MaTH 222 - 009 RAHMAN Weeks 13 and 14

10.1 BOUNDARY VALUE PROBLEMS

We are used to initial value problems where we are given initial data. What if
we are given boundary data instead? There are many applications where things
are happening for a long period of time and we don’t know what happened in the
beginning, but we do know something about the boundary. The usual problems
are solved in a similar fashion to Initial Value Problems. We do however have a bit
more theory.

Definition 1. The boundary values (for a second order ODE) y(a), y(b), v'(a),
and/or y'(b) are said to be homogeneous if any two of the above boundary data are
Zero.

We also have eigenvalue problems for BVPs. Recall that for matrices the eigen-
value problems were of the form Az = Az, where we solve for the “eigenvalue”, A.
For BVPs of a second order ODE, we consider our linear operator to be L = d?/dx?
(for matrices the linear operator is the matrix A). So we wish to solve the problem
Ly = Ay, i.e. ¥y’ + Ay = 0. Here the /s corresponding to A s are called eigen-
functions (similar to eigenvectors in the matrix case). We notice that eigenvalue
problems are only for homogeneous boundary values.

Definition 2. The boundary value problem,
y" + Ay = 0; (with homogeneous boundary values), (1)

is called an eigenvalue problem. And the nontrivial (i.e. y, # 0) solutions y,
corresponding to A, are the eigenfunctions of the corresponding eigenvalues.

Now, lets do some regular problems,

4) The characteristic polynomial gives us,
P 4+1=0=>r=24i=y= Acost+ Bsint =1y = —Asint + Bcost.

Then our first boundary value gives, y'(0) = B = 1, and

y(L) =AcosL+sinL =0= A= —tanL if L # (2k+1)«n/2for k=0,£1,£2,...

However, if cos L = 0, sin L. = 0, but this is clearly false because sinx # 0
when cosx = 0 and vice-versa, so the BVP has no solution.
6) Again we use the characteristic polynomial,

P 4+2=0=r=4iV2 =y, = Acos V2 + Bsinv/2z.

Recall we need to find the particular solution. Guess the form, y, = ciz+c2
and plug this into the ODE to get 2(ciz+c2) = = ¢ =0, ¢; = 1/2, then
our general solution is y = A cos V2x + Bsinv2z + 2/2. The first initial
condition gives, y(0) = A = 0 and the second gives,
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9) Again,
1 4+4=0=7r=242i =y, = Acos2x + Bsin2z.

Again we look for a particular solution of the form, y, = C'cosz + Dsinz,
—C'cosz—Dsinz+4C cosz+4Dsinz = 3C cosx+3Dsinx =cosx = D =0, C = é
Then our general solution is
y = Acos2x + Bsin2zx + (1/3) cosz = ' = —2Asin 2z + 2B cos 2z — %sinx.

The first boundary condition gives, 3’'(0) = 2B = 0 = B = 0. For the sec-
ond one we get, y'(7) = 0 trivially, so we will get infinitely many solutions,

1
y = Acos2zx + 3 Cos %

Now we’ll do a couple of eigenvalue problems. Recall for these types of problems
we have to actually do three separate problems for A > 0, A < 0, and A = 0. Also
remember that we don’t want trivial solutions.

16) (i) If A > 0, let A = p2. Then,
r = 4ip =y = Acosut + Bsinut =y = —Apsin ut + By cos ut.

From the first boundary condition we get 3'(0) = Byu = 0 = B = 0 because
A > 0. From the second B.C. we get y/'(7) = —Apsinur = 0. Since we
don’t want trivial solutions we can’t have A = 0, so we require sin ur = 0
then p = nm where n = 1,2,..., so our eigenfunctions for corresponding
eigenvalues are,

yn = cosnmt; Ay =n?, neNen=0,1,2,...
(ii) If A <0, let A = —p?. Then,
r=4p=1y=cre' +cye " = Acosh ut + Bsinh ut = y' = Asinh ut + B cosh pt.

The B.C’s give, y'(0) = Bu=0= B =0 and y/'(7) = Asinh ur = 0, so
either g = inm or A = 0. Since we don’t want complex solutions, we have
A =0, then y = 0, so unfortunately we get a trivial solution.

(iii) f A = 0, y = ¢1 + cox = y = co, then applying the B.C’s give
y'(0) = co = 0 and y'(7) = 0 automatically. So our eigenvalue and eigen-
function are,

Yo =1, = 0.

Notice I left out the constants. It is up to you whether or not you would
like to keep the constants there or leave them out.



17) (i) If A > 0, let A = p?, then
y = Acosut + Bsinput = ¢ = —Apusin ut + B cos pt.

Notice, how we have the same exact general solution! You do enough of
these problems and you can go straight to the solution and it’s derivative
without having to do the characteristic polynomial. Now, from the B.C’s
we get y'(0) = Bu=0= B =0 and y(L) = AcospuL = 0. So, we require
u = (2n — 1)w/2L where n € N, then our eigenvalues and eigenfunctions
are,
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i) If A < 0, let A = —u2, then
(ii) 0

yn = Acos ((271 —-1)

y = Acosh ut + Bsinh ut = 3’ = Ausinh ut + By cosh ut.

From the B.C’s we get '(0) = Bu=0= B =0 and y(L) = AcoshuL =
0 = A =0, again it’s a trivial solution y = 0.

(iil) If A =0, y = ¢1 + cox = y' = cg, from the B.C’s we get 3/'(0) =
ca =0 and y(L) = ¢; = 0, so again we have a trivial solution, y = 0.

10.2 FOURIER SERIES

For these spaces we can find many analogues to vector spaces. The difference is
that now we are thinking in terms of infinite dimensional spaces. In order to ease
the transition I will provide analogues for most definitions.

Definition 3. We call the functional,

B
< u,v >:/ u(z)v(x)de, (2)

the L? inner product on the interval [a, A].
This is similar to the dot product.
Definition 4. If < u,v >= 0 we say v and v are orthogonal.

This is like perpendicular vectors. Recall two vectors a and b are perpendicular
ifa-b=0.

Definition 5. We call ||u|| =< u,u > the L? norm of u.
Definition 6. If ||u|| = 1 we say u is normal.

Definition 7. If ||[u]| = 1 and ||v|| = 1 and < u,v >= 0 we say that v and v are
orthonormal.



Now equipped with our new machinery we can derive a series approximation that
is ideal for periodic functions. We did this in class, but here I shall just remind you
of the formulas:

Fourier Series

= 50 i [anwb( ) + by, sin (%)} ; (3)
aozi/L f(z)dz, a, = — / f(z)cos T)dw,

/ fla sm )dm

Now lets do some problems,

2) T=1 3) Not periodic 4) T =2L 8) T =4.

14) (a) ' - " This is what the plot looks like if
L =1, but we should keep things general on the exam.

(b) We first do ay,
—/ flx —/ der =1.

Then for a,,
1 [t nmx 1 /0 nme 1 nrz 4> 0

:Z[Lf(x)cos(T>dx:Z[LCOS(T)dx:—si L),

Finally, for b,

mc 0 mm" 1 nrzy |°
f sm = sm dr = —— cos (—)
L nm L _L
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Then our Fourier series becomes,
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This is what the plot looks like.

(b) We do ay first,
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Now to do a,, we need to do by parts twice, the details of which were
shown in class, but here I'll just give you the final form,

anz2/LLf(a:)cos(T>dx=;/chos(zgm)da::/;fcos(m;x)dm
x? ?

= Bm sin (757 + (7?:)2 cos (757) - (nlf)s sin (n;x)]o = (n78r)2 cos(nm) = (=1)" (ni)f

For b,, we get,
2,2

bn:z/_if(x)sin(lzx)dx:;/Qg;sin(anv)dxzo

because we are integrating an odd function on a symmetric interval.
Then our Fourier series is,
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10.4 EVEN AND ODD FUNCTIONS

As we saw for the last problem in the preceding section, it can be useful to know
whether or not a function is odd or even. Also, many times we will want the Fourier
series of a non-periodic function. In order to do this we need to create a periodic
function that includes our non-periodic function. Instead of creating something
that is neither odd nor even if we create an even or odd function we can save a lot
of time.

Definition 8. Consider a function f(x) such that f(—z) = f(x), then f is said to
be even.

Definition 9. Consider a function f(x) such that f(—x) = —f(x), then f is said
to be odd.




There are some important properties that we should keep in mind,

Properties

o Sum/difference of two even functions is even.

Sum/difference of two odd functions is odd.

sum/difference of and even and an odd function is neither even nor odd.
Product/quotient of two even functions is even.

Product/quotient of two odd functions is even.

Product/quotient of an even and an odd function is odd.

If f is even, f_LL f(x)dz = 2fOL f(z)dz.
o If fis odd, f_LL f(z)dz = 0.

Now we can think of a Fourier Cosine series and Fourier Sine series. These can
be derived straight from the Fourier series equations so it’s best not to memorize
these formulas.

Fourier Cosine Series: If f is an even periodic function generated on —L < z <
L, then b, =0, so

f(x) = % + i {an cos (@)] (4)

n=1 L
2 [F 2 [k nmwT
agp _E/o f(z)dz, an, = Z/o f(z) cos (T) dx;

Fourier Sine Series: If f is an odd periodic function generated on —L < z < L,
then a,, = 0, so

£@) = 3 [pusin (“0)] )

Now lets do some simple problems,

1) Odd 5) Even 6) Neither
For each of these we just apply the definitions.



Periodic Extensions. Suppose a function f is defined only on [0, L]. If we want
to find the Fourier Series of this we need to make a periodic function that “includes”
f. These are called periodic extensions and can either be odd or even.

Qi Exbensaon
g

Evan Extension

8)

10)

22) (a) Notice that for odd extensions our periodic function of period 2L be-
comes,
(2) = —f(=r) -L<x<0, [-L-x —-L<z<0,

g = f(x) 0O<z<L; |L-z O<z<lIL;
We know that for odd extensions we’ll get a sine series so we only do
the sine calculations,
9 L L
by, = f/o (L — x)sin (RT) dx = —(L—x)ﬁcos (?) . g cos (?) dz
0
_ 2L n 2L . /n
o L 0

Then our Fourier series is,
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Evan Extonsion
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28) (a)
(b) For the Cosine series we have,

a0:Z/OLf($)dx:/()lxdm:

2 (mr) + 4 <n7r> 4
= —sgin | — ——cos|{— | — .
nmw 2 (nm)? 2 (nm)?
Then our Fourier series is,
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For the Sine series we have,

9 L 1
bnzz/o f(m)sin(%) dx:/o xsin(?) dm:—%cos
2

~ s (3) + e ()

Then our Fourier series is,
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