)

Therefore

1 1 1 1 1 —e ot ot
-1)_ - — _ - -1 -1 —
£ {52+s—20} 9£ {s+5}+9£ {5—4} 9 '

17
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3. We have

11
s24+25+1  (s+1)2

Using the 1st translation theorem, we get
1 1
-1 _ -1 —t _ p—t
L {(s+1)2}_£ {32}e = te

1 1
s24+25+2  (s+1)2+1

4. Complete the square

Apply the second translation theorem

-1 1 _ -1 1 o —t
L {(s+1)2—|—1 =L Zr1(° = sin(t)e

5. Check example 3 for more details. We have

1 1
s24+25+5 (s+1)2+422

Apply the second translation theorem

1 1 1
-1 _ -1 -t _ 1 —t
L {(S+1)2+22} L {SZ+22}€ 2s1n(2t)e .

6. Use the previous ILT and the second translation theorem to get

—3s
o {m} - %sin(Z(t —3))e I (1 - 3).

7. We need to factor the denominator first and then apply PFD

_1—352—55_ 1 —3s2 —5s a bs + ¢

F(s)

TG 121s s(sr1ZHD) s 1241
_ (a+Db)s*+ (2a+c)s+2a

s((s+1)2+1)
By comparing the coefficients, we get
2a =1 a= %
2a+c=-5 = (b= %7
a+b=-3 c= —6.

18
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Thus,
1 s —6 1 Sls 7 -2
Fs)=f+ 25— =+ 22+ 2
25  (s+1)2+1 25 (s+1)2+1 (s+1)2+1
So,

=L 7. s¥1 5 1
25 2 (s+1)24+1 2 (s+1)2+1

The inverse LT of the first term is easy, to the find the other two inverse LTs we need to
use the first translation theorem.

£(t) = 5 — 2 cos(t)e — 2 sin(t)e !

8. You can always perform a PFD like we did in the previous example but there is a shortcut
here

1 52 (s +1) —s? 1 1 1 s

s 241

s(s2+1) Ss2(sz—{—1) ° s2(s2+1) A

Now, we have

1_—6_25— 1_ S _ 1_ s e—ZS
s(s2+1) \s s2+1 s s2+1

The first part is easy, you need to apply the 2nd translation theorem to the second one to

get
1—cos(t) — (1 —cos(t —2))%(t—2)
9. We have
1 B 1 _ 7 b (a+b)s+ (5b—3a)
s2425—15 (s+5)(s—3) s+5 s—3  (s+5)(s—3)

We havea + b = 0and 56 — 34 = 1 which leads toa = —?1 and b = %. Therefore

C*l 1 _e3t_e—5t
s24+2s—15[ 8§

Note: There is another way to do this using the translation theorem:

1 1 1 4 1
-1 _ -1 | _ 1 —t
£ {52+23—15} £ {(s—|—1)2—42} i~ {(s+1)2—42} g Sinh(4t)e

10. We have

1 1 1
-1 _ -1 _ L —t
L {sz+25+10} L {(s+1)2+32} 3sm(3t)e .

19
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11. We need to factor the denominator first and then apply PFD

1-3s*—4s  1-3s—4s a bs + ¢

F(s)

Tt 1245 s(s11)24D) s (511241
(a+b)s> + (2a+c)s+2a

s((s+1)2+1)
By comparing the coefficients, we get
2a =1 a= %
2a+c=-4 — b= ’77
a+b=-3 c = —b5.
Thus,
1 s —6 1 s —7 -3
Fs)=f+ 25— =+ 22+ 2
25 (s+1)2+1 25 (s+1)2+1 (s+1)>+1
So,

(s) = 1 7 s+1 3 1
25 2 (s+1)24+1 2 (s+1)2+1
The inverse LT of the first term is easy, to the find the other two inverse LTs we need to
use the first translation theorem.

f(t) = % - ;cos(t)et — gsin(t)et.

20
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Exercise 14. Solve the following differential equations using Laplace transform:

1y () +y(t) = cos(3t),  y(0)=0.

2. y"(t) +y(t) = cos(3t),  y(0)=1y'(0) =2

3. y"(t) —4y'(t) +4y(t) = cos(2t),  y(0)=0, y'(0)=1.

4. y'(t) —y(t) = cosh(3t),  y(0) =0.

5. y"(t) —2y'(t) +5y(t) = cos(2t), ~ y(0)=0,y'(0) =1
Solution 14. 1. There are three steps:

(a) Apply LT to both sides

s2+9
(b) Solve for Y(s):
s
YO = a9
(c) Apply the ILT: First, start with the PFD
5 o +bs+c_(a+b)sz+(b+c)s+9a+c
(s+1)(s2+9) s+1 s2+9 (s+1)(s2+9) ’

The solution to the above problem is (I—Ol, 11—0, 1%). Therefore,

Ye) = (L4 4 O
10 \s+1 249 s249)°

Consequently,

1
y(t) = 0 (—e ™'+ cos(3t) +3sin(3t)) .
2. We follow the same steps

(a) Apply LT to both sides

s
249

$2Y(s) —s —24+Y(s) =

(b) Solve for Y (s)

S s+2
Y(s) —
&)= Froern TEEa

21

a+b=0,
b+c=1,
9a+c¢c=0.
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(c) Apply the ILT: First, you need to apply the PFD to the first fraction

s _as+b  es+d  (a+0)sP+ (b+d)sP+ (9a+c)s+9b+d
(s24+9)(s2+1) s2+1 249 (s24+9)(s2+1)

It is easy to see that b = d = 0. After that, you have to solve a 2 x 2 system to get
a= % and b = %1. Now, we have:

Y(s) = 1 s s n S n 2
8 \s24+1 5249 241 241
Which gives us

y(t) = é (cos(t) — cos(3t)) + cos(t) + 2sin(t)

y(t) = gcos(t) — écos(fit) + 2sin(t)

3. I'will skip the first few steps and jump right into

1 S
YO = Y o)
Therefore,
2t -1 5
yt) = e+ L {<s—z>2<sz+4>}
Apply PFD

s _a N b Jrcs+t;l
(s —2)2(s2+4) s—2 (s—2)2 s2+4

You will get the following system

a+c=0 a=20
—2a+b—4c+d=0 b=1
—
4ag+4c—4d =1 c=0
—8a+4b+4d =0 d:—}I.

(A good first step would be using (1) and (3) to find d). Now,

S 1 1 1
(5—2)2(s2+4) 4 ((5—2)2 - 52+4>

Finally, we get

22
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1 1 1
y(t) = 16 4 gte¥ — 2 sin(2t) = 21 - §sin(2t)

Note 1: You can combine the two fraction in the first line and work from there.

Note 2: You can avoid the system by noticing that

s 1 4s 1(s>+4) — (s> —4s +4)

(s —2)2(s2+4) 4(s2—45+4)(s2+4) 4 (2—4s+4)(s2+4)

4. There are three steps:

(a) Apply LT to both sides

s2—9
(b) Solve for Y(s):
s
YO = ey
(c) Apply the ILT: First, start with the PFD
s _a +bs+c_(a+b)sz+(c—b)s—9a—c X
(s—1)(s2—-9) s—1 s2-9 (s—1)(s2—9)

The solution to the above problem is (%1, %, %). Therefore,

1/ -1 s 9
Y(S)_§<s—1+sz—9+sz—9)'

Consequently,

(—e' 4 cosh(3t) + 3sinh(3t)) .

Q| =

y(t) =

Note: There is another way to do PFD

S a b c

@—1M§—9)_s—1+s—3+s+3

You will geta = %1, b= }1 and c = %1. The final answer would be

y(t) = % <—et + 263 — e_3t) .

23

a+b=0,
c—b=1,
—9a—c=0.
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5. After applying LT, we get
5 I
(s"=25+5)Y(s) = 714 +1

Y(s) = s n 1
(2 —25+5)(s2+4) s2—-25+5

Let us start with the ILT of the second fraction

-1 1 _ -1 1 _ 1. t
L {52_25+5}—£ {(3—1)2—}—4 —251n(2t)e.

To find the ILT of the first fraction, we need to perform a PFD first

cs+d  (a+0)s®+ (b—2c+d)s*+ (4a + 5c — 2d)s + 4b + 5

s as+b
(2 —25+5)(s>+4)

(2 —25+5)(s2+4) s2—25+5 s2+4

This is a 4 x 4 system but after substituting a = —c, we get a 3 x 3 system:

b—2c+d=0,

€t pered [c—24=1, 1 8
C—Zdzl, — 8ctd=0 —>C:1—7,d:F.
4b+5d = 0 cTd=

From there, we geta = 47, b= %—9. Now, we have

—s+10 s—8

s 1
(2—25+5)(s2+4) 17 ((5—1)2+4+52+4)’

1 —(s—1)+ 9 L.s 8
17\ (s—1)24+4  (s—1)2+4 s$24+4 s2+4

The ILT of the expression is

%7 (— cos(2t)e! + ; sin(2t)e’ + cos(2t) — 4sin(2t)> )

Finally,

y(t) = 11—7 (— cos(2t)e! + ; sin(2t)e’ + cos(2t) — 4sin(2t)) + %sin(Zt)et

24



Math 4564 Problem bank

Exercise 15. Apply Laplace transform to this equation and solve it for Y(s)

y'(t) +y(t)=f(t),  y(0)=0y(0)=0.
Where

1, 0<t<2,
t) = -
R

You do not have to apply the inverse Laplace transform.

Solution 15. The LT of f is

2 __ p,—S
P(s):/ e St dt = 1-e :
0

s
By applying LT to both sides, we get

_ ,—2s
(241)Y(s) = . ¢
Therefore,
1— e—2s
Y(s) = s(s2+1)

25
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Exercise 16. Use Laplace transform to solve the following IVP

y'(t) +4y(t) = f(t),  y(0)=0,y(0) =0.
Where

Solution 16. Apply ILT to both sides
2 1 —2s
s7Y(s) +4Y(s) = se

Solve for Y (s)

Use PFD (details skipped)

Use the second translation theorem to get

y(t) = 411 (1—cos(2(t—2))) % (t —2).
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Exercise 17. Use Laplace Transform to solve the following IVP:

y'(t) =2y'(t) +y(t) =eHu(t-1),  y(0)=1,y(0) =5.

Solution 17. First, we need to compute the Laplace transform of the right hand side
20, (s _ _ 2, [ 2(t-1) _ 2 sp 28
E{e w(t 1)} eﬁ{e w(t 1)} e“e E{e } St
The LT of the left hand side is easy

LLy" (1) =2y () +y()} = (s —1)*Y(s) —s =3
Therefore

s+3 1
Y(S):(‘Sj_—l)2+ 2

We have

il (e S ey Bk eV S e ETACRRD

and

) Sl e R ) A

By applying the second translation theorem we get

—S

L1 {62 = 1§2(s ) } = (eZt_Z — et_lt) Ut—1) = <ezt — et“t) wU(t—1).

Combining the two ILT, we get

y(t) = et (1+4t) + (ezf - ef+1t) U(t—1)
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Exercise 18. Use Laplace Transform to solve the following IVP:

y'(t) —4y'(t) +5y(t) =% (t—2),  y(0)=1y'(0) =0.
Solution 18. First, we need to compute the Laplace transform of the right hand side
—2s
3t _ _ 6 3(t-2) _ 6,25 3t _ ,6°
L’{e w(t 2)} eﬁ{e U (t 1)} e’e E{e } et
The LT of the left hand side is easy

Ly () =4y (t) +5y(t)} = (s> —4s+5)Y(s) +s—4
Therefore

s—4 1
Y — 6 —2s
(5) 52—4s-|—5+€(52—4s+5)(s—3)e

We have

o {%} - £_1{(S_82—)22+1 -2 _21)2+1} — (cos(t) — 2sin(t)) .

Using PFD (details skipped)

-1 1 Ll 1 s-1 _lg :
L {(52—45—1—5)(5—2) —2£ S 3 2 _ai5( 2" 2(c:os(if)—|—sm(1?)).

By applying the second translation theorem we get

o258 p2(t-2)
£ {e6 AT _2)} — ¢ (%e3<t—2) — —5— (cos(t = 2) +sin(t —2))> U (t—2).

Combining the two ILT, we get

2(t-2)

y(t) = (cos(t) — 2sin(t)) e* + e° <163(t—2) _ ¢ >

5 (cos(t —2) —|—sin(t—2))> w(t—2)

It can be simplified to

y(t) = & |eos(t) ~2sin(t) + 7 (¢ — & (cos(t —2) +sin(t ~2))) % (t - 2)]
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Exercise 19. Use theorem 7.4.1 to compute £ {# cos(t)}.

Solution 19. We have
d3 d3 s
£{Peos(t)} = — gL {cos(} = 35 (?)

B _d_2 1— g2
- d_S2 (SZ + 1)2
_d (2 (s —3)

ds \ (s2+ 1)3
_ 6 (s* —6s2+1)

(s2+1)*

6 (s* —6s%+1)
(s2+1)*

There are other equivalent forms that have (s> + 1)® in the denominator.
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Exercise 20. Write the following inverse Laplace transforms as convolutions (You do not need
to evaluate the integral):

@ ¢ o2 e el

0 £ ) @ £ e )

Solution 20. (a)

(b)
If 2 # 0, we have

L1 {ﬁ} * L1 {(sz—i—az)} = %(cos(at)) * (sin(at)) = %/tcos(ar) sin(a(t—r))dr

0

If a =0, then

(©)

L_l{(s2_2s+2)1(52+25+2)} - {@} = {m}

= (e'sin(t)) * (e 'sin(t))

t
= / "~ sin(r) sin(t — r) dr
0

t
= / e? ~tsin(r) sin(t —r) dr
0

(d) This one is very similar to (b):

L1 { & +4)S(52 n 1)} =L {ﬁ} * L1 {5211} = (cos(2t)) * (sin(t)) = /Ot cos(2r) sin(t —
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Exercise 21. Find the following Laplace transforms without evaluating the integral first

(a) E{/Oter dr} (c) E{t/otrer dr}
(b) E{/Otrer dr} (d) E{/Otrsin(r) dr}

Solution 21. (a) Apply theorem 7.4.3 to get

£ {/oter dr} - %ﬁ {e) = s(sl—l)'

E{/Otrer dr} = %C{tet} = ﬁ

The first translation theorem can be applied to get £ {te'} = (5_11)2.

(b) This is similar to (a),

(c) Use the derivative of transforms theorem to get

. _d b 4 1 3s-1
£{t/0 re dr}——%ﬁ{/o re dr}—_%(s—l)z_sz(s—1)3'

a1 o
s dss2+1 (s2+1)%

(d)

c {/Otrsin(r) dr} - %,c (tsin(t)} =
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Exercise 22. Use Laplace transform to the following (so called integro-differential equation) to
find y(t)
t

(1) =1 —sin(t) — /O y(r)dr,  y(0) = 0.

Note: The steps are similar as for ODES: Apply LT, solve for Y(s), apply ILT.
Solution 22. Apply LT to both sides to get

1 1 1
Y(§) == — —— — =Y
sY(s) s s24+41 s (s)
This can be simplified to
) B s
(s“+1)Y(s) =1— 711
SO
1 S

Yis) = 241 (s2+1)2

To compute the LT of the second part, we use the convolution theorem

-1 L . | S . 1 _/t . B
L {(52+1)2}_£ {52-1—1 52+1}— 0sm(r)cos(i,‘ r) dr

To compute this integral we can use sin(a) cos(b) = 1 (sin(a + b) +sin(a — b))

t t t
/ sin(r) cos(t —r) dr = 1/ sin(t) dr + 1/ sin(2r — t) dr
0 2 Jo 2 Jo

1, . 1[—cos(2r —t)
= Etsm(t) t3 {f]i_o
= 1tsin(t) +0
2
= %tsin(t).

The final answer is

y(t) = sin(t) — %tsin(t).
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Exercise 23. f is a 2;t—periodic function, defined on [0, 277) by

(1) = {sin(t), 0<t<m,

0, n<t<2m
Here’s the graph of f:
1

-0.5

-1

Figure 3: The graph of f

Find the Laplace transform of f.

Solution 23. Using the theorem about periodic functions, we have

1 T —st
m /O Sln(t)e dt

J/

F(s) =

Let us Earll this I
There are at least two ways to compute I:

1. 1st method: Integrate by parts twice and solve for I

7T
I :/ sin(t)e ! dt
0

7T
:[—cos Je ® On—S/ cos(t)e " dt
0

=e 41 / cos(t)e * dt
{sm(t)e
I

=e ™ 4+1-5

7T
St} —52/ sin(t)e™ % dt
0 0

I=e¢ ™ +1—¢2

e—71'S

e "+1
s24+1

1 |
1—e 20 241 °

And then you can solve for I to get I = . Finally we have

F(s) =

This can be simplified a little bit but there is no need for that.
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2. 2nd method: we can write [ as

1= /0°° sin(t) (1= % (t— 7)) et dt

= L{sin(t)} — L{sin(t)Z (t — )}

= L {sin(t)} + L {sin(t — )% (t — )}
1 6—71'5

S T3 +1

As you can see, no integration skills were needed here. This shows the importance of
algebraic manipulations and the basic theorems of Laplace transform.

Note: There are other methods to evaluate I. For example, if you are comfortable with
complex numbers, you can evaluate
T
/ elt—st 4t
0

and take the imaginary part.

34



Math 4564 Problem bank

Exercise 24. f is a 2—periodic function, defined on [0, 2) by

f(t) =

Here’s the graph of f:

0.8

0.6

0.4

0.2

1 2 3 4
Figure 4: The graph of f
Find the Laplace transform of f.
Solution 24. Using the theorem, we have

F(s) = : _1625 /Ozf(t)e_St dt

Because the function f is defined piecewise, we need to break the integral down into two:

’ e st dt 1—Sfdt 1 Z—Sfdt
| e ar= [Tetare s [

1—¢% oS — e—2s

S 2s

Therefore,
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Exercise 25. Use Laplace transform to solve the following system:

X(8) +y'(t) = —3x(t) +2 B -
{x’(t) —2y/(t) = -8t x(0)=1, y(0)=-1L

Solution 25. Apply Laplace transform to both sides to get

2
s+3 s | [X(s)] _ 5
s =25 |Y(s)] | _g
=z +3
Multiply both sides with the inverse matrix to get
2
- —3s—4+ -
X)) o -1 —2s  —s 8 -1 §
Y(s)] ~ 3s(s+2) | —s s+3||_g - 3s(s+2) 8 24
2 +3 3s — E - S_2 +7

Which leads to
1 4 8
X = _
(5) s+2+3s(s+2) 3s2(s+2)’

Y(s) = -1 n 8 n 8 7
Cs+2  3s2(s+2)  s3(s+2) 3s(s+2)
We notice that there are three inverse LTs to be computed, they can be computed using the

convolution theorem easily: We know that £71<{ L} = ¢=2f then
y s+2

1 £ 1—e
-1 _ —2r _
L {S(S+2)}—/()e dr = 5
1 £l — e 2 t
-1 _— = = - —
£ {52(s—|—2)} /o 2 =3 4

1—e 2r 2t 1—e
_1 _ -
£ {s3s+2} /2 Ir=4-31" 3

By putting everything together, you should get

—2t

Again,

Again,
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Exercise 26. Use Laplace transform to solve the following initial value problem:

y'(t) +y(t) =86(t—2m) + 6(t —4n), y(0)=1,4(0)=0

Solution 26. Apply LT to both sides and solve the equation for Y(s) to get

B S N e 278 N e—4ms
241 241 $241
Apply the inverse LT to both sides (use the second translation theorem) to get

Y(s)

y(t) = cos(t) +sin(t — 27r)% (t — 27t) + sin(t — 4m) % (t — 47).

Note: The above expression is equivalent to

y(t) = cos(t) +sin(t)% (t — 27t) + sin(t) % (t — 47).
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Exercise 27. Let a be a positive number, solve the following IVP

y(t)=d(t—a), (0 =o.
Note: This problem shows that the delta “function” is the “derivative” of another function
that we have studied this semester.

Solution 27. Apply LT to both sides

divide by s

Apply the second translation theorem to get

y(t) =% (t —a).
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Exercise 28. In lesson 12, we have seen that the set

(1 ~3x),

N =

S={ropupr2t,  polx) =1, pi(x) = x, pa(x) =
is an orthogonal set.

1. Find the norms of py, p1 and p; on [—1,1].
2. Let f(x) = ¢*. Find the following inner products on [—1,1]:

(po.f), (pu.f), (p2.f),

3. Find the orthogonal projection of f onto the span of S. That is,

2
Z pzr (PO/f)p (x)_|_ (plrf)p (x)+ (Psz)p (x)
i=0 |Pz|| poll? Ipa]1? Ip2l?

Note: Notice that the term ﬁ |]|c ) for i = 0,1,2 is a real number and can be obtained from
the first two questions. Therefore, the projection will be a second order polynomial. If you plot
the projection and the function f on [—1, 1], their graphs should be close to each other.

Solution 28. 1. We square and integrate py, p1, p2, then we take the square root:

(a) ) )
/_1p0(x)2dx:/_11dx:2.

Therefore, ||po|| = V2.
(b)

Therefore, ||p1|| = \/g
(c)

1 1 1 1 1 1 9 1 2
/_1P2(x)2dx:Z/_1(1—3x2)2dx=Z/_11+9x4—6x2dx:Z{x—5x5—2x3]1=5.

Therefore, ||p2|| = \@

2. As you will see, when computing (p1, f), we can use what we have found for (py, ). We
can do a similar thing for (py, f). This will make our job much easier.

(a) )
(po,f):/_lexdx:e—el.
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(b) Use IBP:
1 1 1
(p1, f) =/ xe* dx = {xe"} —/ X dx

-1

The last integral was already computed, so

(p1,f) = e+e 1 — (e — e_l) =2¢7 L
(c) Same thing, use IBP

1 1 1 1 1
(h2f) =5 [ (=3 dx = 5| (1=3x%)e"| +3 [ xe*dx
2./ 2 1 -1

The last integral was already computed and it is equal to 2¢ 71, so
1 -1 -1 -1
(Pz,f)zi —2e+42e | +6e =7 —e.

3. We just need to put everything together: The orthogonal projection of f onto the span of
Sis

6—6_1

5
1., 2 (7,1 _ )
+3e x+ 1 <7e e) (1 —3x%).
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Exercise 29. Find a non-zero quadratic polynomial that is orthogonal to x, x> and x> on the
interval [—1, 1].

Hint: start by assuming that the polynomial that we are seeking is p(x) = ax? + bx + c and
find a,b,c.

Solution 29. We want to find 4, b, c such that

1 1 1
/ x(ax® +bx +c)dx =0, / x?(ax? 4+ bx 4 ¢) dx =0, / x3(ax? 4 bx 4 ¢) dx = 0.
-1 -1 -1

After computing the integrals, we get the following system

(2D
3=
2a  2c
F + ? O/
2b
|5 = 0.
Which has an infinite number of solutions b = 0 and 5¢ = —3a. For example: p(x) = —5x% + 3.

Note: any scalar multiple of —5x2 + 3 is a solution as well.
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Exercise 30. Compute the following integral

/On sin(nx)|sin(2x)| dx,
where 7 is a natural number. You may want to follow the following hints:
(a) Decompose the integral into two integrals to get rid of the absolute value.
(b) Use the identity sin() sin(8) = 3 (cos(a — B) — cos(a + B)) to simplify the integrand.
(c) Discuss the case n = 2 separately to avoid divisions by zero.

Note: This is coefficient of expansion of |sin(2x)| in the basis {sin(nx)}_; before dividing by
the norm.

Solution 30. Let us call this integral b, we have

7T
by :/ sin(nx)|sin(2x)| dx
0

T

= /072r sin(nx) sin(2x) dx — / sin(nx) sin(2x) dx

B

N

- %/02 cos((1 —2)x) — cos((n +2)x) dx — % /7; cos((n —2)x) — cos((n +2)x) dx
1 {sin((ﬂ —2)x) sin((n -I-Z)x)} L {sin((n —2)x) sin((n+2)x)]"
2 n—2 n+2 0 2 n—2 n+2 .
_sin((n=2)7) sin((n+2)7)
n—2 n+2
_sin(f — 1) _ sin(*f + )
n—2 n+2

This works well when n # 2. However, when n = 2, we will have an issue going from the third
line to the fourth line, in that case, we have

1 (2 1 (7
by = —/ 1 —cos(4x) dx — —/ 1 — cos(4x) dx
2 Jo 2z

1 [x - sin(4x)] 1 [x - sin(4x)] n

2 1+ |, 2 T
=0.
Note: We can simplify b, further using sin(x + 7r) = sin(x — ) = — sin(x):
. (T 1 1 —4sin (%F)
bn—sm(7> <n+2_n—2)_ nz—4
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Exercise 31. Redo the previous exercise with cos(nx) instead. That is, compute
7T
/ cos(nx)|sin(2x)| dx
0
Solution 31. We proceed the same way we did in exercise two, this time we use

cos(a) cos(B) = % [sin(a + B) — sin(a — B)]

Let us the given integral a,:

7T
ay = / cos(nx)| sin(2x)| dx
0

= /’f cos(nx)sin(2x) dx — /7r cos(nx) sin(2x) dx
0 g

2

— sin((n — 2)x) + sin((n + 2)x) dx — % /

7T

S—
NI

_ —sin((n —2)x) +sin((n +2)x) dx

2

{cos((n —2)x)  cos((n +2)x)] %_1 [cos((n —2)x) cos((n+2)x)} &

n—2 n—+42 0 2 n—2 n+42

(Cos((n —2)3)—1 cos((n+2)7) — 1>
n—2 n—+2

1 (Cos((n —2)m) —cos((n—2)7) cos((n+2)m)— cos((n —1—2)%))

T
2

NI— NI= N

2 n—2 n—+2

When n = 2, we can go back to the third line and pick up from there

17 1 7 1 [—cos(4x) 21 [—cos(4x) T
ay = E/o sin(4x)dx — E/g sin(4x)dx = 5 {T}o ~5 {— = 0.

Note: We can simplify a, greatly, we have

cos((n—2)7) = cos((n+2)7) = (~1)", and Cos((n—Z)g) :cos((n+z)§) = —cos("Z”),

then

_4cos(F) +2+2(-1)"

a —
" n2 —4
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Exercise 32. Find the Fourier series of f(x) = |sin(x)| on (-7, 7r). Hint: Be careful.

Solution 32. f is even, then b, = 0 for any integer n > 1. We only need to find a9 and a, for
n > 1. Let us start with ag:

aoz%/_7;|sin(x)|dx:z/0nsin(x) dx:%{—cos(x)l =—.

7T

Now let us move to a,:

1 (7 2 [T
a, = —/ | sin(x)| cos(nx) dx = —/ sin(x) cos(nx) dx
T J—7n 7T JOo

Now, use the product-to-sum formula to get

7T

an = %/Onsin((n—i-l)x) ~sin((n— 1)x)dx = % (/Onsin((n + 1) dx— |

0

sin((n — 1)x)dx)
The first integral is pretty straightforward

T _ 14cos(nm) 1+ (=1)"
/0 sin((n+1)x) dx = —— ==

The second integral should be dealt with caution, if # = 1 then [ sin((n — 1)x)dx = 0. If
n > 1, then

_ 14cos(nm) 1+ (—=1)"
- n—-1  n-1

/07T sin((n —1)x)dx

Which means that

And for n > 1, we have

()" 14 (=)

ay =

_ 2+ (=1)")
n+1 n—1 nz—1
Therefore, the Fourier series of f is

cos(nx)

Note 1: Notice that wee had to discuss the case n = 1 separately to avoid having a division
by zero. (See the hint).

Note 2: More simplifications can be applied, for example, the summand is zero when 7 is
odd, so the Fourier series can be written as

2 231+ (-1)* 2 4
E Ekzzl —(Zk)2 1 COS(ZkX) = % E Z —_—.
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Exercise 33. Compute the Fourier series of the following functions on (—7, 77), you should
simplify the coefficients.

(a) x2. (c) sinh(x).
(b) e**. (d) cos(2x)>.

Note: The last one is not as friendly as it might seem. Think about possible divisions by
Zero.

Solution 33. (a) Notice that b, = 0 (because x — x? is even). We need to find ag and a,,. We
will employ the parity to reduce the interval of integration to (0, 77)

2 7 2772
aO:;/o xzdx:%.

2 [T,
ay = —/ x“ cos(nx) dx
7T Jo

2 A e
= — { 2sin(nx)} —— | xsin(nx) dx
n o 7 Jo
-0
4 A S
=— {x cos(nx)} — —— [ cos(nx) dx,
mn o T2 Jo .
~
_ 4cos(nm)
=—
_ A=Y
==

Finally, we have
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(b) There are multiple ways to approach. The brute-force approach would be computing
a, and b, separately by integrating by parts twice each time. Here’s a better (shorter)
approach:

1 & 2x 1 2X o3 " 2 & 2X o3 —2
ay = —/ e“* cos(nx) dx = — |e* sin(nx) - e“*sin(nx) dx = —by,.
T n n e TN Joq n

J

=0

So, we have a,, = ’len. Also, we have

T, 1 T 2 7
/ e“‘sin(nx) dx = — { — % cos(nx)} +— e?* cos(nx) dx
—7T

By replacing a, by =2b, and solving the equation, we get

n(—l)”+1(62” _ 6—271)
nt(n? +4)

bn:

Consequently, we have

2(_1)11(6271 o 6—271)
t(n? +4)

ay =

Now, a9 can be computed with ease

8271 . 6727(

1 & 2x
ag = —/ et dx = ———.
TJ)-n 27T

Finally, we have

6271 o e—27r 00 2(—1)”(6277 o 6—271)
n(n?+4)

n(_l)n+1(62n _ e—27r)
m(n?+4)

cos(nx) + sin(nx)

Another (even shorter) approach: Notice that

1 627I+n7ri _ e—Zn—nm’ (_1)n(€27r _ 6—271)

1 7T ) 7T .
—7T —7T

To get the real an imaginary part, we multiply and divide by 2 — ni (the conjugate of the
denominator):
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() e )@ i) _ 21 e
(4 + n?) - n(d+n?)

(_1)n+1 (62” _ 672”)71
(4 + n?)

an +ibn —

=an =0y
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(c) This function is odd, so a9 = a, = 0, we just need to find by:

1 /7 2 (7
b, = —/ sinh(x) sin(nx) dx = —/ sinh(x) sin(nx) dx.
T J—7 7T J0

We perform IBP twice to get

7T

by = %[cosh(x) sin(nx)] - 2?” /O " cosh(x) cos(nx) dx

0

—_ T
i cosh(x) cos(nx) dx
7T Jo

—_ T 2 rm
B {sinh(x) cos(nx)} _ 2 sinh(x) sin(nx) dx
T o 7T Jo

on(—1)"si
by — 2n( 1)ﬂsmh(7‘()_nzbn

We solve the last equation for b, to get

b —2n(—1)"sinh()
! (n? +1)

Therefore, the Fourier series of f is

—2n(—1)"sinh(7)
m(n?+1)

S(x)= Y.

n=1

sin(nx).
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(d) Since f is even, we only need to compute ay, a,,. First,we can linearize f:

1 1
f(x) = cos(2x)? = 5 + 5 cos(4x).

Let us start with ag:

2 m1 1 1 in(4x)1"
apg=— | =+ 5 cos(4x)dx = ﬂ{x—k sin x)} =1.
0

7T Jo 2 4

Next, we will use the following identity to compute a,

cos(a) cos(b) = % [cos(a+b) + cos(a—Db)]|

We break 4, into three integrals

:—/ cosnxdx+—/ cos((n—+4)x dx+—/ cos((n —4)x)dx

The first integral is the easiest

%/On cos(nx)dx = 1 [sin(nx)] ’ = 0.

The second one can be done similarly:

- /cos (n+4)x)dx =

217r {Sin(gzn:f)xq: =0

However, when we try to do the same thing for the last integral we see that there is a
possible division by zero

% /" cos((n —4)x)dx = 2171 [sm(;n——f)x)} - 0,  worksforn # 4.
B 0

Hence, we have this integral for n = 4 separately, it turns out to be a simple integral

1 " 4 — 4 1d
E/o cos(( ——/ x-

Finally, we have

apy=1, a4= a, =0foranyn #4andn > 0,

This means that ag = 1 and 4, is zero for every n except 4. Therefore,

__4ap . 1 1
S(x) = > o cos(4x) = 515 cos(4x).

Note: Notice that the Fourier series is equal to the original function.
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Exercise 34. In this exercise, we want to compute the Fourier coefficients of e™* on (—1, 77)

1/ L
ag = E/ e *dx, a, = —/ Y cos(nx)dx, b, = —/ e *sin(nx)dx
—7T

TTJ—m

However, you might have noticed that the IBP approach, although effective, was a bit te-
dious. Here’s a new approach:

" = cos(nx) + isin(nx) (Euler’s identity &)
e %e"™ = ¢7* cos(nx) + ie”* sin(nx) (Multiply by e=¥)
7T . T T
/ e Ye™dx = / e~ cos(nx)dx + i/ sin(nx)dx (Integrate)
— 0 —
L[ e =i, g
—7T

Now, we got rid of trig functions and we can proceed
(a) Compute the integral in equation (1). That would give you a,, + ib,.

(b) Write the result from the previous question as

where the expressions in each bracket are real.
Hint: You might need to multiply by a conjugate somewhere.

(c) By mere observation, what are a,, and b,,?

Solution 34. (a) We have

l/n g gy l/P olin—1)x _ 1 plin=1)x77
T J—n 7T J—7 | in—1 _n

elin=1)m _ ,—(in—1)7m

nt(in —1)
(b) To simplify the previous expression, we first use Euler’s identity to get ¢/ = e~ =
cos(nmr) = (—1)". Now, we have
e(in—l)n _ e—(in—l)n B (_1)11 (en _ e—n)
m(in—1)  na(in—1)
Now, we multiply the top and the bottom by the conjugate in + 1 to get
(D" (" —e™) in+1 (=1)"(e"—e7)(in+1)
m(in—1) n+1 (n?+1)
)T () (e e )
t(n?+1) m(n?+1)
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(c) From the previous result, we have

o) | (G e )

n(n?+1) n(n2+1

an +ibn —

This implies that

(~1)" (" —e )
m(n?+1)

7 bi’l:
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Exercise 35. Let f be defined on (—7, 77) by
0, —mT<x<0,
f(x)—{le 0<x< .
(a) Compute and simplify S(x) (the Fourier series of f).
(b) Simplify the expression of S(7). (It will involve a sum).

(c) Using Dirichlet’s theorem, find S(77). (Hint: think about the periodic extension of f, what
is f(r~) and f(7t™)).
(d) Use (b) and (c) to show that

=1+ 4o+ +-+.

1 1 1 1 1
n? 4 9 16 25

Solution 35. 1. I will skip the details here:

cos(nx) + ((_1)n+1n L A=Y 1)) sin(nx)

n ns3

7_[00
:?;

2. We have cos(nmt) = (—1)" and sin(nmt) = 0. Therefore

S(m)==+2Y —.

3. If we extend f periodically, we get f(7t*) = 0 and f(7r~) = 2. Therefore

T
S = —.
() =7
4. From (b) and (c), we have
2 2 00
T 1
A S 2 Y
"6 P hw
divide by 2 to get
2 2 00
7T 7T 1
T ke

subtract 75 frorn both sides to get

52



Math 4564 Problem bank

Exercise 36. Let

f(x):{o, 2<x<0,

1, 0<x<2,

and let S(x) be its Fourier series. Using Dirichlet’s theorem, what are the values of S(0), S(1), S(—2),
and 5(2)?

. - 1
Solution 36. 1. We have f(0%) =1 and f(0~) = 0. Therefore, S(0) = 5.
2. The function f is continuous at 1, s0 S(1) = f(1) = 1.
Another way to do it would be by taking the average Jw = %

3. From the definition of f, we have f(27) = 1. If we extend f periodically, we get f(27) =
0. Therefore, S(2) = 1.

N[—

4. A similar argument to (3) gives us S(—2) =
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Exercise 37. Let f(x) = xsin(x).
1. Find the cosine series of f on (0, 77).
2. Find the sine series of f on (0, 7).

Note: It goes without saying that “you should not divide by zero”. See my comment on the
third problem.

Solution 37. (a)

2 2
a():%/ xsm(x)dx:7—T — x cos(x +/ cos(x =2
0

2 (7 1 /7 1 /7
a, = —/ x sin(x) cos(nx) dx = —/ xsin((n+1)x)dx — —/ xsin((n —1)x)dx
7T Jo 7T Jo 7T JOo

Now, if n > 1, we have

%/()nxsin((n-i—l)x)dx:% {_xcos(i(qnjjll) )} +n—|—1/ cos((n+1)x)dx | = ——l

*0

Similarly,

7T n—1

_/ (-8 = 7 [_XCOS((n_l)X)r“Lni1f>nC°S((n—1)x)dx _ =

=0

If n =1, we have

7 _1\1 —
a = l/ xsin(2x) dx = (=) _ -1
7T J0

Now, let us put everything together,

Clx)=1— @ + i ((n_j)l - (n—_1)1n ) cos(1x)

Note 1: The sum can be simplified further into

)n+1

cos(nx)

Clx) = cos i

Note 2: It seems like we had to compute a lot of integrals but in fact they are all cousins
(if not siblings or even twins), they are all in the form of

7T
/ xsin(ax) dx
0
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(b) The same approach can be applied here

7T

b, = %/Onxsin(x) sin(nx) dx = %/Onxcos((n —1)x) dx — %/o xcos((n+1)x) dx

If n > 1, we have

Lr 1| [xsin(n+1)x)]" 1 T 14+ (=1)"
T 1 = _ - = - @7
7_[/0 xcos((n+1)x)dx - { —] . n—I—l/o sin((n+1)x) dx Y
-0
Similarly
1 /7 B 14+ (_1)n
;/0 xcos((n—1)x)dx = 1)
Which means that
b — 14+ (=D)” n 14+ (=1)"
Toam=1)? m(n+1)2
Now, we only need to find b;:
B 2 [T ” B 1 7 B B E T _E - - 7_{
b = 7T/o xsin”(x) dx = 7T/o x(1—cos(2x)) dx = 7T/0 xdx 71\/0 x cos(2x) dx = 5

-~

=0

Finally we have

S(x) = gsin(x) -Y (i—(i_n(—_iiz - 1{5};32) sin(nx)

n=2

Note: The previous comments apply here, the series can be simplified into

S(x) = sm i (2 (_ 11))11) sin(nx)

Question: It looks like b, converge to zero much faster than a,, what is so special about
f that made this happen? Is there a very quick way to see that a, = O(n~2) and b, =
O(n=3) in this case?
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Exercise 38. Let f(x) = cos(7tx) on (0,1).
(a) Find and simplify the cosine Fourier series of f on (0,1).

(b) Find the sine Fourier series of f on (0,1).

Solution 38. (a) Itis easy to see that aqp = 0 and that

1 1 1
a, = 2/ cos(7tx) cos(nmx) dx = / cos((n —1)7mx) dx -I—/ cos((n+1)7mx) dx
0 0 0
If n >1thena, =0,if n =1, we have

1 1
a = 2/ cos?(mx) dx = / 1+ cos(2mtx) dx =1
0 0
This means that
C(x) = cos(7mx)
Note 1: There are at least three quick solutions to this problem:

* You can use the fact that the set {cos(nmx)};_, is orthogonal on (0,1) which is a
change of variables away from "“the set {cos(nx) }7_ is orthogonal on (0, 7r)".

* By comparing f to its Fourier series:
0
5+ 1cos(7tx) +0cos(2x) +0cos(3x) + - - = ‘12_0 + ay cos(7tx) + ap cos(2x) +az cos(3x) + . ..

* The cosine Fourier f on (0,1) is a projection of f onto the subspace spanned by
{cos(nmx)}o_y, since f(x) = cos(7tx) is a basis of this subspace, then its projection
is equal to itself.
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(b)

by, = 2/01 cos(mrx) sin(nmx) dx = /01 sin((n+1)mx) dx + /01 sin((n —1)7mx) dx

If n > 1, both integrals are easy to compute

A el e Vi ( 1 1 ) ~2n(1+ (=)™

T n+1 n—-1)  an2-1)

and if n = 1, we have

1 1
by = 2/ cos(7tx) sin(pix) dx = / sin(27x) dx = 0.
0 0

Therefore the sine series is

S(x) = é 2”;1(:2 (__11))n) sin(nrx)

Question: It looks like this b, converge slowly to 0, why is that?
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Exercise 39. Let f(x) = cosh(x) on (—7, 7).

(a) Find the Fourier series of f on (—7, 7). Hint: use the fact that the derivative of cosh is
sinh and the derivative of sinh is cosh.

(b) By choosing suitable values for x and Dirichlet’s theorem, find the value of the following
two series

00 1 o) (_1 n

Solution 39. (a) The cosh function is even, so b, = 0. We only need to find ay and a,, (we can
use the parity of f to simplify our calculations).

= —/ cosh(x {smh( )} _ 2sinh(7)

T
To compute a,, we need to evaluate the following integral
us
I, = / cosh(x) cos(nx) dx
0

T

= {sinh(x) cos(nx)} ) +n /07T sinh(x) sin(nx) dx

= sinh(7r)(—=1)"+n /On sinh(x) sin(nx) dx

= sinh(71)(—1)" + n | cosh(x) sin(nx)| — n? " cosh(x) cos(nx) dx
0 0
I, = sinh(7r)(—1)" — nI,.

Which leads to I,, = % and a,, = %In. Finally, we have

sinh(7t ) 2sinh(7m) & (—1)"
- nz:l 2 0 (nx)

S(x) =
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(b) Notice that the function f and its periodic extension are continuous at 0 and 7t so we can
apply Dirichlet’s theorem easily to get

S(n) = f() = cosh(r),  S(0) = £(0) = 1.

So,
sinh(7r) = 2sinh(7m) & (—1)" sinh(rr) 2sinh(7) & 1
h = 1" =
cosh(rr) T T ngln2+1( 2 7 T T 71;11124—1

Solving for the sum, we get
=1 1 rmcosh(m)
L m 1~ 2" 2simh(n) |
=t sinh(77)

The same technique can be applied to find the second sum

__ sinh(7r) = 2sinh

(1) & (—1)
1
T * T n; n?2+1’

which would give you

S
=n2+1 2 2sinh(n)

Note: If we extend these two sums to all integers (The set of all integers is denoted by the
symbol Z), we’ll get the following beautiful formulas

= mtcoth(7), ) (1" _ 7t esch(7).

n;Zn2+1 neZn2+1
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Exercise 40. Let f(x) = x(L — x) where L is a positive number.

1. Find the cosine series of f on (0, L).

2. Find the sine series of f on (0, L).

Solution 40. Note that the function was chosen in a such way to make integration by parts easy.
Let us start with the cosine series

A 2[Lx*> x° L?
=z Lex)de=2|=22_ X =
a0 =7 J, ¥(L—x)dx le 3}0 3
2 (L nix
an_Z/o x(L — x) cos T) dx
2 sin ()18 2 L . (n7x
:Z{X(L—x) %L ]O_E A (L—2x)sm<T> dx

L
= —% (L —2x) sin (n_7£x> dax
0
2 — cos (1) Loy L nrix
= Tun [“—ZX)fL * m/o cos (1) dx

-~

—2L2 ((=1)"+1)
n2m?

A similar approach can be applied to get the cosine series:

nrix
b”_Z A x(L — x) sin (T) dx
2 —cos (M) 1E 2 L nrmx
Z {X(L—X) % :|0 E 0 (L—2X)COS (T) dx
~
2 L nrix
—E 0 (L—2X)COS (T) dx
2 sm(”—fx) Loy gL . /NTTX
= {(L—Zx) i ]O+n2n2/() sin <_L ) dx
-0
4L {—cos %)r
n?7? T 0
412
_W(l (="

Now, we have
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3 = n2m? L
© 412 . /nmX
Sl(.X') = Z W (1 ( 1)”) SIn <—>
n=1

A shorter way: We could’ve applied the substitution x = Lu to get

1 1
ay = 2/ Lu(L — Lu) cos (nmtu) du = ZLZ/ u(1—u)cos(nmu) du
0 0

Which is much nicer. The same can be applied to b;,.
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Exercise 41. (Reverse engineering a Fourier series) Let f be a 2r—periodic function, assume that
for any x in (—7t, 77):

_ i sin(nx)
n=1

Find a closed form expression (without sums) of f(x). Hint: Find a closed form expression
for (7t — x), the notes can be helpful.

Sin
Solution 41. We have sin(nm — nx) = —(—1)" sin(nx) so
o Tl

=) -

which is the Fourier series of 5 on (—7t, 7r) (see the notes). For x € (0, ) we have m —x €
(0,71) and f(r — x) = 5 which means that on (0,7r), we have f(x) = is odd so on
(—m,0), we have f(x) = =5,

sin(nx)
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Exercise 42. Let f(x) = e *on (0,1) and let C(x), Si(x) be the Fourier cosine and sine series on
(0,1) respectively. What are the values of

() w(a)

Hint 1: You do not need to compute the coefficients.
Hint 2: Use Dirichlet’s theorem and the properties of C(x), Si(x).

Justity your answer.

Solution 42. f is continuous at 1, so by Dirichlet’s theorem:

()-+() ()&

Now, C(x) is even (because it is a sum of cosines). Therefore

(9-<()-%

On the other hand, Si(x) is odd so
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Exercise 43. Let f be defined on (—7, 77) by

1 if 0 <x <.
f(x)_{—1 if — < x<O.

Find the Fourier series of f on (—7, 7).
Fun fact: The FS of f can be used to prove that

T & (—1)k 1 1 1 1 1
i =1l— 4+ -4+ - —— ..,
4 k§)zk+1 3T5 7to 1t

This formula is known as Leibniz’ formula (Yes, the same Leibniz from calc 1).

Solution 43. f is odd, we only need to find b,

2 [— cos(nx)} T 2(1—cos(nm))  2(1—(=1)")

2 7T
b, = —/ sin(nx) = =
7T Jo T n nm nm

0
Therefore, the Fourier series of f is
1—(=1)"

(o]
) — sin(nx)
n=1

SERS
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Exercise 44. Solve the following S-L problem

y'(x) +Ay(x) =0,
y(=L) =0,

y(L) =0.

Where L is some fixed positive number.

Solution44. ¢ If A =0, then y(x) = c1x + ¢ but

—c1L+c; =0,

ciL+c =0,
leads to ¢; = ¢ = 0 because L # 0. Hence, A = 0 is not an eigenvalue.
If A <0,let A = —a?, then y(x) = c; cosh(ax) + ¢ sinh(ax), plug it back into the bound-
ary conditions (BC for short) to get

c1 cosh(aL) — ¢y sinh(aL) = 0
c1 cosh(aL) + ¢ sinh(aL) = 0

Since sinh(aL) # 0 and cosh(aL) # 0, we would get c; = ¢; = 0 (by taking the
sum/difference of the two equations). Hence, there are no negative eigenvalues.

If A > 0,let A = a?, then y(x) = c; cos(ax) + ¢ sin(ax), plug it back into the boundary
conditions (BC for short) to get

cpcos(al) — cpsin(al) =0

cpcos(aL) 4+ cpsin(al) =0

There are at least two ways to proceed here

- Compute the determinant of the system and set it equal to 0, you will get sin(2aL) =
0, which means that « = 7, now if n = 2k, the system can be reduced to just
cy = 0. If n = 2k — 1, the system can be reduced to c; = 0. Hence, our eigenval-
ues/eigenfunctions are

(Aok, y2x(x)) = ((kfn)zlsm <k%>>

(A2k—1,y2k-1(x)) = ((W)z,cos (W)) .

- You can intuitively see that if we assume that c; and ¢, are not simultaneously zero,
then (c; = 0 and sin(aL) = 0) OR (c; = 0 and cos(aL) = 0). You will reach the same
conclusion.

and
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Exercise 45. Solve the following S-L problem

y'(x) + Ay(x) = 0,
y'(0) =0,
y(L) =0.

Solution 45. ¢ If A =0, then y(x) = c1x + cp but

1 = O,
ciL+c2 =0,
leads to c; = ¢ = 0. Hence, A = 0 is not an eigenvalue.

e If A <0,let A = —a?, then y(x) = c¢1 cosh(ax) + c; sinh(ax), plug it back into the bound-
ary conditions (BC for short) to get

acy =0
c1cosh(aL) 4 ¢y sinh(aL) =0
Which leads to c; = ¢ = 0. Hence, there are no negative eigenvalues.

e If A > 0,let A = a?, then y(x) = 1 cos(ax) + ¢ sin(ax), plug it back into the boundary
conditions to get

ncy =0
c1cos(aL) 4+ cpsin(al) =0

Which leads to c; = 0 and cos(aL) = 0, this means that « = (Z”Z_Ll)n. Hence the set of

eigenvalues/eigenfunctions is

Ay = (W)Z, Yn(x) = cos (Wx) .
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Exercise 46. Show that the following SL problem has a negative eigenvalue

y'(x) +Ay(x) =0,
y'(0) =0,
y(1) —y'(1) =

Hint: Only study the case A < 0, use the intermediate value theorem.

Note 1: The IVT state that if f is continuous and there are 4, b such that f(a) and f(b) have
different signs, then there is ¢ between a and b such that f(c) = 0.

Note 2: In order to find some suitable values for 4, b, you may want to use Mathematica to

plot f.

Solution 46. Let A = —a? where a > 0, then

y(x) = c1 cosh(ax) + ¢ sinh(ax).

The condition y'(0) = 0 gives c; = 0. The second condition is equivalent to

c1 (cosh(a) —asinh(a)) =0

.

-~

=g(a)
Notice that g is continuous, g(0) =1 > 0, and g(2) = 32_6 §4 < 0. Therefore, there is some
ag € (0,2) such that g(ag) = 0.
Now, Ag = —a3 is a negative eigenvalue of the given SL problem.
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Exercise 47. (From ordinary to fantastic) Consider the following SL problem

{y”(x) +Ay(x) =0, (1)
y(0) =y(2) =0. )

Note that this is not one of the fantastic four. Instead of brute-forcing this problem, we will
use a different tactic: Let z(x) = y(2x), then

z(0)=y(0)=0 and  z(1) =y(2) =0. (3)

(a) Notice that since equation (1) holds for all x, we can replace x by 2x and get iy’ (2x) +
Ay(2x) = 0. Using this observation, find u in terms of A such that

2" (x) + pz(x) = 0.
(b) At this step, we can see that z satisfies an SL problem:
{z”(x) +uz(x) =0, (from part (a))
z(0) = z(1) =0. (from (3))
Using the notes (or exercise 1), list all eigen-pairs (pn, z,).
(c) Using the relationships between (y,z) and (A, y). Find the eigen-pairs (A, y,).

Note: This process avoids having to go through the three cases for A since z is the solution to
a fantastic SL problem. Feel free to try it on example 3 on page 11 in the notes to see how you
can obtain a neater solution effortlessly.

Solution 47. (a) Take y(2x) = z(x), differentiate both sides twice (using the chain rule) to get
4y (2x) = ()

Now, let us go back to y”(2x) + Ay(2x) = 0, we can replace y”'(2x) by 1z”(x) and we can
replace y(2x) by z(x) to obtain

%z”(x) +Az(x) =0
Now, we multiply both sides by 4 to get

7" (x) +4Az(x) = 0.
From here, we can see that y = 4A.

(b) From (SL1), we have

zn(x) = sin(nmnx), 1wy = n?m2,

1 n2 72

(c) We have A, = Zyn = and
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Exercise 48. Solve the following S-L problem

¥ (%) + Ay(x) =0,
y(=2) =0,
y(2) =0.

Solution 48. ¢ If A =0, then y(x) = c1x + cp but the BC are

¢ =0,
3c1+c =0,

leads to ¢; = ca = 0 because L # 0. Hence, A = 0 is not an eigenvalue.

e If A <0,let A = —a?, then y(x) = ¢1 cosh(ax) + ¢; sinh(ax), plug it back into the bound-
ary conditions to get

—cq sinh(2&) + ¢ cosh(2a) =0
c1 cosh(2a) + ¢ sinh(2a) = 0

The determinant of this system is — cosh?(2a) — sinh?(2x) = — cosh(4a) # 0. Therefore,
the only solution is ¢; = ¢ = 0 which means that there are no negative eigenvalues.

e If A > 0,let A = a?, then y(x) = 1 cos(ax) + ¢ sin(ax), plug it back into the boundary
conditions (BC for short) to get

c1sin(2a) 4 cp cos(2a) =0
c1cos(2a) + cpsin(2a) =0

The determinant of this system is sin?(2«) — cos?(2a) = — cos(4a). If you set the deter-

minant equal to 0, you'd get &« = w. Plug this into the system to get

{ 1 sin <(2n21)”> ~+ ¢5 cos E%; =0

cwos(@)—kczsin w =0

If you take a quick look at cos ( w> and sin <w>, you will see that when 7 is

even, we have cos (@ = —sin (%) which means that ¢; = ¢; and when 7 is
odd, we have cos (@) = sin (W) which means that c; = —cj. Let us put all of

that together to find

Aok = (M)zz Yok (x) = cos (@x) + sin <@O ,
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and

A1 = (@)2, Yok (x) = cos (Mx) — sin (@x) .
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Exercise 49. Solve the following differential equation

y"(x) +Ay(x) =0,

y(=m) =y(n),

y'(=m) = y'(n).
Note 1: This is not a regular Sturm-Liouville problem. However, it can be solved similarly.
Note 2: This kind of boundary conditions is called periodic boundary conditions. This kind

of problems arises when you are studying a differential equation on a circle (you can think of a
circle as a segment with the two endpoints identified as the same point).

Solution49. ¢ If A =0, then y(x) = c1x + 3, the BC can be written as

—C17T + Cp = C17T + Co,
€1 =101,
leads to c; = 0. Hence, Ag = 0 is an eigenvalue associated with yo(x) = 1.
e If A <0,let A = —a?, then y(x) = c¢1 cosh(ax) + c; sinh(ax), plug it back into the bound-
ary conditions (BC for short) to get
c1 cosh(arr) — ¢ sinh(amr) = ¢q cosh(am) + cp sinh(arr)
a (—cp sinh(a) + ca cosh(arr)) = a (¢ sinh(arr) + cp cosh(ar))
Which leads to ¢; = c; = 0. Hence, there are no negative eigenvalues.
e If A > 0,let A = &?, then y(x) = c¢; cos(ax) + ca sin(ax), plug it back into the boundary
conditions to get
c1cos(arr) — cp sin(arr) = c1 cos(arr) + ¢p sin(arr)
a (—cq sin(art) + cp cos(am)) = a (c1 sin(arr) + ¢ cos(ar))
Which can be simplified to
cysin(am) =0,
cisin(arr) = 0.

Since (c1,¢2) # (0,0), we have = n. Which means that A, = n? and y,(x) = c; cos(nx) +
3 sin(nx). This can broken down into

(A yai(x)) = (R sin (k) (Mg, a1 (x)) = (K cos (kx))

Note 1: Notice that the eigenspace associated with each positive eigenvalue k has dimension 2.
This would not have happened if this was a Sturm-Liouville problem (see the second property
on page 5 of lesson 15).

Note 2: These eigenfunctions (the constant eigenfunction is included) are the basis functions of
Fourier series.
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Exercise 50. Solve the following S-L problem

¥ (%) + Ay(x) =0,
y'(=3) =0,
y(3) =0.

Solution 50. ¢ If A =0, then y(x) = c1x + cp but the BC are

C1 :O,
3c1+c =0,

leads to c; = ¢ = 0 because L # 0. Hence, A = 0 is not an eigenvalue.
e If A <0,let A = —a?, then y(x) = c¢1 cosh(ax) + c; sinh(ax), plug it back into the bound-

ary conditions to get

—c1sinh(3a) + ¢p cosh(3a) =0
c1 cosh(3a) + cp sinh(3a) =0

The determinant of this system is — cosh?(3a) — sinh?(3x) = — cosh(6a) #. Therefore,
the only solution is ¢; = ¢ = 0 which means that there are no negative eigenvalues.

e If A > 0,let A = &?, then y(x) = c¢; cos(ax) + ¢ sin(ax), plug it back into the boundary
conditions (BC for short) to get

c18in(3a) + cx cos(3a) =0
c1cos(3a) + cpsin(3a) =0

The determinant of this system is sin?(3a) — cos?(3a) = — cos(6a). If you set the deter-
minant equal to 0, you'd get « = (2n1—21)7'(. Plug this into the system to get
¢y sin ((anl)ﬂ> 1 ¢y cos w =0
€1 COS <@> + ¢ sin w =0
If you take a quick look at cos (%) and sin (%), you will see that when 7 is
even, we have cos (W) = —sin ((Z”TTI)"> which means that ¢; = ¢, and when 7 is
odd, we have cos (W) = sin <@> which means that c; = —c». Let us put all of
that together to find
(4 —1)m\? B (4k — 1) (417
Ao = ( T , Yo (x) = cos ;X ) tsin TR
and
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Aok—1 = (@)2, Yok (x) = cos (@x) — sin (@x) .
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Exercise 51. Use separation of variables to find a family of solutions to the following PDE

ur(x, 1) — Puge(x, t) + Ru(x, t) = 0.

Hint: See lesson 16, the last example is a bit similar.
Note: This is known as the reaction-diffusion equation and has many applications in physics,
engineering and economics.

Solution 51. Assume that u(x,t) = X(x)T(t), then

X(x)T'(t) — X" (x)T(t) + RX(x)T(t) = 0
divide both sides by X (#)T(t) to get

() LX)

_ R =
T ¢ X TR0
We can re-arrange it as
T(t) L X' (x)
R — = 0.
o TR X Y

From here, there are multiple ways to proceed

1. Method 1: Separate the equation in the following way

T'(t) _ 2 X'(x) _
x0 +R=? X0 —A.

Now, we have T’(t) = —(A + R)T(t) which means that T(t) = e~ **R), We also have
X" (x) + C%X(x) = 0 which gives us three cases

A=0, X(x) = ax+b, u(x,t) = (ax +b)e X
A >0, X(x) = acos ("f) + bsin (x‘f) u(x, t) = (a cos (‘f) + bsin (x‘f)) e~ (R+A)E

A <0, X(x) = acosh (xr) + bsinh (XF) u(x, t) = (a cosh (XF) + bsinh (XF)) e~ (R+A)

2. Method 2: Separate the equation in the following way

i) | R _XG)

2T (1) X(x) A

Now, we have T'(t) = —c?(A + R)T(t) which means that T(t) = e~ (MRt We also have
X"(x) + AX(x) = 0 which gives us three cases

A=0, X(x) =ax+b, u(x,t) = (ax +b)e”
A>0, X(x) = acos (xﬁ) + bsin (xﬂ) i u(x,t) = (a cos (x\f) + bsin (x\f)) A(RFA)
A <0, X(x)=acosh (xﬂ) + bsinh (xﬁ) , o u(xt) = (ﬂ cosh (xr) + bsinh (xr)) 2(RA)
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3. Method 3: Separate the equation in the following way

T X'
T - X ot

Now, we have T’(t) = —AT(t) which means that T(t) = e~ *. We also have X" (x) +
)‘C_—ZRX(x) = 0 which gives us three cases

A =R, X(x) =ax+b, u(x,t) = (ax +b)e R,
A >R, X(x) = acos (@) + bsin (@) , u(x,t) = (a cos (@) + bsin (@)) e M

A <R, X(x)=acosh (@) + bsinh (@) , u(xt) = (a cosh (@) + bsinh (chzﬁ)) e M

4. Method 4: Separate the equation in the following way

T'(t)  X"(x) R

2T - X a2 ™

details omitted.
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Exercise 52. Solve the following heat equation:

ur(x,t) = uxx(x,t)
u(0,t) =u(1,t) =0
u(x,0) = f(x)

Solution 52. The associated SL problem is

X" (x)+AX(x) =0,
X(0) = X(1).

2.2

The eigen-pairs are (n°7t=, sin(n7mx)), so the solution can be written as

o0
u(x, t) =Y cn sin(nrcx)e*”zﬂzt,
n=1

where

Cn = 2/01f(x) sin(nmx) dx
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Exercise 53. Solve the following heat equation:

ur(x,t) = uxx(x,t)
ux(0,t) = ux(1,t) =0

u(x,0) = f(x)
Solution 53. The associated SL problem is

X" (x)+AX(x) =0,
X'(0) = X'(1).

The eigen-pairs are (%712, cos(n7tx)) and (0, 1), so the solution can be written as
u(x, t) =co+ )_ cu cos(nﬂx)efnznzt,
n=1
where 1
Cn = 2/ f(x)cos(nmx) dx
0
and
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Exercise 54. Solve the following wave equation:

up(x, t) = xx(x,t)
u(0,) =u(l,t) =
u(x,0) = —f(x)

ur(x,0) = f(x)

Solution 54. The associated SL problem is
X" (x)+AX(x) =0,
X(0) = X(1).

The eigen-pairs are (1272, sin(n7x)), so the solution can be written as

[o¢]

u(x,t) = Y (Aycos(nmt) + By sin(nmt)) sin(nmx),
n=1
where 1
Ay =2 / — F(x) sin(nmx) dx
0
and

= % /01 f(x)sin(nx)dx
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Exercise 55. Solve the following Laplace equation in the square [0, 1] x [0, 1]:

(

Uxx(x,y) + uyy(x,y) =0,
u(0,y) =0,

u(Ly) =0,

u(x,1) = £(x),

uy(x,0) = u(x,0).

\

Solution 55. We start with separation of variables u(x,y) = X(x)Y(y). In this problem, X
satisfies the following SL problem

X" (x)+AX(x) =0,
X(0) = X(1).

The eigen-pairs are (1?72, sin(n7x)). Now, we can write the solution as
u(x,y) = i (A cosh(nmy) + By, sinh(nry)) sin(nrx).
=1
The last BC gives us: ”
i nmBy sin(nmx) = i Ay sin(nrx)
n=1 n=1

which yields A, = nmtBy,. At this point, the solution looks like

u(x,y) = i B, (n7t cosh(nry) + sinh(nry)) sin(nx)

n=1
Plug in 1 for y and use the third boundary condition to get

flx) = i B, (n7t cosh(nr) + sinh(nr)) sin(nmx)

n=1

which is a sine Fourier series. Hence,
1
By, (nmtcosh(nrm) + sinh(nm)) = 2/ f(x)sin(nmx) dx
0

Equivalently,

2

B, =
" 7tn (nmcosh(nm) + sinh(nm

) /01 f(x)sin(nrmx) dx
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Exercise 56. Solve the following Laplace equation in the rectangle [0, 1] x [0, 1]:

(

uxx(x,y) + ”yy(xry) =0,
u(0,y) =0,

u(l,y) =0,

u(x,0) = f(x),

uy(x,1) =

Solution 56. The eigenfunctions are sin(n7tx). The solution can be written as

u(x,y) = i sin(nrmx) [An cosh(nmy) + B, sinh(nmty)]

n=1
We still have two boundary conditions to enforce. Let us start with the last one uy(x,1) = 0,
which translates to

0= ) sin(nmx) [n7tAy sinh(nm) + nnB, cosh(nr)] .

n=1

This means that B, = — A, tanh(n). Finally, to find A,, we pluginy = 0

flx) = i Apsin(nmx) dx —= A, = 2/01 f(x)sin(nmx) dx
n=1

If you want to put everything together nicely, you could do :

u(x,y) = i Ay sin(nmx) [cosh(nmy) — tanh(n7r) sinh(nmty)] .

n=1

You could apply a hyperbolic trig identity to get

cosh((1—y)nmn)
cosh(nm)

u(x,y) = i Ay sin(nrx)

n=1
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Exercise 57. Solve the following Laplace equation in the rectangle [0,4] x [0, 1]:

(

urx(X,y) + ”yy(x/y) =0,

u(0,y) =0,
u(4,y) =0,
u(x, 1) = f(x),

1
uy(x,0) = u(x,0).

\

Solution 57. We proceed as usual, set u(x,y) = X(x)Y(y), you will get the same SL problem
with Xj,(x) = sin (24), the only difference is that now we have

Yu(y) = AnCOSh( 4]/) +anmh( 41/)

because Y,/ (y) — Ayyn = 0. Now, we write u as

o0

u(x,y) =Y [An cosh (%) + By sinh (%)] sin (%)

n=1
Now, we use the condition u, (x,0) = u(x,0) to get
= N nrix = nrx
Y = Busin(——) =) Aysin(——
L Bein () = X Ansin (57)
Which means that A, = “FB,,. Our solution looks like:
2 nm nmy nrmy . (NTX
u(x,y) =Y |—— cosh + sinh By sin (——
£ 17 oo (722) i (2 i ()
The only remaining condition is u(x,1) = f(x) which gives

= 2 [— cosh (n47r) + sinh (%)} B, sin (nTﬂx)

By comparing coefficients, we get

1 nnx
B, = 2/ dx .
" 1T cosh () 4 sinh (2F) flz sm 4 ) Ji

Finally, we have

°° [4 cosh (“7%) + sinh ("7%)

u(x,y) = 4
(xy) ,;1 T cosh () + sinh (Z7)

4
Note: We could impose the following condition Y},(0) = Y,,(0) which should give us A, =
"B, (the same thing that we got).
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Exercise 58. Solve the following Laplace equation in the rectangle [0, 1] x [0, 1]:

(

uxx (X, y) + uyy(x,y) =0,
u(0,y) = f(y),

u(Ly) =2f(y),

u(x,0)

uy(x,1) = 0.

\

Solution 58. This is a little different in the sense that the eigenfunctions are functions of y:

Vi) =sin (2

Therefore, the solution is

Z sin ( 17ty) {An cosh (2112— 17tx) + B, sinh (an_ 17‘(?()} .

The condition u(0,y) = f(y) gives us
17ty> dy

:2/01f(y)sin (211—

The other boundary condition #(1,y) = 2f(y) is more interesting since it gives us

Zsm( —1 y) {Ancosh <2n2_17r) + B,, sinh (2712_171,’)}
_ _ 1 _
Ay cosh (an 17T> + B, sinh (2112 17‘() :4/ f(y)sin (2112 17ry) dy
0

We solve for B,

B, = i, (/f sm( y) dy—Ancosh(znz_ln))
sinh -

We can do some sneaky simplifications since the integral is similar to Ay:

B, = An <2—COSh (2n—1n))
sinh <2n—1 > 2

2

We have
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Exercise 59. Solve the following heat equation:

ur(x,t) = uxxe(x, 1)
u(0,t) = 1 —e !
u(l,t) =

u(x,0) =

Solution 59. We first start by eliminating the NHBC: we set u = v + 1, where
P, t) = (1—x)(1—e ")+ xe.
When we plug v = u — 1 back we get

vr(x,t) = vxx(x t) —xet — (1 —x)e™*

v(0,t) =
o(L,t) =
v(x,0) =

We can proceed in two ways:

e Method 1: we write the IC and the NHT as a sine series:

—xe! — (1 —x)e Z B (t) sin(nmx), —x =Y cysin(nmx).
n=1
The coefficients can be computed using k.
2(—1)"et —2¢7t 2(=1)"
5. — 2D i
T T

We can express v as a series as well:

2 (1) sin(n7x).

where the a;,’s are solutions to the following IVP

{aun+n%ﬂ%u>=ﬁao,
2, (0) = cy.

The solution is given by

wnlt) = e 4 [ PO ) dy

2(=1)" _ 22 2 (e*t — e”z(*”z)t) 2(—1)" <et . enz(fnz)t>

e—nrrt

+
m 7 — 3n3 ™13 + tn
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e Method 2: We write v as z + w, where

zi(x,1) = zyx(x, 1) wi(x,t) = wyx(x,t) — xet + (1 — x)e™!
z(0,t) = w(0,t) =

z(1,t) =0, w(l,t) =0,

z(x,0) = —x w(x,0) =

We solve z using lesson 17 techniques and we solve w as a heat equation with a non-homogeneous
term.
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Exercise 60. Solve the following heat equation

ur(x,t) = uxx(x,t) + xsin(t)
u(0,t) =t,

u(l,t) =0,

u(x,0) = x?

Solution 60. We eliminate the NHBC by using u = v + ¢, where ¢ = (1 — x)t. We get

ve(x, t) = vxx(x £) + xsin(t) — (1 —x),

v(0,t) =

v(1,t) =

v(x,0) =
And we proceed as before:

xsin(t) — (1 —x) Z Bn(t) sin(nmx), x? = Y cusin(nmx).
n=1
We have
(—1)"sin(t) + 1 2 (—1)"n? —2(—1)" 42
,Bn(t) == ™ ’ Cn = — 33 ’ ()
Now, we express v as
Z an(t) sin(nrmx).
where
(1) + P an(t) = Bu(t),
[Xn(o) — Cn.
The solution is given by:
t
ay(t) = cpe T +/ e‘”zﬂz(t_’)ﬁn(r) dr
0
_ 2
B _7'(2(—1)”712 —2(=1)" +26—n2n2t e _ . (—1)ntt ( Wt | p2p2gin(t) — cos(t)>
B 3n3 3n3 7N’ + rtn
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Exercise 61. Solve the following heat equation

ur(x,t) = uxx(x,t) =1+ x — x cos(t),
u(0,t) =0,
u(1,t) =0,
u(x,0) = x(1—x).
Note: This is an odd numbered problem from the textbook, you can find the final solution
there and compare it to yours. There is a small typo there, the exact solution is:

® 2 [ -1 n?7? cos(t) +sin(t)] .
u(x,t) = 21 — [m + (=1)" T ] sin(nrx)
(—=1)" 2nm S22 .
+ Z |: 1’137'[3 — (—1)nm:| e T Sln(l’lT(.X).
Solution 61. First, we break the problem down into two
wi(x, 1) = wyx(x, ) — 14 x — xcos(t), zi(x, 1) = zxx (X, 1),
w(0,t) =0, z(0,t) =0,
w(1,t) =0, z(1,t) =0,
w(x,0) =0. z(x,0) = x(1 —x)
The second problem is a basic heat equation, we have
Z cue " sin(nrx),
where . 4((—1)" - 1)
Cn = 2/0 x(1—x)sin(nmx) dx = a5
To find w, we write as
Z (1) sin(nrx).
and we write F(x,t) as
2 Bn(t)sin(nmx),
where
1 2((—1)" t)—1
Bn(t) :2/ F(x,t)sin(nmx) dx = (=1) ;(:ZS( ) )
0

Now, «,, satisfies
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{ ) () + n? (1) = Bu(t),
a,(0) = 0.

The solution (That you’d obtain via the method. of variation of the constant) is

t
:/ ﬁn(r)e—nznz(t—r) dr
0

To compute this integral cleanly, we write B, (t) as by, cos(t) + d,,, then

—b/cos ”””>dr+d/ e (tr) gy

) <n27'(2 cos(t) +sin(t)  n*m? ) e (1 —6”2”2t> ,

ntmt 41 ntmt 4+ 1 n?m2

2(—1)" (nzrczcos(t) +sin(t)  n*n? enznzt) 2 (1 —e”znzt)

™m ntrt 4+ 1 ndrt +1 nr n2 72
_2(=1)" nPrPcos(t) +sin(t) 2 2nm(=1)" 2 22
7 ndrd+1 n373 ndrt+1  n3a0

By combining w and z, we get

® 2 [ -1 n?m? cos(t) +sin(t)] .
e =Y {m byt b } sin(n7rx)
(=1)" 2nm S P
-+ Z |: n37_[3 — (—1)nm:| e e tSll’l(T’lT[.X').

Note: When t — oo, the second sum goes to 0, we will be left with the first sum.
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Exercise 62. Transform the following heat equation into two heat equations, both with homo-
geneous boundary conditions,

* One with a zero initial condition and a non-homogeneous term.

* One with a non-zero initial condition and no non-homogeneous terms.

Solution 62. The most important part of this problem is finding i such that u(x, t) = ¢(x,t) +
v(x,t), where v satisfy the heat equation with homogeneous conditions. Notice that { depends
on x and t, and

Pe(0,8) = f(£), (1, 8) = g(h).

Mimicking the Dirichlet BC case, we assume that

P(x,t) = a(x)f(t) + b(x)g(t)

a'(0)=1 b'(0)=0
a(1)=0 "' V(1) =1
One way to proceed here is to assume that a and b are quadratic and find their coefficients,
you should find

to get

Combined, they give ¢(x,t) = (x - %) f(t) + %2 g(f). Plug it back into the equation of v to
get vr(x, 1) = vy (X, 1) + Pxx(x, 1) — t(x, ). Therefore,

(01(x,t) = v, t) + g(5) = F(1) = (x = %) F(5) = 5g(1

| 0(x,0) = h(x) ~ (x = %) £(0) - $5(0)

Now, we come to easy part, where we break down this BVP into two by setting up v(x, t) =
w(x,t) +z(x,t) and

wi(x,t) = (1) +8(0) = f(1) = (x= %) f(H) = 5'(1)

wy(0,t) =0
wy(1,t) =0
w(x,0) =0
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Exercise 63. Solve the 2D heat equation subject to the following boundary conditions

ou ou
gx:O_O, gx:l—o
|,
ay y=0 ' ay y=1

and satisfies the following initial condition

u(x,y,0) = xy

Solution 63. Following the notes

2¢

u(x,y) = Aop + 2 Ano cos(nnx)efnzﬂzt + Z Ao m cos(mnx)e’mzﬂ

n=1 me1
Y 2 2\ 2

+ Y ) Aumcos(nmx) cos(mmy)e” I
n=1m=1

where

A e dxd !
O,O—/O/Oxy xy—;l,

1 /1 v
App = 2/ / xy cos(nmx) dxdy = =H"-1
0 Jo

n2 72

A —2/1/1x (mmy) dxd _ (=Dt
om =2 | | Xycostmmy Yy="—"rz7z

(R ()]

1 1
Apm = 4/0 /0 xy cos(nrx) cos(mrmy) dxdy = o
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Exercise 64. Find the steady state temperature u(7, ) on the annular plate 1 < r < 2 subject to

u(1,0) = 6(2m —6), u(2,0) =1

Hint: Break it down into two problems.

Solution 64. We split the problem into two u = w + z, where w satisfies
w(1,0) = f(0) =60(2m —0), w(2,0) = 0.

and z satisfies
z(1,0) =0, z(2,0) = g(0) = 1.

e [et us start with w: We recall Formula A

w(r,0) = m +azIn(r) + Y (cyt” +dur™") (Ay cos(nf) + By, sin(nb)) .
n=1
We start by enforcing the condition w(2,0) = 0:

w(2,0) =0=a1+aIn(2) + Y _ (cu2" +du2™") (Ay cos(nf) + By, sin(nb)) .

n=1

Here, we can see that
0‘1 — _062 11’1(2), dn — _4nCn

As usual, we will take ¢,,2" to be 1. Therefore

w(r,0) = azin (1) + )°_°j1 ()" (2)) (Ancostuo) + Bysin(uo)).

r

Now, we plug in 1 for r to enforce the boundary condition u(1,0) = 6(27w — 6):

62w —0) = —apIn (2) + i (27" —2") (Ay cos(n) + By sin(nf))
n=1

Using the classical Fourier series formulas, we get
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1 1 27 p 2772
—&2 n(2)—ﬁ 0 f(6) 9—>062——31n(2).
—n n 1 g2 1 —4
(27" =2" A, = E/o f(0)cos(nf) d0 ——— A, = TR T
1 2r
(27" -2")B, = g f(0) sin(n) d0 —— B, = 0.
0

Finally, we have

w(r,0) = 525 n (3) + (G- (2)) (g ) costo

=1
* We solve for z similarly: we start from formula A

[e0]

z(r,0) = a1 + azIn(r) + Y (cpr™ +dpr™") (An cos(n) + By, sin(nb)) .

n=1

We plug in 1 for r to get

z(1,0) = a1 + i (cn +dy) (Aycos(nf) + By, sin(nb))

n=1
soa; = 0and ¢, = —d,;, we choose ¢, =1 to get
z(r,0) = axIn(r) + ) _ (r" —r ") (A cos(nb) + By sin(nd)) .
n=1
Now, we plug 2 for r to get

2(0) = aIn(2) + i (2" —27") (A, cos(n@) + By sin(nd)) .
n=1

and we use Fourier series formulas to obtain:

27 1
[1%) 11’1(2) = E/O g(@)d@ —— Ny = M

27

(2" —27") A, = % [ 5(0) cos(ne) do ———— 4, =0,
0
27

(2" —27")B, = %/ ¢(0)sin(nf) dd —— B, = 0.
0

Finally, we have
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At the end, we sum z and w to get the final answer:

- B ()0 ('~ () (e 52 o
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Exercise 65. Find the steady state temperature u(r,6) on the region1 < r < 2, 0 < 6 < 37/2
subject to

s

u(l,0) =6, u(2,0) =0(2m —36), u(r,0) = u(r, 5

) = 0.

Klzx

Solution 65. The SL problem is

{ @"(0) + A®(0) =0,

The eigenfunctions are ®,(6) = sin (%) Therefore, the solution u can be written as

d 2
u(r,0) =Y <cnr2”/3 - dnr_zn/3) sin (g) :

n=1
Now, we just need to make sure that u satisfies the boundary conditions. My preferred way is
to split the problem into two problems

B w(1,6) =0, z(1,0) =0,
HEWEER w2 6) = 0@r—37) (2,0) =

* Solving for w: We start by enforcing the condition w(1,6) = 0:

> . [ 2n0
O:Z(cn+dn)51n( 3 ) d, = —c,.

n=1
Now, we have
3 2no
ol = T (7 ) s ().
n=1

Plug in 2 for r to get

0(2m —36) = i Cn (22"/3 — 2—2”/3) sin (2’;—9) .

n=1

Using FS formulas:

94



Math 4564 Problem bank

3

2 [z 2nb
2n/3 _ ~—2n/3 — _ :
Cn <2 2 ) _371/0 62 30)sm( 3 > de

2
Plug it into Mathematica, to get

3 (57*(—1)"n* — 18(—1)" + 18)

cn = 27t (22173 — 2-21/3)

Finally, we have

X 3 (5% (=1)"n* —18(=1)"+18) 1 5.5 _2us3\ . (218
w(r,0) = E 273 (22073 — 2-21/3) (r e ) st (T)

* Solving for z: This can be done in a similar way. I will omit the details here but feel free
to ask me questions if you have any issues.
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Exercise 66. Find the steady state temperature u(r,0) on the semi-annular plate 1 <r < 2, 0 <
§ < 7t subject to

u(1,0) =0, u(2,0) =6(2m—0), u(r,0) = u(r, ) = 0.

A

1 2 X
Solution 66. The solution can be expressed as
u(r,0) =Y (cat” +dur™") sin(né).
n=1

Next, we enforce the BCs on ¢, and d,;:
Cn+dn :O:>dn - _Cn.

We go back to the series representation of z:

u(r,0) = i cn(r't —r7) sin(nb).
n=1

To verify the last boundary condition, we set r = 2:
02 —0) = Y (2" —27") sin(nd).
n=1

Therefore,

2 L _ 2 ((—1)" (m2n? +2) +2
m/o 627 — 6) sin(n6) do — 2 7)m3(2(f_2j1))+)

Finally, we have

0 n__—n _1\n+1 7'(2712
u(r,0) =y (r )2(( D (mn42) +2) e,

2n —2-n nd(2" —271)

Cn:

n=1
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Exercise 67. Find the steady state temperature u(r,6) on the disk r < 1 subject to
u(1,0) =6(2m —0).

Solution 67. The solution u can be written as

u(r,0) =aq + i " (Ay cos(0) + B, sin(6)),

n=1
where | 02
o = ﬂ/o 027 —6) do =
1 pom 4
Ay = E/o cos(10)6(27 — 0) db = —
1 2r
B, = E/o sin(16)0(27 — 6) d6 = 0
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Exercise 68. Find the steady state temperature u(7,6) on the annular plate 1 < r < 2 subject to

u(1,0) = 0*2mr—0)%,  u(2,6) = sin(h).

Hint: Break it down into two problems.

Solution 68. We break u down into u = z + w, where

z(1,0) = 6%(2r — 6)?, w(1,0) =0,
z(2,0) =0 ’ w(2,0) =027 —0).

The steps for finding z and w are almost identical:
1. Finding z: We write z as

z(r,0) = a1 +axIn(r) + i (cnt™ +dur™™) (Ay cos(nd) + By sin(nd)) .

n=1

Now, we enforce the boundary conditions on a1, ay:
0 +aIn(2) =0 = a1 = —ap1In(2)
Next, we enforce the BCs on ¢, and d,;:

We go back to the series representation of z:

z(r,0) = ap (In(r) —In(2)) + icn(r” — 221 ) (A, cos(n) + B, sin(nf)).

We can see that we can drop ¢, since it is multiplied by A, and B,

2(r,8) = a3 (In(r) — In(2)) + Y (" — 2"r~") (Ay cos(n6) + By sin(n6)).

n=1

To verify the last boundary condition, we set r = 1:
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0>(2m —0)? = —In(2)ay + i (1 —2%") (A, cos(n) + B, sin(nh))

n=1

Therefore,

—1 2 ) -1 —87mt
2= S rn) |, -0 = @) ~ B2

A=t /Zn 0%(27r — 0)? cos(nf) do = a8
(=22 o (1 =22t
By—— L /Zn 62(27 — 6)2sin(n6) d6 = 0
"S- 227 J > -
Finally, we have
2(1,0) = —5C (In(r) —n@2)) + 3 B2 )
"7/ 151n(2) = (1-22mnt '
2. Finding w: We write w as
w(r,0) = a +azIn(r) + Y (cut” +dur™") (Ay cos(nf) + By sin(nb)) .
n=1

Now, we enforce the boundary conditions on a1, ay:
0 +ayIn(l)=0= a1 =0
Next, we enforce the BCs on ¢, and d,;:

Cn+dn:0:>dn:_c;q.

We go back to the series representation of w:
w(r,0) = arIn(r) + i cn(rt —r™ ™) (Ap cos(nb) + By sin(nh)) .
n=1
We can see that we can drop ¢, since it is multiplied by A, and B,
w(r,0) = axIn(r) + i (r'* —r=") (A, cos(nb) + By, sin(nf)) .
n=1
To verify the last boundary condition, we set r = 2:
sin(0) = In(2)ay + i (2" —27") (A, cos(nf) + By sin(nf))
n=1
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Therefore,

1 2m p
Ny = m/o Sln(f)) 0 =0.

When computing A, and B, we will have to discuss the case n = 1 separately:

1 2 0, ifn>1,
An = m/o Sll’l(e) COS(TZQ) do = {O’ =1 .

1

. ) 0, ifn>1,
Bn = m/o SIH(G) Sln(;’le) do = {

Finally, we have

1
(r—r 2(r-3) _
ZU(T, 9) = WSH’I(Q) = TSII’I(Q).
By adding z and w, we get
2 (V - %) —87 . —48(r" — 221y
u(r,0) = —3 sin(6) + BIn@) (In(r) —In(2)) + 7,2'1 22y cos(nf).

Technical notes:

1. The function 62(27t — 6)? was chosen such that the Fourier series converges fast, you only
need around 10 terms in the sum to get a good approximation. I leave it up to you to
tigure out why the FS converges fast.

2. There are ways to compute the FS of w without doing any integrals. Also, there is a way
to see that B), coefficient of z is zero without computing the integral.
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Exercise 69. Use Laplace transform to solve the following wave equation

(°u  o%u
_— = t
922 52 x>0, >0

u(0,t) =0, lim u(x,t)=0, t>0

X— 0

0
u(x,0) =0, ou =xe ™, x>0
\ ot =0

Solution 69. Apply LT with respect to ¢ to get
d2

@U(x,s) = 52U (x,s) — xe ¥,

u,s) =0, lim U(x,s)=0.

X— 0

The homogeneous (also called complementary) solution is Uy (x,s) = c1e™ + cpe™** (we can
use the limit condition here but we will postpone until the end). The particular solution is of

the form
Up(x,s) = (ax + b)e .

Plug it back into the differential equation
(—a(s2 —16) — b(s* —16) — 8a> = —xe .
By comparing the coefficients of x and 1 on each side, we get
a(s®> —16) =1
—b(s*—16) -8 =0
This is a triangular system, we can solve for 4, then b, then ¢ to get

. 1 h_ _ 8
5216 n (s2 —16)2,

Now, we combine the particular solution and the homogeneous solution to get

- -8 1 4
umﬂ:ﬁﬂ+qew+Q#—wf+§—wgex'

The condition lim U(x,s) = 0 is equivalent to ¢; = 0, this makes U a little bit simpler

X—00

-8 1
_ —8X —4x
U(x,s) = cpe” ™ + ((52_16)2+52_16x> e ™.

The condition U(0,s) = 0 is equivalent to c; = 8
(s2—16)

5 Therefore.
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— 1
U(X,S) — Lze—sx + 8 > + 5 X e—4x_
(s —16) (s2—-16)" s-—16

There are two ILTs that we need to compute, let us start with the easiest

£ {ﬁ} = |sinh(4t) | (From the table).

The second one a little trickier but we can use the convolution theorem to evaluate it:

1 8 1., 4 4
£ {(52—16)2}_2£ s2—16 s2—16

1

=5 /Ot sinh(4r) sinh(4(t — r))dr = 11—6(4t cosh(4t) — sinh(4t)) |

(There is another to do it using the derivative of transforms theorem).
Finally, we can put everything together to get

u(x,t):(% (4(t—x) cosh(4(t—x))—sinh(4(t—x))))%(t—x)+ (sinh(4t)x+% (4t cosh(4t)—sinh(4t)))e‘4x.
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Exercise 70. Represent the solution of the following heat equation as an improper integral using
Fourier transform.

ur(x, 1) = uxe(x, ), xeR, t>0,
u(x,0) = g(x),

where

o(x) = {1, <1,

0, |x|]>1

Solution 70. Since the domain of x is (—o0,00), we need to apply the regular (exponential)
Fourier transform:
Up(a,t) = —a?U(a,t)

The solution to this homogeneous ODE is
U(a, t) = coe ™t
We also have U(«,0) = G(«), where G is the Fourier transform of g:

) . 1 .
G(a) = / g(x)e ™™ dx = / e dx
—o0 -1

The last integral is pretty straightforward:

eix ]! 2 e —e7™  2sin(a)
i 2i x

K

G(a) = [

Using U(a,0) = G(a), we get that co = G(a). Now, we apply the inverse Fourier transform:

T

a=-—1
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Exercise 71. Find the Fourier integral representation of the following function

0, x< -1
flx)=<2 —-1<x<1.
0, x>1

Solution 71. Since f is even, we have B(a) = 0 and

1 _ 4sin(a)

Aa) = 2/0oo f(x)cos(ax) dx = 4/0 cos(ax) dx = .

Therefore,

l/ 4sin() cos(ax) du.
7 Jo «

flx) =
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Exercise 72. Find the steady state temperature u(x,y) on the domain {(x,y) | x > 0,y < 0}
(The fourth quadrant) subject to u,(x,0) = e~ and u(0,y) = 0.

Solution 72. Notice that x is in (0,00) and y is in (—o0,0) which means that the regular FT
cannot be applied. It is preferable to apply a transform with respect to x since it is in (0, ). If
you wish to apply a transform with respect to y, you have to be very careful since our formulas
were developed for integrals on (0,0). Since u(0,y) is specified (a Dirichlet BC), we need to

use the sine transform:

U(a,y) = Fs{u(x,y)}.
We have uyy(x,y) + uy,(x,y) =, rearrange it to get

wex (X,y) = —ttyy(x,y)
Apply the sine transform and use u(0,y) = 0:

_“Zu(“r]/) = _Uyy(“/?/)

The solution to this ODE is simple

U(,y) = Ae*Y + Be ™™

We need U to be bounded as &« — oo in order to define the inverse transform, so B = 0 (because
y is negative). We also have

o
o241

U(a,0) =aA = F{e ™} = (From the notes)

So, .
S — L0
U(a,y) a2+1e .

Finally, we apply the inverse sine transform:

uey) == [

7T

e"Y sin(ax) da.

a2 +1
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Exercise 73. Find the Fourier integral representation of the following function

0, x<m
flx) =44, m<x<2m.
O/ x> 27T
Solution 73. We have
e 27 . o
Ala) = / f(z) cos(az) dz = dcos(az) dz = 4(Sln(27w)’x sm(mx)).
o i
Similarly,
e 27 B
Bw) = [~ f(z)sinaz)dz = [ tsin(az) dz = 2 —cos2me)),
o N

Therefore, the Fourier integral representation of f is

: cos(ax) + 4(cos(ma) ; cos(2rma))

fx) ==

- sin(ax) da.

1 [ 4(sin(27ta) — sin(7a))
h

Note: There is actually a nicer way to write the integrand:

o

o gin (Z) cos (a (3£ — x
g =8 [on el x)

o
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