Proofs of the main results
1. Homework 2, Problem 3 is quite similar. The main idea is to factor the PDE as

0= (07 — 0 u = (0; + cdy) (0 — cOy)u.

If we can find variables v, w such that 9, = 0; + ¢0, and 9,, = 9; — c0,, then

0=0,0,u = Oyu=Fw) = u=F(w)+ F3v).
To actually find these variables v and w, we note that
Oy = 1,0 + 1,0, Ow = t0; + X,0;

by the chain rule, while 0, = 0; + ¢0, and 9,, = 0; — c0, by above. This gives
t, =ty =1, T, = C, Ty = —C

so we can let t = v+ w and x = cv — cw. Solving for v and w, we conclude that

z + ct = 2cv, r—ct=-2cw = u=F(zx—ct)+Gx+ct).

2. We wish to find the unique solution of the initial value problem
Uy = Uy, u(z,0) = ¢(x), ur(z,0) = P(x).
Using the general form for solutions of the wave equation, we then get
w(z,t) = F(x +ct) + G(z — ct), u(z,t) = cF'(z + ct) — ¢G'(z — ct)
for some functions F,G. To ensure that the initial conditions hold, we need to have
o(r) = F(x) + G(x), () = cF'(x) — cG'(2).

Integrating the rightmost equation gives the equivalent system

P@)+Gla) = pla).  Plo)=Gla) = ¢ [ w(o)ds

Adding and subtracting these two equations, it is then easy to see that

p(x) 1 /z o(x) 1 /m
Flz)=1"—=+4+ — d Glx) = — — — ds.
@ =20 [ v 6w =E - o [ as
In particular, the unique solution of the initial value problem is given by

olx+ct)+plx—ct) 1 /”Ct
_|_ P
2 2c J,

u(z,t) = F(x +ct) + Gz — ct) = Wp(s)ds.

—ct



3. Those are four different problems. See Homework 2, Problem 1 for the wave equation
with even initial data and Homework 3, Problem 7 for the heat equation with even
initial data; the remaining two problems are quite similar.

4. Those are four different problems. See Homework 2, Problem 2 for the wave equation
with Neumann boundary conditions and Homework 3, Problem 2 for the heat equation
with Dirichlet boundary conditions; the remaining two problems are quite similar.

5. Those are two different problems, but they are almost identical. Define the energy by

1 [ 1 L
E(t) = 5/ we(z, 1) + ug(x, t)? do = 5/ u? + Aul dx.
0 0

To show this is conserved for solutions of the wave equation uy = c*u,,, note that

L L
E'(t) = / Uty + CPUpiyy dT = / AUty + gty d.
0 0

Integrating one of the two integrals by parts, we now get

L L L
E'(t) = [CQUtum} — / Augpu, d +/ gty dx
0 0

z=0
L

= [CQutux}
=0

For the Neumann problem, u, = 0 on the boundary and we get E'(¢) = 0, indeed. For
the Dirichlet problem, v = 0 on the boundary at all times, so u; = 0 on the boundary
and the same conclusion holds.

6. Suppose that uq,us are both solutions of the boundary value problem
Uy = CUgy, u(z,0) = p(x), u(z,0) = (x)
on [0, L] subject to either Dirichlet or Neumann conditions. Then w = u; — uy satisfies
Wyt = CWag, w(z,0) = wy(z,0) =0
subject to the same boundary conditions. Using conservation of energy, we now get
L L
/ wy(z,1)* 4+ w,(z,1)* do = / wy(z,0)? + Fw,(r,0)? dz.
0 0
Since both w; and w, are initially zero by above, the last equation implies
L
/ wi(z,1)* + Cw,(r, 1)’ de =0 =  wi(x,t) = w,(z,t) =0
0

at all times. This means that w(z,t) is constant; being initially zero, it must thus be
zero at all times and so uq, us are identical.



7. Let u; be the solution of the wave equation when the initial data ¢;,1; are imposed
and let us be the solution for the initial data s, 5. We need to show that u; and us
remain close at all times, if they are initially close. By d’Alembert’s formula,

o tet)+oi(w—cat) 1 [T

uy(z,t) = 5 + % - () ds

and a similar formula holds for uy; subtracting these two formulas now gives

o1(z + ct) — po(x + ct) N o1(x — ct) — po(x — ct)

uy(z,t) — ug(z,t) =

2 2
1 xr+ct
+ 2% _ V1(s) — a(s) ds.

Letting ||f||s denote the L> norm of a function f, we deduce that

_ o _ -~ 1 x+ct
(2, 8) — us(a, )] < 1L el | Jlen 9”2“+—/ 1 — talloo ds
x t

2 2 2c
= [l1 = @alloo + - |[t1 — V2|0
To prove stability, let € > 0 be given and suppose the initial data are so close that
€
o1 — 2l < 5
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Combining the last two equations, we then get

—C

t
un(z,) —up(@,8)] < =+ = <& = |Jur — uslloe < e
2 2T

8. Statement. Suppose u satisfies the heat equation u; = ku,, in some closed, bounded
region A in the zt-plane. Then both the minimum and the maximum values of u are
attained on the boundary of A.

Proof. Fix some € > 0 and let v(x,t) = u(x,t) + ez?. If v attains its maximum at an
interior point, then v; = 0 and v,, < 0 at that point, so v; — kv, > 0 there. Since

vy — kvge = (up — kugy) — 2ke = —2ke < 0

at all points, however, the maximum of v is attained on the boundary. Using the fact
that A is a bounded region, we now find

v(x,t) = u(z,t) + ex? < max u + Ce
at all points on the boundary, hence also at all points. Letting ¢ — 0, this gives
u(x,t) < max u
at all points, so the maximum of u is also attained on the boundary. Since
minu = — max(—u)

and —u itself satisfies the heat equation, min u is attained on the boundary as well.



9. First of all, let us invoke the explicit formula for the solution, which gives
u(z,t) = /Oo S(x —y,t)-u(y,0)dy.
Since the heat kernel S(z,t) is non-negative, we then have
a0 < [ S = 0.0)- a0 dy
— [ S0t (e - .0 futy.0) dy

whenever % + % = 1. Using Holder’s inequality to estimate the integral, we get

1/p

et < | [ St )it " [ st w0 dy

and the expression in the first pair of brackets is equal to 1, so
)P < [ St = .0) a0 dy.

Integrating with respect to z and using Fubini’s theorem, we conclude that

/ (e, t)[P de < / / S(a — g, 1) [uly, O) dy da

_ /OO u(y, )P /OO S(x -y, ) dz dy
SR

—00

10. Statement. The average value of a harmonic function u over a sphere is equal to its
value at the centre. In other words, one has

1
u(r) = ——— u(y) dS,
@ [ )

no,r"—1

for all z € R™ and all » > 0, where «,, is the volume of the unit ball in R".

Proof. Suppose u(z) is harmonic and let I(z,r) be its mean value over the sphere of
radius r around the point € R”. Then we have

I(a,r) = ;/_ s,

noy, "1



11.

12.

and we can change variables by z = == to get

1

no,r"—1

1

I _
(@.7) na,

/ u(z +rz)r"1dS, = / u(x +rz)dsS,.
|z|=1 |z|=1

Differentiating this expression with respect to r, one finds that

1 1
Vu(z+rz)-2dS, =

noy, |z|=1 noy, |z]=1

I(z,r) = Vu(z +rz) - ndS,,

where n is the outward unit normal vector on the sphere |z| = 1. Using the divergence
theorem together with the fact that u is harmonic, we thus get

1
V- Vu(zr +rz)dz =

I.(z,r)=
(1) nay J)s<1 noy,

/ Au(x +rz)dz =0.
|z|<1

This shows that the mean value I(x,r) is independent of the radius 7 of the sphere.
Letting » — 0 makes the sphere shrink down to a point, so it easily follows that

I(z,r) =1lim I(z,r) = u(z).

r—0
Statement. If a function v is harmonic in some closed, bounded region A C R", then

both the min and the max values of u are attained on the boundary.

Proof. Suppose the maximum M is attained at an interior point x. Let r > 0 be the
distance of = from the boundary and let S C A be the sphere of radius r around =x.
By the mean value property for harmonic functions over spheres, we must then have

1 1

nou,rn—1

Thus, equality holds in the inequality above and u(y) = M at all points on the sphere.
Since that includes points on the boundary, the maximum is attained there. Since

min u = — max(—u)
and —u is harmonic as well, the minimum of u is also attained on the boundary.

Pick any function G(z) which is non-negative, radial and smooth with

G(z)dr = 1.

]Rn

To see that such a function exists, let S(z,t) be the heat kernel and define

G(z) = S(x1,1) - S(x2,1) ... - S(wy, 1) = W PP <_%) '



13.

We claim that u(x) is equal to the convolution G(x) * u(z). In fact, we have

Gla)*u(z) = | Glz—y)uly)dy

/ / y) dS, dr
|z—y|=r

because G is radial, so the mean value property for harmonic functions gives

G(z) * u(x) = u(x) /000 G(r) - na,r™ *dr,

where o, is the volume of the unit ball in R™. Since the last integral is equal to

/ G(r) - no,r" tdr = / G(z)dS, dr = G(z)dr =1
0 0 |z|=

Rn

by assumption, we have actually shown that

ule) = Ga) s u(w) = | Gla = y)uly) dy.
Using this equation and the fact that G is smooth, we find that u is also smooth.

Statement. If u: R — R is C' and v: R® — R is C?, then one has

/uAvdx:—/Vu-Vvdx—i-/ uVv-ndS.
A A A

If u,v are both C?, then one similarly has
/(uAv — vAu) dr = / (uVv —oVu) - ndsS.
A 9A
Proof. According to the product rule, the divergence of uVv = (uv,,, ..., uv,, ) is
V- (uVv) = Z UV, )z, Z Uz, Vg, + UVg,z, = VU - VU + ulw.
i=1

We now integrate over A and apply the divergence theorem to get

/ qu-ndS:/Vu~Vvdx+/uAvdx.
dA A A

This is Green’s first identity. Interchanging the roles of u, v also gives

/ vVu-ndS:/Vu«Vvdx—l—/vAudx,
DA A A

so we may subtract the last two equations to obtain Green’s second identity.
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14. There are two different ways to prove uniqueness; see Homework 4, Problem 8.

15. Suppose u is harmonic and bounded. Then Au = 0 and u is smooth, so
1
) wway
Anl™ Jy—a|<r

by the mean value property for harmonic functions. Now, u,, is the divergence of the
vector F' whose ith entry is equal to u, all other entries being zero. This gives

Aug,, =0 =  u,(x)=

1 1
Uy, (T) = /| y V- F(y)dy = / | F(y)-ndsS,
y—z|<r Yy—x|=r

a,r" a,r"

because of the divergence theorem. Since n is a unit vector and u bounded, we get

1 ||| 1 nlfulls
Uy, (z)] < pop /yx:r ||u||oo Sy pp noy,r "

This inequality holds for any r > 0, so we can let r — oo to find that u,, is zero at all
points. In particular, u is independent of each x; and must thus be constant.

16. We have to prove the identity

- [ F@apta) iz = p(0)

for all test functions ¢. Let us then fix some € > 0 and write

_ /R F(n)Ag(e)dr = - /| RCICES / F(a)Ap(z) dr.

jo|>e

Since F' is harmonic in the region |z| > ¢, Green’s second identity gives
—/ FApdx = / (pVF — FV) -ndS,,
2] > jal =
where n = —x/¢ is the outward unit normal vector. This allows us to write

—/ FAgodx:—/ FAcpdx—i—/ ngF-ndSm—/ FVyp-ndS,
R3 |z|<e |x|=¢ |x|=¢
=L+ L+1;

as the sum of three integrals. When it comes to the first integral, we have

A €
ni< | ! “””“’dx:cr// o718, dp
wj<e  Amlz] 0 Jizj=p
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and the surface of the sphere |z| = p is equal to 47p?, so

€
n<c [ pdp—ce
0
and I; — 0 as € = 0. When it comes to the third integral, we similarly get

1] < / Vel 4o — c/ eldS, = Ce
|x|=¢ |x|=¢

47 |x|

so I3 — 0 as ¢ = 0. Once we now combine these observations, we arrive at

—/ FApdr = lim ©VF -ndS,.
R3

e—0 ‘93|:5

Using the explicit formulas for F(z) and n = —x/e, it is easy to check that

1

F(z) n= .
VE(@)-n dre|x]

Since the sphere |z| = ¢ has surface 47e?, we may finally conclude that

—/ FApdr = lim
R3

e—0 47e?

/| o(z) dS, = ¢(0).

Statement. Suppose A C R" is bounded and f: R” — R a given function. Out of all
functions that satisfy u(z) = f(x) on JA, the one that minimizes

I(u):/A|Vu]2dq:

is the one which is harmonic within A.

Proof. Suppose u(z) = v(x) on the boundary and let w = u — v. Then we have
I(u) = / Vv + Vw|? dz = /(Vv + Vw) - (Vv + Vw) dx
A A
= / IVv|? + 2Vv - Vw + |Vw|? dr.
A

Using Green’s identity and the fact that w = 0 on the boundary, we also get

/Vv-dem:—/wAvdx—i—/ wVv-ndS:—/wAvd:c.
A A A A

If we now assume that v is harmonic, then this integral vanishes and so

I(u):/ |w12+|vw|2dxz/yvv\de:f(u).
A A



18. The proof is similar to that of the mean value property. First, we write

1

nou,r"—1

/ u(y,t)dS, = ! / u(x +rz,t)dS,
ly—a|=r |z|=1

noy,

Ul t,r) =

using the substitution z = =, and then we differentiate to get

1
Up(z,t,r) = Vu(z +rz,t) - 2dS,
NQn J|z|1=1
1
= — t)-ndS
nanrnfl /y_x:T Vu<y7 ) N Aoy,

where n = z is the outward unit normal vector on the sphere |y — x| = r. Using the
divergence theorem and the fact that u satisfies the wave equation, we now find

1
Ur(xata T) = W / < Au(y7t) dy
n Yy—IT|Sr
1

= ugy(y,t) dy.
na 12 /|yx|ST w(y,t) dy

Next, we switch to polar coordinates and we write

1 r
U (2t ) = 5 / / u(y,t) dS, dp.
nC Jo Jly—a|=p

no

Differentiating with respect to r and using the definition of U, we arrive at

1 " Uy
—nozn02 /|y—z|:r ug(y,t) dSy = 2

Once we now solve for Uy, we deduce the desired identity, namely

-1
Uy = C2 (n U + UT"I‘) .

r

(n — 1)r" 20U, + " 'U,, =

19. Since u is a weak solution of u; + F'(u), = 0, it must satisfy the equation

/OOO /_Z[ugot b F(u)p,] dz dt = 0 (1)

for any test function ¢ which vanishes when ¢t = 0. Now, consider the vector

F= [F?Q:p)w]



whose divergence is given by
V- F = (up) + (F(w)g)s = [us + F ()] + [upr + F(u)ps].

Integrating over the region A~ defined by = < h(t), one finds

F-ndS= / [upr + F(u)p,] de dt —I—/ [ug + F(u),)p dx dt,
2A- -

where n = (ny,ng) is the outward unit normal vector to A~. Since u is smooth in A~
by assumption, it is a classical solution there and the rightmost integral vanishes. If
we now denote by A™ the region 2 > h(t), then the same argument gives

- F-ndS = / [ups + F(u)p,] dxdt+/ [ug + F(u))p dz dt
dA+ At A

+

and the rightmost integral is zero. Using the last two equations and (1), we now get

/ (u’nl + F(u’)ng)go dsS = / ('zﬁm + F(u*)m) pdS
z=h(t) z=h(t)

for all test functions ¢ which vanish when ¢ = 0. This is easily seen to imply

F<u+) _ F(ui) _ _ﬂ _ h/(t)

ut —u~ o

because the vector v = (ns, —n;) is tangent to the curve x = h(t).
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