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Advise on the exam for differential equations Il for students
of engineering

This file is intended to facilitate the preparation for the exam. We list important
topics which does NOT mean that we exclude other subjects for the exam.

Publication of this file is il prohibited!

This version is based on the German original by Dr. Hanna Peywand Kiani



Absolutely necessary techniques

e Solve simple ordinary DEs, for example

— separable (compare, e.g., method of characteristics)
— linear with constant coefficients (compare, e.g., heat equation)

y(t) + ay(t) = h(t)

General solution of homogeneous DE: yp(t) = ve ', veR

Particular solution of inhomogeneous DE:
_ ot DE .
yp(t) == v(t)e™ " — §(t) — ¥(t) — yp(t)

y(t) = yn(t) + yp(t) = v + yp(t)
Determine v by initial values!



Very simple integrals, integration by parts

For the computation of, for example, d'Alembert, Fourier coefficients, cha-
racteristics

Computation of Fourier coefficients (Sheets 6)
polar < — — — > Cartesian (Work sheet 4, Homework 4)

Determinant/Eigenvalues of 2x2 matrices (Work sheet 4)
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W1: Ansatz for the solution of the heat equation is given. Determine parameters
by plugging it into the equation. Q§ ol e an

Sheet 1:

W?2: Ansatz for the solution of the telegraph equation is given. Determine
arameters by plugging it into the equation.
: v plugging WAt | Aol ueion

H1: Definitions, order, semi-, quasi-, linear etc.

X

H2: Traffic model, continuity equation, transport equation u; — cu, = 0
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Sheet 2: Method of characteristics

W1, W2, H1: Method of characteristics (standard), IVP:

u + a(x, t,u)u, = b(x,t,u) X X<

W3: First nonlinear DE, Questions about characteristics:

Shape of the characteristic?/ Is the space filled?
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H2: Questions about characteristics:
Shape/ solution constant along characteristics? X

H3: Method of characteristics on quadrant g§


iPad 8

iPad 8


Sheet 3:

W1: Burgers equation: two rarefaction waves, two shock waves, respectively
WX

4
W2: Continuity equation, u; + (@)x = 0, u(z,0) not continuous. v

jump condition, entropy solution.
W3: Nice-to-have. Irreversibility of non-smooth solutions of Burgers equation 52()

H1la) Short question about: Entropy solution, weak solution, rarefaction waves. x
H1b) Entropy solutions for continuity equations other than Burgers equation.xx

H2) Burgers equation: rarefaction wave next to shock wave
e Required: solution up to the point where the waves meet <

e Nice-to-have: solution after the two waves met. é
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H3) Traffic flow model, non convex flow function ¢
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Second order differential equations
Sheet 4:

P1) Transform to integrable form. Solve new DE X

-
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P2a) Harmonic functions.
P2b) Mean value property. xx

P3) Rotational symmetric solution of Laplace equation. Fundamental solutions
><>

H1) Classify (parabolic, elliptic, hyperbolic) ~<¢

H2) Mean value property/ maximum principle /determine values at given points
by the uniqueness of the solution >
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Sheet 5:

P) IBVP: Inhomogeneous heat equation, inhomogeneous boundary values X55¢

e Transform to IBVP with homogeneous boundary values.

e Homogeneous DE, homogeneous boundary values: Product ansatz
— closed-form solution
— equating coefficients.

e Inhomogeneous DE, homogeneous boundary values: closed-form solution
— ordinary DE
— solve initial value problem for ordinary DE

e solution of original differential equation : superposition
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H1) Laplace equation on discs: Product ansatz.
— closed-form solution ¢
— equating coefficients.

H2) Heat equation,
Derive solution approach for Neumann boundary conditions
Solve example by equating coefficients.

P
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Sheet 6:

W1) IVP wave equation, inhomogeneous,
Ansatz for the solution of the inhomogeneous DE is given XX
Homogeneous differential equation : d'Alembert
Combine (superposition).

W?2) IBVP wave equation, homogeneous DE, homogeneous boundary vaIuesXXy
—— closed-form solution

— equating coefficients (Ax = 0) und Fourier coefficients for By.

Hla) IVP wave equation, homogeneous DE: d'Alembert, standard %

H1b) IVP, homogeneous DE, data not smooth: d'Alembert /d
Sketch solution for fixed values of t.

H2) IBVP wave equation, homogeneous DE, homogeneous boundary values
— closed-form solution s alel

— equating coefficients (Bx = 0) and Fourier coefficients for Ay.

H3) IBVP: Inhomogeneous wave equation, inhomogeneous boundary values

——~—
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— Reduce/transform to IBVP with homogeneous boundary values.

XX
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Summary of some
(not all)
closed-form formulas

No guarantee!

Please compare to the lecture notes/formulary before the exam!
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Summary of some (not all) closed-form formulas for differential equations
of first order:

Method of characteristics
ur(x,t) + a(z,t,u) ug(x,t) = bz, t,u).

Auxiliary problem : Uy + a-U, + b-U, = 0

dt dax du
—_— = ]_ _— = _— =
= =t S = bt

or (with t as parameter)

d d

& a(x,t,u), & b(z,t,u). (1)
dt

Solving/integrating yields Cy(x,t,u), Co(x, t, u)

Let Cy = f(C1). Solve for u if possible

and determine f by the initial condition
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Burgers and similar equations, rarefaction and shock waves

ug + (f(u)), = 0.

dx , du
E:f<u>7 — = 0. (2)

the slope of the characteristics depends on u only
u is constant along characteristic

characteristics are straight lines

often sketches are useful

For (Riemann problem)

Uuj T < x

Ut + (f(u)>a: =0, (f strictly convex), ’LL(ZC, O> - {u xr >
- 0
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Entropy solution:

o If u; > w, : shock front (discontinuity curve) s(t) with:

Rankine- Hugoniot- jump condition:

oy = Fw) =) 1)

U — Uy u]

w(t) = {ul xr < s(t),

Uy x> s(t).

o If u; < w,: rarefaction wave.
Let g = (f’)~! = inverse function of f’

(ul r < xzo+ f(u) - t,

u(x,t):<g(x_tx0> ro+ fl(uy)  t<x<xzog+ f(u,) -t

Uy x> xo+ fl(u) - t.

\
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Summary of some (not all) closed-form formulas for differential equations of
second order

For the exam:
Use the formulas that were derived in the lecture/auditorium exercise directly.
Don't start from the product ansatz.

In the following we give solution formulas for:
Heat equation initial boundary value problem
Wave equation initial value problem

Wave equation initial boundary value problem
Laplace equation: rotational symmetric

Laplace equation: not rotational symmetric
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I) Heat equation, initial boundary value problem (IBVP), homogeneous
differential equation, homogeneous boundary values:

U — ClUgy = 0 c>0,ze(0,L),t>0,
u(z,0) = uo(x) z € [0, L],
u(0,t) = 0 t >0,
u(L,t) =0 t >0,
u(x,t) = Z ake_cw2k2t sin(kwx) w = %
k=1
> |
u(x,0) = Z ay sin(kwzx) = ug(x) equating coefficients may be possible
k=1

2 [* ,
ar = T / uo(x) sin(kwz) dz +— if equating coefficients not possible
0
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I1) Heat equation, IBVP, inhomogeneous differential equation, homoge-
neous boundary values:

U — Clgy = h(x,t), re (0,L),t>0,c>0
w(z,0) =wuo(z),  z€(0,L)
u(0,t) =0 u(L,t) =0 t>0

u(x,t) = Z ax(t) sin(kwx) W= %
k=1

Solve initial value problems
ck?m?

L2 = Ck(t), ak(()) = bk

dk(t) + ap (t)
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Where

oo

Z ck(t) sin(kwx) E h(x,t) equating coefficients may be possible

k=1

otherwise:

2

ck(t) = — /0 h(x,t) sin(kwz)dz

L

u(x,0) = Z bi sin(kwzx

k=1

otherwise:

2

! . :
) = ug(x) equating coefficients may be possible

L
b, = — / uo(x) sin(kwzx)dz
0

L
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I11) Heat equation, IBVP, inhomogeneous boundary values:

Up — CUgze = h(x, 1), re(0,L),t>0
u(x,0) = up(x), x € (0,L)
u(0,t) = f(t) u(L,t) = g(t) t>0

Reduce to solving a IBVP with homogeneous boundary values:

v(z,t) = u(z,t) — () — +(g(t) — (1))

yields a new problem for v with homogeneous boundary values.

In case the new DE is homogeneous: Case I).
In case the new DE is inhomogeneous: Case Il).
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Wave equation:
A) IVP, homogeneous:

Gt — CPligy = 0, @(x,0) = g(x), tt(x,0) = h(z), x €R, ¢ > 0

x+ct
iz t) = = [z + ct) + glo — ct)] + — / h(a) do

1
2 2c xr—ct

B) IVP, inhomogeneous:

Ut — gy = f(z,t), u(z,0) = g(x), us(x,0) = h(z), z €R, ¢ >0

u(x,t) =u+u (u as in A)

1 t x—c(T—t)
u(x,t) = 2_0/0 / f(w, 7)dwdT

+c(T—t)
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B) IBVP, homogeneous differential equation, homogeneous boundary
values:

Ut — gy = 0, z e (0,L),t>0,¢>0

u(z,0) = uo(z), ug(x,0) = wo(x)
u(0,t) =0 u(L,t) =0 t >0 W=

(0,L)
L

Z | A cos (ckwt) + By sin (ckwt)] sin (kwx)
k=1

Equating coefficients may be possible

u(x,0) = Z Ay, sin (kwz) = uo(x)
k=1

o0

us(x,0) = Z ckw - By, sin (kwz) = wo(x).
k=1
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Otherwise:

o L L
A = Z/O ug(a) sin(kwa) da, By = % i wo(a) sin(kwa) da

1 2 [*
or B = %bk where b = 7 / wo(a) sin(kwa) da,
0



C) Inhomogeneous differential equation, homogeneous boundary values

where w =

%o@ Qomv\su( / \ov& QOV Ne @s<ann

Upp — CPUpy = h(x,1) c>0,2€(0,L),t>0
u(x,0) = up(x) xz € (0,L),

ug(z,0) = vo(x) x € (0,L),

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

u(L,t) = 0 t >0,

7

u(x,t) = Z qr(t) sin(kwx)
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Solve ¢}/ (t) + *k*w?qx(t) = cx(t), q,(0) = ak, ¢;.(0) = by,

o L
with: ax = 7 / uo(x) sin(kwz) dx.
0

9 L
b, = — / vo(x) sin(kwz) dx.
L Jo

ci(t) = %/0 h(x,t)sin(kwzx) dz.

Fourier coefficients may be computed by equating coefficients!
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D) IBVP, inhomogeneous boundary values:

Ut — Uy = h(x, 1), re(0,L),t>0
u(x,0) = ug(x), us(z,0) = vo(x) z € (0,L)
u(0,t) = f(t) u(L,t) = g(t) t>0

Reduce to the solution of IBVP with homogeneous boundary values:

w(z,t) = u(z,t) — f(t) — +(g9() — (1))

this yields a new problem for w with homogeneous boundary values.

In case that the new DE is a homogeneous wave equation: Case B)
In case that the new DE is an inhomogeneous wave equation: Case C)
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Laplace equation

A) Rotational symmetric

Each rotational symmetric harmonic function on R™ \ {0} can be represented

by the fundamental solution ®(x) as

Forn =2 ¢(z,y) = _%m(H(Z)HQ) = —%ln(\/m)

forn=3: d(z,y,2) = zzll(z, v, 2zt = i \/ac2—|-1y2—|—z2°

a and c can be determined by the boundary values.
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B) Not rotational symmetric on rings, inside and outside of disks

Laplace operator in polar coordinates: z = r cos(¢), y = rsin(¢).

r#£0

Au = 0 urr+%ur+ T—12u¢¢:O.

u(r, ) = co + doIn(r) + Z (cur™® + dpr®)(ay cos(kd) + by sin(ke))
k=1

Depending on the domain we need to exclude summand that are not bounded.
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Procedure in the outer space:
Au=0 for (22 +y? =)7r? > R? and u(R, ¢) = ugp(e):
Since the solutions should stay bounded: d, =0, Vk.

i Z r~ " (ag cos(ko) + by sin(ko))

k=1

We are left with: u(r, ¢) = ?0

Moreover, the boundary condition needs to be fulfilled u(R, ¢) = ug(o).

We obtain the solution

(r,¢) = % + f: ( ) (Ay cos(k) + By sin(k))

k=1
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where the Fourier coefficients of ug are

27
A=~ [ uo() cos(he) do
0

T

2m
mzil/mmmwww
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Procedure in the inner space:
Au=0 fir (z* 4+ y* =)r* < R? and u(R, @) = ug(o):

Since the solutions should stay bounded : dy = 0,¢, =0, Vk.

We are left with: u(r ?O + Z Tk (ar cos(kg) + by sin(ko))
k=1

Moreover, the boundary condition needs to be fulfilled u(R, ¢) = ug(¢).

We obtain the solution

(r,¢) = A? + i ( ) (Aj cos(k¢) + Bysin(ko))

k=1
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where the Fourier coefficients of ug are

27
A=~ [ uo() cos(he) do
0

T
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