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1 Second-Order Linear Boundary Value Problems

1.1 Basic Concepts

A second order linear ODE is an equation of the form
ZLyx) = f(x) (1.1)

where
Ly(x):=Pr(x)y"(x) + P1(x)y (%) + Po(x) y(x) (1.2)

is a linear differential operator.

Itis homogeneous when f = 0; otherwise it is inhomogeneous. We shall use (H) and (N) to denote the two cases respectively.

1.2 Space of Solutions

Theorem 1.1. Space of Solutions
1. If y and j satisfies (N), then y — j satisfies (H).

2. The general solution of (N) is y(x) = yp;(x) + ycr(x), where yp; is any solution of (N), called the particular solution, and
ycr is the general solution of (H), called the complementary function.

3. The solutions of (H) forms a two-dimensional vector space:

Ycr(x) = c1y1(x) + 2 y2(X) (1.3)

where ¢, ¢, are arbitrary constants, and y;, y» are any two linearly independent solutions to (H).

For two functions yj, y», we define the Wronskian to be the determinant:

Wiy, y2] = det (il f) = (0 Y} (X) — Y2 ()Y, () (1.4)
1 2

Theorem 1.2. Wronskian and Solutions
Two solutions yj, y» of (H) are linearly dependent if and only if the Wronskian W[y, y»] = 0.

Therefore any two solutions of (H) with non-vanishing Wronskian form a basis of the solution space of (H).



1.3 Solution Methods for Homogeneous Problem

If Py, P; and P, are constants, then (H) admits solutions of the form y(x) = e”*, where m satisfies
Pym* +Pym+Py=0 (1.5)

known as the auxiliary equation. Let m;, m, be the roots of the auxiliary euation. When Py, P1, P, € R, the general solution of (H)
has the form
cpe™X yc,e2¥ my, mz € Rand my # my;

y(x) =1 (c1 + cax) ™, mi=my=meR; (1.6)

e% (¢; cos(bx) + cpsin(bx)), m;=a+bi, my=a—Dbi, a,beR.
where ¢y, ¢; € R are arbitrary constants.

A Cauchy-Euler equation takes the form

ax?y"(x) + Bxy () +yy(x) =0 (1.7)

where a, B,y are constants. In this case (H) admits solutions of the form y(x) = x™", where m satisfies
am(m-1)+pfm+y=0 (1.8)

Let my, my be the roots of the equation (1.8). When «, 8,y € R, the general solution of (H) has the form

c1x™ + cpx™2, my, my € Rand my # my;
yx) =1 (c1 + 2 Inx)x™, m =my=meR; (1.9)
x%(cicos(blnx) + cysin(blnx)), my=a+bi, my=a-D>bi, a,beR.
where c1, ¢; € R are arbitrary constants.

Reduction of order: Suppose a solution y; (x) to (H) is known, then the solution to (H) is of the form

y(x) = v(x)y1(x) (1.10)
where v(x) satisfies
V(x) = const (—f iC) dx) (1.11)
“ 302 U o '

A further integration of (1.11) gives v and thus the general solution.

1.4 Variation of Parameters

Suppose that (H) is solved by y(x) = ¢ y1(x) + ¢2 y2(x) with linearly independent y;, y». Then (N) is solved by

y(x) = c1(X) y1(x) + c2(X) y2(X) (1.12)
where ¢}, ¢} satisfy the linear equations
nooy\(e) _( 0
(y; y;) (c;) - (f/Pz) (19

After inversion and integration we obtain

S INAG) T f@)y(s)

=— d = d 1.14
@ P owe 2O=] peowe® (14
1.5 Fitting Boundary Conditions
We consider (N) in the interval (a, b) with boundary data
y@=yb)=0 (1.15)
As before, (N) is solved by
y(x) = c1(x) y1(x) + c2(xX) y2(x) (1.16)
We impose the boundary condition by setting
c2(a)=c1(b) =0 (1.17)



Then from equation (1.14) we obtain the solution to the BVP

* fENE) b f(&)y2(6) fb
= —d —d = y d 118
y(x) = y2(x)  BOWE E+p(x) B OWE ¢ ; gx, &) f(&)d¢ (1.18)
where

PO, acceren
80, = Y & ) (1.19)

—— a<x<{&<bh

Pr(OW (&)

is called the Green’s function.

1.6 Adjoint Problem

For u, v € L?|a, b], we define the inner product of u and v to be

b
{(u,v) :=f u(x)v(x)dx (1.20)
a

For a operator ., the adjoint operator £* is an operator with the largest domain dom(%£*) satisfying
(Lu, vy =(u, L*v) (1.21)
for all u € dom(%) and v € dom(Z£*). The uniqueness and existence of £* follows from Riesz’s Representation Theorem.

For a linear differential operator £, we can obtain £* using integration by parts. For £y = P,y" + P1y' + Pyy, the adjoint operator
is given by

L*w=Pw)" — (Pyw) + Pyw = Pow"” + 2P, — P)w' + (P) — P} + Pp) w (1.22)
Suppose that .Z is supplemented with homogeneous boundary conditions (BC):

By =ary(a)+azy (a)+ B1yb) + B2y (b) =0,

By = azy(@ +asy' (@ +P3yb) + Pay'(b) = 0. (B
Through integration by parts we obtain:
(Ly,wy—(y, L w) = (K] w)(PB1y) + (K; w)(Boy) + (K1 y)(B] w) + (K2y)(PB5 w) (1.23)
Then (ZLy, w) = (y, £* w) and (BC) enforce that 9; w = 98; w = 0, which are called the adjoint boundary conditions (BC*).
The problem (£ +BC*) is called
1. fully self-abjoint, if & = ¥* and BC=BC*;
2. formally self-adjoint, if & = ¥* but BC#BC*.
Note that £ is self-adjoint if and only if P; = P;. In this case, set P, = —p, P = —p' and P = q, we can write £ as
Ly=-py) +qy (1.24)
which is called the Sturm-Liouville operator.
1.7 Fredholm Alternative
Consider the linear homogeneous and inhomogeneous ODEs
Ly=0 (H)
Ly=f (N)
for x € (a, b), supplemented by linear homogeneous boundary conditions of the form
By =a1y(@+azy'(@+p1yb) + B2y (b) =0, 50
By = azy(@+asy' (@) + P3y(b) + By (b) = 0.
with (a1, a2, B1, B2) and (a3, as, B3, B4) linearly independent.
We also define the homogeneous adjoint equation
L*w=0 (H")
and corresponding adjoint boundary conditions
Biw=B,w=0 (BC*)



Theorem 1.3. Fredholm Alternative for Homogeneous Linear ODE
Exactly one of the following possibilities occurs:
1. (H+BC) has only the zero solution. Then (N+BC) has a unique solution.
2. (H+BC) has non-trivial solutions, and so does (H*+BC*). In this case:
(@) if (f, w) =0 for all w satisfying (H* +BC*), then (N+BC) has a non-unique solution;

(b) otherwise, (N+BC) has no solution.

The condition (f, w) = 0 is called the solvability condition.

Suppose that we have instead the inhomogeneous boundary conditions:

By =ary(a)+azy (@) + Br1yb) + B2y (b) =71,

' ’ (NBC)
PBoy =asy(a)+asy (@) +Psy(b) + sy (b) =72.
for some constants y1, ya.
Let v(x) satisfies (NBC). Define j:= y — v. Then j(x) satisfies the problem
Ly=f-%v=f (H)

The solvability condition becomes (f, w) = (f, w) — (Zv,w) = 0. Substituting equation (1.23) we obtain the solvability condi-
tion:
(fiw)=11Kfw+y:K w (1.25)

where Kl* and K> * are as in equation (1.23).

(The solvability condition can also be obtained by taking the inner product of (N) with w.)

Theorem 1.4. Fredholm Alternative for Inhomogeneous Linear ODE
Exactly one of the following possibilities occurs:
1. (H+BC) has only the zero solution. Then (N+NBC) has a unique solution.
2. (H+BC) has non-trivial solutions. In this case:
(@) if (f, w) =y1K] w+y2K; w for all w satisfying (H* +BC*), then (N+NBC) has a non-unique solution;

(b) otherwise, (N+NBC) has no solution.

2 Green’s Function

2.1 Basic Properties

Consider the second-order linear BVP. Let the Green’s function g(x,¢) given by equation (1.18) and (1.19).

Theorem 2.1. Properties of the Green’s Function

1. g(x,¢) satisfies (H) for x # ¢:
Zi8=Pr(X)gxx +P1(X)gx + Po(x)g=0(x—¢) (2.26)

The subscript x emphasizes that the derivatives are with respect to x.

2. g(x,¢&) satisfies (BC):

ga&)=gb,8e=0 (2.27)
3. g(x,&) is continuous at x = ¢:
lim g(x,¢) = lim g(x,&) (2.28)
x—¢+ x—¢—



4. g.(x,&) is discontinuous at x = ¢:

Iim g,(x,é)— lim g,(x,é) = —— (2.29)
Jim gx(0) = lim gx(x,0) = -
2.2 Green’s Function and General Linear BVP
In general, consider the linear differential operator of order n:
n o
Lyx) = Z Pi(x)y® (x) (2.30)

i=0

assuming that Py(x), ..., P, (x) are continuous and P,(x) # 0. For a general n-th-order linear BVP in the interval (a, b), the inhomo-
geneous ODE
Zyx)=f(x), xel(ab) N)

is supplemented with n homogeneous linear boundary conditions which are linearly independent:
n . .
BiYma= Y (€77 @+ Bi ;7)) =0 (HBC)
Jj=i

(If the boundary conditions are not inhomogeneous, then use the technique in Section 1.7.)

The corresponding problem for the Green’s function is
Zeg(x,6)=06(x-¢), x,§e(a,b) (2.31)

with boundary conditions
Big(x,8)|,_p =0 (2.32)

By integrating equation (2.31), we deduce that the (n — 1)-th derivative of g(x, {) satifies the jump condition:

n-1 x=¢+ 1
S 18%0) e 5.0 (2.33)
and that all lower derivatives are continuous across x = ¢:
weir 0 x=E+ n-2 x=¢+

g = 528008 T Sz 869 e 0 (2.34)

After determining g(x, ¢), the solution to (N)+(HBC) is given by

b
v = [ gteorea 2.35)

2.3 Green’s Function in terms of Adjoint

Theorem 2.2. Green’s Function in terms of Adjoint

Suppose that g(x,¢) satisfies Zxg(x,¢) = (x — &) with homogeneous boundary conditions (HBC), then g(¢, x) satifies the
adjoint equation £; g(¢, x) = §(x — &) and the adjoint boundary conditions (BC*).

In particular, if (£ +BC) is fully self-adjoint, then g is symmetric. That is, g(x,¢) = g(&, x).
Suppose that (£ +BC) has a non-trivial kernel. Then by Fredholm Alternative, £, g(x,¢) = (x —¢) implies the solvability condi-

tion:
0=(g(x,8), L wx), =w() (2.36)

which is never satisfied. In this situation we cannot construct the Green’s function.



3 Eigenfunction Expansions

3.1 Constructing Eigenfunction Expansion for Inhomogeneous Problem

For a linear differential operator, we consider the eigenvalue equation:
ZLyx) =Ayx) (E)

The eigenvalues of £ form a at most countable set {1;};=12, .., and each of the eigenspace ker(1;id —%) is finite-dimensional. So

yeee

Theorem 3.1. Eigenvalues of the Adjoint Problem

The adjoint problem of (E): .
L*w=Alw (E")

has the same eigenvalues as the original problem.

Theorem 3.2. Orthogonal Eigenfunctions
The eigenfunction and adjoint eigenfunction corresponding to distict eigenvalues are orthogonal.

In other words, if Ly; = A;y; and £* w; =/1_iw,', then (y;, w;) =0.

Now we construct the solution of the inhomogeneous BVP £y = f (N) subject to linear homogeneous boundary conditions (HBC).
1. Solve the eigenvalue problem (E+HBC) to obtain the eigenvalue-eigenfunction pairs {(1;, yj)}j=12,.;
2. Solve the adjoint eigenvalue problem (E*+HBC™) to obtain {(A;, wj)}j=1,2,.;

3. Assume a solution to (N+HBC) of the form
y(x) =) ciyilx) (3.37)
i

4. By taking the inner product of (N) with wj we obtain that the coefficients cj satisfy that

(fy wi) = Agcr (Vi wi) (3.38)

Note that if A = 0 is an eigenvalue, then c is not determined by equation (3.38). In this case:
1. if {f, wg) = 0, then ¢y is arbitrary, and (N+HBC) has non-unique solutions;
2. if (f, wy) # 0, then the solution does not exist.

The behavior is in line with Fredholm Alternative Theorem.

3.2 Inhomogeneous Boundary Conditions

We consider the inhomogeneous boundary conditions
BiY|eap =i (NBC)

We have two methods:
1. Use the technique in Section 1.7 and consider 7 =y — v;

2. Follow the process as for homogeneous boundary conditions. When taking the inner product of (N) with wy and doing
integration by parts, the boundary terms will generally present. So we will obtain a different form of equation (3.38).

3.3 Eigenfunction Expansion and Green’s Function

Assuming that ker & is trivial, we can write the solution as

(f,w;)
=) —y; 3.39
y(x) ;M@mm”m (3.39)



Comparing the solution with
b
v = [ gmor@a (5.40)
a
We obtain the eigenfunction expansion of the Green’s function:

w;i(&)yi(x)

(x,8) = (341
§ ; Ai i, wi)
3.4 Sturm-Liouville Theory
Sturm-Liouville theory concerns linear ODE of the form
ZLyx)=Ar(x)yx) (3.42)
where £ is the Sturm-Liouville operator:
d dy
Lyx):= e (p(x)a) +q(x)y(x) (3.43)
and r(x) = 0 is the weighting function.
Note that Z is formally self-adjoint. It is fully self-adjoint if the boundary conditions take the separate form:
a1y(a) +azy'(@) =0 (3.44)
B1yb) + B2y (b) =0 (3.45)
The orthogonality condition for the eigenfunctions of £ is
b
(yj,yk>r::f Vi@ yp(x)rx)dx=0 forj#k (3.46)
a

Note that the integral with a weighting function does define an inner product provided r > 0 almost everywhere on [a, b].

Theorem 3.3. Spectral Theorem for Sturm-Liouville Operators

Suppose that the functions p, g, r are real-valued. Then the eigenvalues of the Sturm-Liouville operator £ on a finite domain
[a, b] are real, countable, and can be ordered as
M <A <Az<--- (3.47)

with lim A; = +co.
1—00

Theorem 3.4. Regular Sturm-Liouville Problem
Suppose that the Sturm-Liouville problem further satisfies that
1. p(x),r(x)>0for x€ [a,b];
2. q(x) = 0for x € [a, b];
3. ajaz <0and B; B2 =0 in the boundary conditions (3.44) and (3.45).

Then all eigenvalues 1 = 0.

Singular Sturm-Liouville Problem: Suppose that p vanishes at one of the endpoints. For example, p(a) = 0. Then the only bound-
ary condition we can impose on a is that

y(x), ¥ (x), w(x), w'(x) are bounded as x — a (3.48)

If p(a) = p(b) =0, then [a, b] is called the natural interval for the problem.

For the inhomogeneous Sturm-Liouville problem £y = f with homogeneous boundary conditions, we have a simpler form of
eigenfunction expansion as the Sturm-Liouville operator # is self-adjoint.

y(x) =) ciyix) (3.49)
i



where

.= <fvyl> (350)
Ailyi, yid,
Finally, any second-order linear differential operator
Ly=P2y"+P1y' +Py 3.51)
can be converted into Sturm-Liouville form by multiplying a weighting function:
r&y=-py) +qy (3.52)
where
r(x)=-— exp (f 1) dx)' p(x) = —r(x)P2(x); q(x) =r(x)Py(x) (3.53)
Py (x) Py(x) ) 2 ’ '
In addition, we have
Lrory=rLy (3.54)
where r is given in (3.53).
4 Power Series Solution of Linear ODEs
4.1 Ordinary and Singular Points
We concern n-th order homogeneous linear ODE of the form
Lyx) =y @) + Ppoay" P (x) + -+ Poy(x) =0 (4.55)
We will seek a power series expansion of the solution in the nieghbourhood of some point x = xp
The point xg is an ordinary point of the ODE (4.55), if all coefficients P (x) are analytic in a neighbourhood of xo. In this case,
1. all nlinearly independent solutions of (4.55) are analytic in a nieghbourhood of xy and have the form
S k
y(x) =) ap(x—xo) (4.56)

k=0

2. the radius of convergence of the series solution is at least the distance from xj to the nearest singularity of the coefficient
functions P;(x).

The point xj is a singular point of the ODE (4.55), if at least one of the coefficient functions is not analytic near xy. Then the general
solution may not be analytic near xp.

The point xy is a regular singular point of the ODE (4.55), if not all of the coefficient functions are analytic near xy, but instead the
modified coefficients .
pj(x) = Pj(x)(x—x0)""/ (4.57)

are all analytic near xy. Otherwise xy is an irregular singular point.

For the point at infinity, we change the variable ¢ = 1/x, 7(¢) = y(x). We say that x = oo is a ordinary/regular singular/irregular
singular point of (4.55) for y(x), if £ = 0 is a ordinary/regular singular/irregular singular point of the ODE for y ().

4.2 Indicial Equation

We restrict attention to regular singular points of second-order ODEs. If x = xp is a regular singular point, then the ODE has the

form

q(x)

p) _
P (x) + - x0)? y(x)=0 (4.58)

Lyx)=y (x)+ o

where p(x), g(x) are analytic near xy, and can be expanded into power series:

p0) =Y prx-x0)5 a0 =Y qrlx—x)* (4.59)
k=0 k=0



We seek a solution in the form of Frobenius series

y0 =Y aplx—x)*** (4.60)
k=0

with coefficients ay to be determined. We shall set ag # 0 by choosing a appropriately.

We substitute (4.60) into (4.58) and equate the coefficients. At the lowest power (x—xo)* "2, using the condition that ay # 0 we obtain
that

Fla@):=a(a—1)+poa+qo=0 (4.61)
which is called the indicial equation. The roots a;, a; of F(a) are called indicial exponents. We order them such that Rea; =
Re .

4.3 First Series Solution

The coefficients of (x — x)¥* %2 satisfy
k-1
Fla+klag=-) (a@+ ))pk—j+ qr-j)aj (4.62)
Jj=0
We take a = a;. Then F(a + k) # 0 for k € Z,.. By rearrangement we obtain the recurrence relation
1 k-1

Y (@1 + )pr-j+ qr-j)a; (4.63)

ap=————
T T Rai+h &)

By solving a,, az, as, ... successively we obtain the first series solution
o k
Y12 = (x—x0)* Y arp(x—xo) (4.64)

k=0

where aj # 0 can be chosen arbitrarily.

4.4 Second Series Solution: a; —a» ¢ Z

For the second series solution, if &; — a; ¢ Z, then F(a+ k) # 0 for k € Z. Similar to the first series solution, we obtain the Frobenius
series
- k
Y2 (x) = (x—x0)** Y br(x— xo) (4.65)
k=0
with coefficients by satisfying the recurrence relations

1 k-1
by=———"— ) Pr—i _i)b; 4.66
k F(az + k) ]‘;)((az +])pk / ML ]) ! ( )

and by # 0 can be chosen arbitrarily.

4.5 Second Series Solution: «; = a»
When a; = a3, F(a) has a double root a;.

Derivative Method: From the first series solution (with ag = 1)

o0
Y1) = (x=x0)™ + Y ag(x—x0)*1*F (4.67)
k=1
we consider the series -
Y@ = (x—x0)+ Y ag(a)(x - xp)*** (4.68)
k=1
where a is a parameter. We can deduce that
0
y2(x)= —yx;a) (4.69)
aa a=a;
is a solution to (4.58). The explicit form is
(e
¥2(x) = y1(0) In(x - x0) + (x — x0) ™ Y bye(x - x0)* (4.70)
k=0

where by = a; (a1).

In practice, it is easier to solve by by substituting (4.70) into (4.58) to obtain the recurrence relations for by.

10



4.6 Second Series Solution: a; —a, €7,

Suppose that a; — @2 = N > 0. From the Frobenius method, the coefficient of (x — X0)?2* N2 satisfies
N-1
Flaz+N)by=- ) ((az+ j)pn—j+ qn-j)bj (4.71)
j=0

1. Ifthe RHS of equation (4.71) is non-zero, then the Frobenius method fails. To get a second solution, we again use the derivative
method and try the solution of the form

[e.°]
Y2(x) = y1(0) In(x — x0) + (x — x9) ¥ Z by (x— xo)k (4.72)
k=0
Note that the indicial exponent here is a; instead of a;.

2. If the RHS of equation (4.71) is zero, then there is no contradiction, and by can be chosen arbitrarily. In this case we obtain
the second series solution

y2(0) = (x = x0)2 Y be(x—x0)* (4.73)
k=0

where by # 0 and by can be chosen arbitrarily. Since a, + N = @, changing by just corresponds to adding multiples of y;.

(In practice, it is convenient to choose by = 1 and by =0.)

Remark. In practice, if we obtain the closed form of the first solution using the Frobenius method, then the second solution can
also be obtained by reduction of order introduced in Section 1.3.

5 Special Functions

5.1 Bessel Functions

Consider the Helmholtz equation:
Viu+Au=0 (5.74)

By separation of variables in the cylindrical coordinates, we obtain the ODE satisfied by the radial component:

1d an n2

We eliminate A by the rescaling R(r) = y(x) with x = rv'A, resulting in

2y (%) + xy' (%) + (x* = n®) y(x) = (5.76)

which is known as the Bessel’s equation of order n.

Bessel’s equation has a regular singular point at x = 0, with indicial equation
F@=a?-n*=0 (5.77)

The indicial exponents are a; = n, a» = —n. (When n = 0, the indicial equation has double roots @y = a2 =0.)

The first Frobenius series solution, with a specific normalisation of the leading coefficient in the expansion, defines the Bessel
functions of first kind
x\n & (-Dk X\2k
X)=|—= —_—| = 5.78
Int) (2) kZ:Ok!I“(k+n+1)(2) 678
We are only interested in the case when n € Z. Then the second solution can be given by the derivative method. A specifically chosen
normalisation defines the Bessel functions of second kind or Neumann functions:

2 (x 1(2\"2=) (n—k-1)!(x2\* wk+D+ym+k+1)( x2\F
Yp(x)==In(= -=|= — = — 5.79
200 = ~In(3)7u(0) n(x) X (4) ()Z ot ] ( 4) (5.79)
m—ll
where the digamma function ¢ (m) = -y + Z % for m € Z, and y is the Euler’s constant.
k=1

Some properties of Bessel functions:
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1. J, and Y}, have infinite radius of convergence.

2. Each of ], and Y, has an infinite set of discrete zeros in x > 0. These zeros are labelled in order by j, 1, ju,2,... and yn.1, Yn2, ...

3. Behaviour of Bessel functions as x — 0:
Jn(0)=0forn>0and Jo(0) =1;
Yy, (x) = O(x™") for n >0 and Yy(x) = O(In x).

4. From the series expansion we can derive the following recurrence relations:

2
a1 () = 7”Jn(x) — Tno1 (), Tnir () = =27, () + Jp1 (%)

The same relations hold for Y;,.

(5.80)

Now we consider a physical problem of finding the normal modes of the oscillation on a circular drum. We impose the boundary

conditions on the ODE (5.75):
R,,(r) is bounded as r — 0; R, (a) =0.

which leads to the eigenvalues

with corresponding eigenfunctions

. . c
The normal frequencies are w; ; = jn,m—-

Q

By rescaling r we now assume that a = 1. The equation (5.75) can be put into Sturm-Liouville form by multiplying r:

d( dRj,
r

m ()= ArR
“ar dr)+7 n(r) = ArRy (1)

with eigenvalues and corresponding eigenfunctions

An,m:ji,m» Rn,m(r)zjn(jn,mr)

from which we can derive the orthogonality relations

1
L ]n(jn,[r)]n(jn,mr)rdrzo fOr[#m

and
1 . 2 1 ! [+ 2
f() ]n(]n,mr) rdr = E(]n(]n,m))

5.2 Legendre Functions

(5.81)

(5.82)

(5.83)

(5.84)

(5.85)

(5.86)

(5.87)

By separation of variables of the Helmholtz equation in the spherical coordinates, we obtain the ODE satisfied by the azimuthal

Component:
1 d doe m?
L% ne<2) 4 (2= 00)=0
sin@d@(sm d0)+( i 29) ©

sin
Change of variable ©(6) = y(x) with x = cosf. We obtain the associated Legendre equation

2

d 5. dy
—(1=xH=2L
dx(( x)dx

+()L_ l—xz)y(x)zo

The solutions are called the associated Legendre functions. When m = 0, we have the Legendre equation

4

2 Q) _
dx((l x)dx +Ay(x)=0

The solutions are called the Legendre functions.

12
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The associated Legendre equation has regular singular points at x = +1 and x = co. The indicial exponents for x = +1 are m/2
and —m/2. [-1,1] is a natural interval for the associated Legendre equation and we can pose it as a singular Sturm-Liouville prob-

lem:
d 2 dJ’)
——|la-x»=
dx(( x)dx +1—x2

The eigenvalues are given by A = £(¢+1) with integer £ > m = 0, corresponding to eigenfunctions P;" (x). The orthogonality relations
are

2

yx)=Ayx) for —1<x<1; y(x) is bounded as x — *1 (5.91)

1
f Plzn(x)Pzn (x)=0 fork#/¢ (5.92)
-1

For m = 0 and ¢ = 0, the Legendre functions Py(x) := P?(x) are polynomials of degree /. The Legendre polynomials are given
explicitly by the Rodrigues’ formula:

Po(x) = Ld—[(xz -1’ (5.93)
T 2t axt '
More explicitly,
L1 (@+ml(x-1\"
p = 5.94
(=2 (é—n)!( 2 ) 69
The orthogonality relation of P, (x)
1
Pr(x)*dx= 5.95
f_l ¢ (%) dx 2041 (5.95)
The recurrence relations satified by P, (x):
@0+ 1)xPp(x) = (£ + 1) Ppyq (X) + Pp_1 (X); (5.96)
P) 1 (x) = xPy(x) + (£ +1)Py(x) (5.97)
The associate Legendre functions and the Legendre polynomials are related by
_ 2\m/2 a”
Pl'(x)=(-D"(1-x") o Do (5.98)
Then P} (x) is a polynomial if and only if m is even. Combining (5.98) with the Rodrigues’ formula we obtain
=" mrz dtm ¢
m _ 2 2
PJ'(x) = W( - x7) dx“m(x -1) (5.99)
for which we obtain . ,
2(¢ + m)!
Pl x)?dx= — 5.100
f_l A =) (6-100)
The recurrence relations satified by P‘;” (x):
@0+ 1)xP)'(x) = (€~ m+DPJ (x)+ (£ + m)P) | (%) (5.101)

A second, linearly independent solution of the Legendre equation with m = 0 is given by the Legendre function of second kind,
denoted by Q(x), which are unbounded as x — +1. For £ =0,

1 1+x
Qo(x)=sInf — (5.102)
2 1-x
Similar to the first kind, the associated Legendre functions of second kind are given by
_ 2\m/2 d”
Q' (x)=(-1D"(1-x7) dx_mQ’(X) (5.103)

5.3 Orthogonal Polynomials

There are other families of orthogonal polynomials, which are solutions to some second-order linear ODEs, satisfying the orthogo-
nality relations

b
(Pm>Pnd, :=f PmX)pn(X)r(x)dx=0 form#n (5.104)
a
for some weighting function r(x).

These orthogonal polynomials can also be obtained by applying Gram-Schmidt orthogonalisation process to the set {1, x, x2, ...} with
respect to certain inner product on the interval [a, b], and also by considering the generalised Rodrigues’ formula:

(b-x)(a-x), lallbl<oo
(rx)X™), where X=X x—a, lal < oo, b =00 (5.105)

1, —-a=b=0c0

n

knr(x) dx”

pn(x) =

where kj, is some constant. The following table provides a full classification of orthogonal polynomials:
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Orthogonal Polynomials 2nd-order Linear ODE [a, b] X r(x) a, B
Jacobi pop 1-20%x+1)P ap>-1
Gegenbauer pa® (1-x)%x+1* a,f=-1
(1-x2y"(x)+(a+bx)y' (x) + Ay(x) =0 [-1,1] -1
Chebyshev T 1-x)*2x+1)*2  q,f=+1/2
Legendre p, 1 a,f=0
Associated Laguerre ~ L§ e *x% a>-1
xy' (0 +(@+1-x)y (x)+Ay(x) =0 [0, +00) X —
Laguerre Ly e a=0
Hermite Hy Y'=2xy'(x)+Ay(x) =0 (—00, +00) 1 e
6 Asymptotic Analysis
6.1 Asymptotic Expansion
We say that f(x) = O(g(x)) or f is of order g as x — Xy, if
36>0 FA>0 Vxe(xp—0,x+0) |f(x)|<Algx)] (6.106)
We say that f(x) ~ g(x) or f is asymptotic to g as x — Xy, if
lim & =1 (6.107)
x—Xo g(x)
We say that f(x) = o(g(x)) or f(x) < (g(x)) as x — xp, if
lim m =0 (6.108)
X— X0 g(x)
We are particularly interested in the behaviour of f(¢) as € — 0.
A sequence of functions {@(€)}xen is an asymptotic sequence as € — 0, if @1 (€) = o(@g(€)) for each ke Nas e — 0.
A function f(¢) has asymptotic expansion of the form
(6.109)

fle) ~ Z arpr(e) ase—0
k

if
1. the gauge functions ¢ form an asymptotic sequence;

N
2. fle)= ) arpi(e) =o(pn(e)) for NeNase — 0.
k=0

Some properties of asymptotic expansion:
1. Given a sequence of gauge functions {¢}, the coefficients a; are unique;

2. The function defines the expansion but not vice versa.

1/¢e

Remark. We have e!/¢ = o(¢¥) as e — 0 for all k > 0. e!/¢ is said to be exponentially small or transcendentally small.

6.2 Approximate Roots of Algebraic Equations

In this section we consider algebraic equations of the form f(x;€) = 0. We are interested in the asymptotic expansion of the solutions

in the limit ¢ — 0. The general method can be summarised as follows:

1. Scale the variable to get a dominant balance, so that at least two of the terms balance and are much larger than the remaining

terms in the equation.

14



2. Plug in an asymptotic expansion x = )_j xx ¢ (€), whose form is usually clear from the equation.

For example, if f(x, ¢) is a rational function in x and &, we normally will try

x:x0+x1£+x2£2+x3£3+-~- (6.110)

3. By equating the coefficients of each gauge function ¢ (¢), obtain the coefficients xp, x1, X2, ... in the expansion.
4. Repeat for any other possible dominant balances in the equation to obtain approximations for other roots.

We illistrate the process in the following example:

Example 6.1

Solve approximately the quadratic equation
ex*+x-1=0 (6.111)

in the limit as € — 0.

Solution. First we try to balance the terms x and —1, which implies that x = O(1). We seek the asymptotic expansion
x=x0+x1£+x2£2+x3£3+0(£4) (6.112)

By equating the terms O(1), O(e), 0(e?) and O(e%), we can solve xg, X1, X2 and x3 successively. The approximation of this root
is
xt ~1-e+2e%-565+0(eh (6.113)

Second, we try to balance the terms £x? and 1, which suggests that x = O(¢~'/2). But now x is much larger than ex? and 1. So
we will have a problem.

Third, we try to balance the terms £x? and x, which suggests that x = O(¢~!). We use the scaling x = £~ y. Then the equation
becomes
Pry—e=0 (6.114)

We seek the asymptotic expansion
Y= Yo+ e+ y2e’ + y3e + O(eh) (6.115)

By equating the terms we solve yy, y1, 2 and y3 successively. The approximation for x is

x ~—el-1+e-2e24+0(>) (6.116)

Finally, we observe that the asymptotic expansions of x* agree with the asymptotic expansion of the exact solution

s Z1EvIitde

X~ 6.117
2z ( )

near € = 0. O

The example above is a singular perturbation problem because setting € = 0 reduces the degree of the problem.

6.3 Regular Perturbations in ODEs
We consider ODEs of the form f(y,/,..., y"”; x;€) = 0. We are interested in the asymptotic expansion of the solutions y(x;¢) in the

limit € — 0. We will not summary the general method but instead present an example to illistrate the process.

Example 6.2. Small Oscillation of a Pendulum

Solve approximately the initial value problem

. sin(ey(x)) _

y" (%) 0 y(0)=0, y'(0)=1 (6.118)
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Solution. From the Taylor exapnsion of sin(ey(x)) we observe that the problem only contains even powers of €. So we seek a solution
of the form
Y(x:6) = yo(x) + €% y2(x) + O (") (6.119)

By equating the terms O(1) and O(¢?) we obtain the equations satisfied by y and y»:

o): Yo +Y0=0 ¥0(0) =0, y5(0) =1 (6.120)
3
¥
0% : Vi = EO 12(0)=0, y,(0) =1 (6.121)

From which we obtain the asymptotic expansion of the solution:

3 1 1
y(x;€) ~sinx + 2| = sinx+ —sin3x— —xcosx| + 0(84) (6.122)
64 192 16 0

Note that the expansion is valid when x = O(1). When x = 0(e72), the expansion becomes non-uniform as the second term becomes
the same order as the leading term. In this problem, the non-uniformity arises from the secular term proportional to x cos x. In gen-
eral, we expect to find a secular term in the solution whenever the right hand-side of (6.121) contains a term in the complementary
function.

6.4 Boundary Layers in IVP

For a ODE like Example 6.2, the regular asymptotic expansion
y(x) = yo(x) +ey1(x) +£2y2(x) e (6.123)

may only be valid for a limited range of values of x. In addition, it is not clear how to determine the solution uniquely if a boundary
condition is imposed in a region where the asymptotic expansion is not valid, which called a boundary layer.

For a problem involving boundary layers, we use the method of matched asymptotic expansion. We construct two different asymp-
totic expansions for the solution, one in the outer region, which is the outer expansion, and the other in the boundary layer, which
is the inner expansion. Then we join them up as a composite expansion by asymptotic matching:

Composite Expansion = Inner Expansion + Outer Expansion — Common Limit

We illistrate the process by considering a singular perturbation problem:

Example 6.3

Solve approximately the initial value problem for x > 0:

ey () +yx)=e* y(0)=0 (6.124)

Solution. First we consider x = O(1). We try y(x) = yo(x) + €)1 (x) + £2y2(x) + - --. The leading-order term yj:
Yo(x)=e™* (6.125)

cannot satisfy the condition y,(0) = 0. We recognise that there is a boundary layer near x = 0. So yy(x) = e™* is the outer
expansion.

To obtain the inner expansion we have to rescale x to get adominant balance for the equation. We set x = § X and y(x) = Y (X)
where § <« 1 is to be determined. The problem becomes

gY'(X) +Y(X)= e_éx, Y(0)=0 (6.126)
We can balance all three terms by setting § = €. This corresponds to x = O(¢). The equation in the inner region becomes
VX +Y(X)=e X ~1-eX+-- (6.127)
Wetry Y (x) = Yp(x) + €Y7 (x) + €2Ys(x) +---. The leading order satifies
YO’(X) +Y(X)=1 Y0(0)=0 (6.128)

which is solve by Yy(X) = 1 —e~X. THis gives the inner expansion.
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The leading-order matching principle is demonstrated by

lim yp(x) = lim Yp(X) =1 (6.129)
x—0 X—o00
Hence the composite expansion is given by
Yeomp(¥) = Yo () + Yo(X) — 1= * e~ (6.130)
O
6.5 Boundary Layers in BVP
For a general second-order linear ODE
ey" (%) + P1(x)y'(x) + P2(x) y(x) = R(x), x€(a,b) (6.131)

with boundary conditions given at x = a and x = b. Assume that Py, P; and R are smooth and bounded, and that P; (x) # 0 and does
not change sign in the interval x € [a, b]. Then the boundary layer is at

1. theleft-hand boundary x = a, it Py (x) > 0;
2. theright-hand boundary x = b, it P;(x) <0.
(assuming that e — 0%.)

Once we locate the boundary layer, we can apply the process described in Section 6.4 to obtain the inner and outer expansion.
Usually the inner expansion will contain an integrating constant, which should be determined by the matching principle.

For more complicated situations, the boundary layers may
1. appear at both ends of the domain, or
2. appear in the intermediate region, or
3. appear nested, with one boundary layer inside another one.
The difficulties arise in these situations can be
1. It may not be clear where to look for boundary layers;
2. The boundary layers may require the rescaling of the dependent variable y as weel as the independent variable x;

3. We may have to solve the full ODE with no simplification.

6.6 Poincaré-Lindstedt Method

For problems of slowly varying oscillations (including the example 6.2), we seek periodic solution and want to suppress the sec-
ular terms. We can use the Poincaré-Lindstedt method, which is a simplified version of the more general method of multiple
scales.

Example 6.4

Solve the initial value problem for x > 0

Y (X)) +1+e)yx) =0, y©0)=1, y'(0)=0 (6.132)

Solution. Make the substitution X = wx where the frequency w(¢) is not known in advanced. The problem becomes
*Y"(X)+(1+8)Y(X) =0, Y0)=1,Y'0)=0 (6.133)
We expand both y and w in powers of :
Y(X) ~ YO(X)+£Y1(X)+O(£2) w~1+£a)1+0(£2) (6.134)
At O(1), we obtain that Yy(X) = cos X. At O(g), we find that Y; (X) satisfies
V(X)) + Y1(X) = —2w1 Yy (X) — Yo(X) = Qw1 — 1) cos X Y1(0)=Y{(0)=0 (6.135)

We must eliminate the resonant term (2w; — 1) cos X, so we set w; = 1/2. Thus the oscillation frequency is given by the
asymptotic expansion

1
w:1+55+0(52) (6.136)
which agrees with the expansion of the exact solution
y(x) = cos( 1+ ex) (6.137)
O
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6.7 WKB Approximation

When the small parameter multiplies the highest derivative in an ODE, it does not always lead to the formation of boundary layers,
but is also possible for the solution to exhibit rapid oscillations instead. We can use the WKB approximation. This method is

particularly useful for analysing the Schrodinger equation in the semi-classical limit.

We concern ODEs in the form
e2y"(x) +Qx)y =0

with Q(x) # 0 in the domain of interest. We assume a WKB asymptotic expansion in the form
Y(x) = AQx;e) el
where both the phase u(x) and the amplitude A(x;€) are to be determined. The equation is transformed to
(Qx) — ' ()?) Ax) +ie (2u' () A'(x) + 1" (D) A(x)) + €2 A" (x) = 0

At leading order O(1), we get the eikonal equation /' (x)?% = Q(x) so the phase is given by

X
u(x) = if VO dr

We consider a regular asymptotic expansion of A(x;¢e) ~ Ag(x) +€A; (x) + 0(£2). The leading-order amplitude satisfies

2A(x) N u” (x) _
Ap(x)  u(x)

which solves into
Ap(x) = const- Q(x)_l/4

Therefore at leading order, the approximate solution is given by

1 X 1 X
y(x)~Q(x)_”4(Clexp( f \/Q(t)dt)+C2exp( lf \/Q(t)dt)) ase—0

1
& £

(6.138)

(6.139)

(6.140)

(6.141)

(6.142)

(6.143)

(6.144)

At the point x = x, where Q(x,) = 0, we observe that A(x) — oo as x — X,. Such points where the WKB approximation breaks down
are called classical turning points. At the turning points we must consider inner expansions and match them with the outer WKB

expansion.

7 Dirac §-Function and Distributions

7.1 Test Functions and Distributions
f:R— Ris said to be locally (Lebesgue) integrable, if it is (Lebesgue) integrable on any compact subset of R.

Amap ¢:R — Ris a test function, if it is smooth with compact support. A simple example of test function is

ex (;) xe(ab);
o ={"Pla—aa-n) '
0, otherwise.

The set of test functions forms a vector space 2.
Convergence in 2: We say that a sequence of test functions {¢,},en converges to ¢ in 9, if:
1. there exists R > 0 such that ¢(x) = ¢, (x) =0forall |[x| >Rand neN;

2. ¢'P converges uniformly to ¢ for all derivatives k € N.

We denote it by ¢, N o.

A distribution or generalised function F is a continuous linear functional from 2 to R. The continuity of F is in the sense that

2
bn—¢ = Flbn)—F@)
The set of distributions forms a vector space 2’, which is a subspace of the dual space of 2.

It is common to use the "inner product" (F, ¢) to denote F(¢).
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Theorem 7.1

Suppose that f: R — R is a continuous function such that

+00
f fX)p(x)dx=0 (7.147)

forallp € 2. Then f =0.

Given a locally integrable function f : R — R, we can define a distribution F¢ by

+00
Fp: ¢ f FXp(x)dx (7.148)

Such distributions are called regular distributions. Note that the above theorem shows that the map f — Fr restricted to continu-
ous functions is injective.

The distributions that are not regular are called singular distributions.

Convergence in distribution: We say that a sequence of distributions {F,},en converges to Fj, in &/, if
r}l_Igo (Fn, ) =(E¢) (7.149)
for all ¢ € 2. We denote it by Fj, Z, F.
For F € 2' and a € R, we define the translation of F through a to be the distribution given by
Flx—a): ¢(x) — (F(x),p(x+ a)) (7.150)

For regular distribution Fy, this corresponds to a change of variable in the integral:

(fx—a),p(x)) = f_:of(x— a)p(x)dx = ﬁ;wf(x)¢(x+ a)dx = {f(x),p(x+ a)) (7.151)
For F € 9’ and f € C*®(R), we define the distribution fF to be
fF: o= (Ef¢) (7.152)
For F € 2', we define the distributional derivative of F to be the distribution:
F': p— —(F ¢ (7.153)

For regular distribution Fy, this corresponds to integration by parts:

+0o +oo +0o
<f’,¢>>=f () dx = f(x)p(x) —f fP (x)dx=—-(f,¢") (7.154)

As test functions are infinitely differentiable, the distributions are all "infinitely differentiable".

The product rule (fF)' = f'F + fF' holds for distributional derivatives.

+00
All distributions G have antiderivative F such that G = F': Fix ¢; € 2 such that f ¢1(x)dx = 1. Given a test function ¢ we can
—00

write
b= Kby + bo (7.155)

+00 +oo
where K = f ¢(x)dx and ¢g € 2 such that[ ¢o(x)dx = 0. Define

W(x) =f $o(t)dt (7.156)

Then y € 2 and ¥’ = ¢pg. We then can define F by
F:¢p——(G,y) (7.157)
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7.2 O-Function

Informally, 6-function 6 : R — R is defined to be a function with the properties
+00
6(x)=0 forx#0; f 6(x)dx=1 (7.158)
—00

We know that such function does not exist by Lebesgue integration theory. However, in modern math we define the §-function to
be the singular distribution:

5:¢— P0) (7.159)
The relation is often represented (incorrectly) by an integral:
+00
f $(x)6(x)dx = ¢p(0) (7.160)
—00
The translation of § through a € R is the distribution
6x—a): p—pa) (7.161)
which is represented by the integral:
+00
f ¢d(x)0(x—a)dx = d(a) (7.162)
—00

The Heaviside function H is defined to be the distribution:
H: ‘l’Hf $(x)dx (7.163)
0

which is a regular distribution of the real functions ¥ o) Or X(0,00)-

It is easy to show that ¢ is the distributional derivative of H. On the other hand, the derivative of ¢ is the distribution:
& p——¢'(0) (7.164)

This can also be found by the ordinary definition of derivative:

&' (x) = lim Obx+M-0(» (7.165)
h—0 h

6-function can be approximated by a sequence of functions, which can be generated by the following theorem

Theorem 7.2

+00

Suppose that f : R — R is integrable with f(x)dx = 1. For £ > 0 we define f;(x) := £~ f(x/€). Then we have Fy, Z, 6 as
—00

e—0.

Some common examples are

2
x°\ o 1 9’
(5] Do aseo gefie0 0 ase—0 (7.166)

1
e
V2ne

Let g € C'(R). We can define the define the distribution §(g(x)) to be the distributional limit of F f.og s € — 0, where f; is defined in
Theorem 7.2.

Theorem 7.3. Composition of Delta Function with a Function

Suppose that g € C!(R) and that R can be expressed as an at most countable union of disjoint intervals I, such that each gly,
is invertible. In addition we assume that all roots of g are simple. Then we have

o(x—a) (7.167)

Sg)= )
acg 110y 18 (@)

As a direct corollary, we have:

§(ax) = i(S(x), §(x*—a®) = L Gx+a)+6(x—a) (7.168)
|al 2|al
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8 Laplace Transform

8.1 Basic Properties

For f:(0,00) — C and p € C such that f(x)e P* e L1(0,00), we define the Laplace transform ?(p) of f(x) to be
f(p):= f f(x)e P*dx (8.169)
0
f is also denoted by £[f], where . is an integral operator that represents Laplace transform.

Theorem 8.1. Existence of Laplace Transform

Suppose that f : [0,00) is measurable and there exist constants M, x, ¢ € R such that | f(x)| < Me®* a.e. for x = xy. Then ?(p)
exists for all Re(p) > c.

Theorem 8.2. Watson’s Lemma

Suppose that f : [0,00] — C is continuous and the Laplace transform f(p) of f(x) exist for some py € C. Then the asymptotic
behaviour of f as Re p — oo is given by

- 0
f(p) ~ % +0(p™? (8.170)

Some basic properties of Laplace transform are summarised as follows: (we assume that the transformed functions exist and that f
is sufficiently smooth and well-behaved as x — 0)

1. ZLislinear: Llaf(x)+bgx)] =aZ(f(x)]+bZ[g(x)] fora,beC;
2. LIf(x)e = f(p+a)foracC;

3. ZIf' () =pf(p)- fO)

4. LIf" 01 = p*f(p) = pf (O - ' (0);

n

5. LIfP ) =p"f(p) - Y p"kf*D(0) for neN;

k=1
6. f[xf(x)] = —j—‘l,;‘;
=
7. LIx"fo)] = (D" jp]nc forneN;

8. Z|f(x—a)H(x—a)] = e f(p), where H(x) is the Heaviside function and a > 0.

8.2 Summary of Laplace Transforms of Common Functions
1. Z[1]=1/pforRep > 0;

Z1x]=1/p*forRep > 0;

ZL[x* =T(a+1)/p®! for Rep >0, where a > —1;

ZL[e**]1=1/(p - a) for Re p > Re a, where a € C;

Zlcosax] = pl(p? + a®) for Re p > |Imw|, where a € C;

Llsinax] = al (p? + a®) for Re p > | Imw|, where a € C;

ZL[6(x—a)]l =e %P, where a > 0;

® N o g s~ w N

Lllox)] =0+ pz)’llz, where Jy(x) is the Bessel function of first kind of order zero.

These formulae are particularly useful for finding the inverse Laplace transform of common functions.
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8.3 Convolution and Inversion

For functions f, g whose Laplace transform exists for Re p > ¢, we define the convolution f * g by

X
(f*8)x) =fo fHgx—-nvdr

Theorem 8.3. Convolution Theorem for Laplace Transform

The Laplace transform of the convolution of f and g is the product of the Laplace transform of f and g:

LIf*gl=ZLIf1-ZLlg]

Theorem 8.4. Injectivity of Laplace Transform

Suppose that f : [0,00) — C is continuous and bounded by M e®*. If f(p) =0 for Re(p) > ¢, then f =0.

Theorem 8.5. Inversion Theorem for Laplace Transform

Suppose that f : (0,00) — C is piecewise smooth and f( p) exists for Re(p) > c¢. Then for x > 0,
1 o+ico pr g
f(x) = % f(]?) e p

o—ico

for some o > c.

(8.171)

(8.172)

(8.173)

From the inversion theorem we can deduce the term-by-term Laplace inversion: Let f : [0,00) — C be a function that is analytic

near x = 0. Assume that

f— e} an
fpy=) ST for Re(p) > ¢ =0
n=0
Then - .
fo=y &=
n=0 n!

The common techniques for Laplace inversion are summarised below:

1. Use the properties and common results in Section 8.1 and 8.2, and the convolution theorem.

2. Directly compute the contour integral in the inversion theorem;

3. Expand the function into Laurent series and use the term-by-term Laplace inversion.

(8.174)

(8.175)

For a linear ODE for y(x) with y(0) specified, we can apply the Laplace transform to the equation. If the coefficients of y(x) are
constants, then the transformed problem is an algebraic equation of y(p); if the coefficients of y(x) are polynomials in x, then he
transformed problem is an ODE of y(p). We can solve y¥(p) and apply the inverse Laplace transform to find the solution y(x).

9 Fourier Transform

9.1 Basic Properties, Examples, Convolution and Inversion

Let f € L' (R). We define the Fourier transform f(s) of f(x) to be
n +00 )
fs) =[ fx)e ™ dx
—00
f is also denoted by Z|[f], where % is an integral operator that represents Fourier transform.

Remark. There are many other definitions of Fourier transform of f in various texts, like

f+oof(x) e dx, or Lfﬂ)o fx)e % dx, or f+oof(x) e 2MISX {5
0o ! V271 oo ) .
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Theorem 9.1. Riemann-Lebesgue Lemma

Suppose that f € LY(R). Then f(s) — 0 as |Re(s)| — oo.

Some basic properties of Fourier transform are summarised as follows: (assume all functions in L' (R), and sufficiently smooth if
necessary)

1. Fislinear: Zlaf(x)+bg(x)] = aF[f(x)]+ bF(g(x)] for a,beC;
2. FIf(x/a) = af (sa) for a>0;

3. Fle W f(x)]=f(s+a) forack;

4. F[fr)] = (i) F(5);

ay

dsm’

Summary of Fourier transforms of some common functions:

5. F[x"f(0)]=i"

2sins
1. Indicator function: F[y-1,1)] = ;
s

2. &-function: F[6(x — a)] = e %%, where a € R;

3. Exponential function: & [e™%] = where a > 0;

242’

2

o~

. Gaussian function: &

e‘“zxz] = ﬁexp(— °
a

4—2), where a > 0;
a

5. Constant function: & [1] =276 (s).

Note that the #[1] = 276 (s) should only be understood in the sense of distributions, in which we have to work on a larger class of
test function. This is beyond the scope of this course.

Theorem 9.2. Convolution Theorem for Fourier Transform

For f, g € L}(R), we define the convolution f x g (note the differnce in the limits!) to be
+00
(f*g)(x)zf f(ngx-ndt (9.178)
—00
Then f x g € L}(R). In particular, the Fourier transform of the convolution of f and g is the product of the Fourier transform

of fand g:
F(frxgl=Z(f]-Z|g] (9.179)

Theorem 9.3. Inversion Theorem for Fourier Transform

Suppose that f : R — C is continuous and f(x), f(s) € L' (R). Then

_ i o s isx
f) = o f(s)e*ds (9.180)
9.2 Fourier Transform in L?(R)
Theorem 9.4. Parseval-Plancherel identity
For f,g € L'(R) n L2(R), we have
“ +00 “ I +oo _
.8 :=f f(9)g(9ds= Zﬂf f)gx)dx=2n(f,g (9.181)

As a corollary, we have | Z|f]|, = v2r || f]|, for f € L'(®R) n L?>®). A slightly modified definition of the Fourier Transform can be
extended to a unitary operator on the inner product space L?(R).
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9.3 Application to PDEs

We consider the Dirichlet problem on the upper half plane:

Fu Fu_, €R, y>0 9.182)
_ _—= X , .
ox%2  9y? Y
with the boundary conditions
u(x,0) = f(x) for some f € ! (R) u(x,y) is bounded as X+ y2 — 00 (9.183)

We apply Fourier transform to the x-variable. The equation transforms into

lyy(s,y) = s a(s, y) (9.184)

with the transformed boundary condition
i(s,0) = f(s) (9.185)

Equation (9.184) is a ODE. The solution is
i(s,y) = f(s)e™ (9.186)

Using the convolution theorem and the known inverse of e ™¥!*l, we can write the solution as

ulx,y) = y[ f(s) ds (9.187)

o Y2+ (x—5)?

which is known as the Poisson’s solution.

10 Calculus of Variations

10.1 Euler-Lagrange Equation

We consider the general problem of finding the function y(x) which gives a stationary value to the functional
b
11yl =f F(x,y,y)dx (10.188)
a

For this problem, we consider a subset of test functions, called bump functions 7(x) on [a, b], which satisfy:
1. n(x) =0unless x € [a, b];
2. 0<n(x)<1forxe (a,b).

Equation (7.145) with C = 1 is an example of a bump function.

The following theorem is a generalisation of Theorem 7.1:

Theorem 10.1

Suppose that f: [a, b] — R is continuous and c;, ¢; are constants such that

b
cm(a)+cz17(b)+f fn(x)dx=0 (10.189)
a

for all bump function n(x) on [a, b]. Then f =0.

Let y: [a, b] — R be aminimiser of the functional I[y] (either subject to the constraints y(a) = ¢, and y(b) = c,, or with no constraints
at all) and 7 is a bump function on [a, b]. Then we have

d
—Iy+ =0 10.190
da [y +an] - ( )

from which we can derive the Euler-Lagrange equation for y(x):

d 0F OF

— = 10.191
dx oy’ ay ( )
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OF
If either y(a) or y(b) (or both) are not fixed, then y(x) is subject to the natural boundary conditions o = EoY] =0 (or
= =b
both) respectively. e *
OF . . . . .
Suppose that Fivie 0. Then y is called an ignorable coordinate of F, in which case we have
y
OF
——; = const (10.192)
ay
oF e
Suppose that i 0. Then we have the Beltrami’s identity:
X
,0F
S =y — — F=const (10.193)
oy
10.2 Application to Mechanics
We generalise the problem to several dependent variables g (1), ..., ¢, (t). We consider the stationary values of the functional
b
N ::f Lt g1, Gn; G1y - Gn) At (10.194)
a

In mechanics, g1, ..., g, are generalised coordinates which are functions of time ¢, S[q] is called the action, and £(t; q1, ..., Gn; G1, ---» Gn)
is called the Lagrangian. We have the famous Principle of Least Action:

Principle 10.2. Principle of Least Action

Suppose that a mechanical system is subject to holonomic, workless constraints, and all forces are conservative. Then the
motion of the system (q; (1), ..., g, (%)) extremise the action

b
S[q]=f Lt g1, Gns G1y - Gn) At (10.195)
a

The principle of least action serves as the fundamental postulate of physics. In classical mechanics, the Lagrangian &£ =T -V,
where T and V are the kinetic and potential energy of the mechanical system.

The extremisers ¢ (), ..., () satisfy the Euler-Lagrange equations:

4oL 0L o icam (10.196)
dr aq,‘ 6qi o T )
o . . 0% A4
with either the fixed boundary conditions g;(a) = ¢;, q;(b) = d;, or the natural boundary conditions a = 34 =0.
ilt=a il=p

0&
We define the generalised momenta p; := a The ignorable coordinates implies the conservation of generalised momenta:
i

A .
— =0 = p;=const, i€{l,..n} (10.197)
0qi
We define the Hamiltonian
n . n ) 0%
JL”::ZPic]i—f:ZQi—- —_p (10.198)
i=1 -1 04
The Beltrami’s identity becomes
0
W =0 = J/=const (10.199)

In other words, the time-independent Lagrangian implies the conservation of Hamiltonian.

The above theorems hint a more general connection between continuous symmetries and conserved quantities:

Theorem 10.3. Noether’s Theorem

We say that the function p(#; q; §) generates a infinitesimal symmetry of the Lagrangian %, if there exists a (sufficiently
smooth) function f(¢; g; ) such that

0 d
SoLGarapigrap)| = —f6q0;q(0) (10.200)
e

005 =0
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for all (sufficiently smooth) gq(¥).

Then p induces the conserved quantity:

0L
Z 6 - — f = const

10.3 Generalisations

(10.201)

We generalise the problem to several independent variables y = y(xy, ..., X,). We consider the stationary values of the functional

I[y]:fRF(xl,...,xn;y;yl,...,yn)dxl...dxn

0
where R < R" is a region and y; := % foriefl,.., n.
i

The minimisers of I[y] with fixed boundary conditions satisfy the Euler-Lagrange equation:

We can also generalise the problem to include higher derivatives. We consider the stationary values of the functional

b
I1y] =f Fx9,y, . y™) dx
a

The minimisers of I[y] satisfy the Euler-Lagrange equation:

Zv)k AL
= dxk ay(k)
If n = 2, the natural boundary conditions for this problem are
OF d OF _ 0 oF
dy’ dxay" - ay" -

when evaluted at x = a and x = b.

10.4 Integral Constraints

We consider the problem of finding the stationary value of the functional

b
Iy =/ F(x,y,y)dx
a

subject to an integral constraint

b
Jy =f G(x,y,y)dx=C
a

We can introduce a Lagrange multiplier 1 so that the minimisers y(x) satisfy the Euler-Lagrange equation for F — AG:

d( o )
a(a—y,(F—AG)) - a(F—AG) =

Note that in this case the natural boundary conditions will be
0
—((F-13)=0 atx=aandx=»>b
0y’

10.5 Application to Sturm-Liouville Theory

We notice that the Sturm-Liouville equation

-~ (Pp@Y X)) + gy =Ar(x)yx) x€la, bl
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(10.203)

(10.204)

(10.205)

(10.206)

(10.207)

(10.208)

(10.209)

(10.210)

(10.211)



is the Euler-Lagrange equation for the variational problem of finding stationary values of

11y :fub (P(0)y' )2+ q(x) y(x)?) dx (10.212)
subject to
Jlyl = fub r(x)y(x)2 dx = const (10.213)
The corresponding fixed or natural boundary conditions are given respectively by
y=0 py' =0 (10.214)

evaluted at x=aand x = b.

In particular, an eigenvalue 1, and its corresponding eigenfunction y,, satisfy that

b
] [ (pP)yY' (0% + g0 y(x)?) dx
Ap= 2 _ Ja (10.215)

b
Jlynl f r(x)y(x)zdx
a

from which we may recover some standard results in the Sturm-Liouville theory, for example, the orthogonality relation:

b
f r(X)Yn(xX)ymx) =0 form#n (10.216)
a

in the eigenfunction expansion
Y =3 ciyix) (10.217)
i

An interesting application is the Rayleigh-Ritz approximation or variational principle. Suppose that we have a Sturm-Liouville
problem
ZLy(x):==(p(0y' (X)) +qx)yx) = Ar(x)yx) (10.218)

and we would like to obtain an upper bound its smallest eigenvalue 1y. We have

b
/()2 2
_(Zyoyo, _(Lyy). _ f Py (07 + g0 y2)%) dx

7 Y ST, b (10.219)
Yo, Yo r »Yy r f r(x)y(x)zdx
a

for all (sufficiently smooth) y(x) that satisfy the same boundary conditions.

The method ia particularly useful in estimating the upper bound of the ground state energy for a given quantum system.
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