Analyse 3 NA, EXAM 1

* Monday, November 7, 2016, 14.00 — 16.00 *

Motivate each answer with a computation or explanation.
The maximum amount of points for this exam is 100.

No calculators!

1. (Variation of parameters formula, Green’s function) /25 points/

Consider the initial value problem
5y"(x) — 15y () + 10y(z) =5¢€", y(0) =0,4'(0) =0.

(a) Compute the solution by the variation of parameters formula.
(b) Find the Green’s function.

(c) Use the Green’s function from (b) to confirm your findings from (a).

(a) y"(z) — 3y/(z) + 2y(x) = 0 has char. eq. A\ — 3\ +2 =0 and so, y;(x) = €**, y5(x) = €”
and W (yy,y2)(x) = —e3®. The variation of parameters formula gives the special solution

2z ,x
eve” e“fe
yy(z) = —e** dx + €* de = —e” — xe”,
p —e3z —e3z

so the general solution is given by y(z) = C1€*® + Coe® — ze®. Fitting initial conditions
gives C; = 1,0y = —1, so y(z) = e** — (z + 1)e”.

(b) The Green’s function is of the form

[ A(z)e* + B(z)e®, 0<z <z,
Glz,z) = { C(z)e** + D(2)e*, 0<z<ux.
Fitting the initial conditions G(0, z) = 0, £ G(0, z) = 0 gives A(z) = B(z) = 0. Enforcing
continuity at x = z gives 0 = C(2)e** + D(z)e*, so D(z) = —C(z)e?, while using the
jump condition at z = z gives 2C(2)e** — C(2)e*e* = 1 (for the ODE devided by 5), so
C(z) = e and, finally, D(z) = —e~*. In summary,

0, 0<z<z,

(¢) The solution to the initial value problem (with ODE devided by 5) is given by

y(x) = / G(z,2)e* dz = / (ez(w_z) — ") efdz =" — (x4 1)e”.
0 0
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2. (Fourier Series) [25 points]

Consider the function

1, 9<z< -1
f(z) = r, —-1<z<+l1
+1, +1 <z < +2

and f(z+4) = f(z),z € R.

(a) Show that the Fourier series of f is given by

Zoo nmwT 2 nm
2 sin  —; Y ( cos(nm) + —sin (

with some v € R and determine +.
(b) Do we have S¢(z) = f(x) for all x € R?
(c) Derive from (a) that

- s - 2
Z 2k+1 :E_Z (2k + 1)%m

k:O k=0

(d) Compute the value of the series > >°

nln

(a) We have L = 2 and f an odd function, so Sp(z) = > 7 b, sin (“2%) with

2
/ flx sm ) da:—/olxsin (n;j) dx+/jsin (?) dx
= (E) sin (712—7T> — (%) cos (nm) | hence v = %

(b) Sp(x) = flx),x € R\ {£2,46,+10,...}, Sy(z) = LEHED) o e (49 +6,+10,.. .}

(c) f is continuous at x = 1, so

1= f(1) = i % (— cos(nm) + % sin (”2_7T>> sin (%T)

n=1

Since sin (”7”)2 =1,n = 2k+1,sin (%) = 0,n = 2k, k € Ny and — cos((2k+1)7) sin <w> =

(—1)* we get
- 2 2
= — (=) ——
]; 2k 1 1)n (( T 1)7r)
(d) By Parseval’s identity we have S22 02 = 1 [%) f(x)%da = fol 22dr + [P da = :
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3. (Fourier Transform) /25 points/

For a > 0 consider the function

—1

, —a<x<O0,
f(2) 1, 0<z<a,
0, otherwise.

(a) Show that the Fourier transform of f is given by

1 — cos(ka
iy - . L mti)
with some A € C and determine A

(b) Compute using (a) the value of the integral

[ o ((3)4)

(c¢) Compute the value of the integral

/: (kain(2/€) ;21 + cos(%)) cos(k) ds .

— )e‘“"”’“’daH—\/%7r foa(+1)e_ikxdx - _

=A
(b) 1= f(3a/4) = \/ﬂf fk)e*Ga/ gl = 2 [ (1 COS(ka)) sin (24£) dk , so value is 2
/ .
(C) Set ¢ = 2. From l’f(l’) m f Zf, ) Zlmdk’ and (1 CO]: 2I<:)> o <2ksm(2k’);21+cos(2k:)>
which is an even function, one gets
1 2 > (2ksin(2k) — 1 2k
I=1-1=1-f(1) = o <—2’ ;>/ ( sin(2k) S o cos( )) cos(k) dk .

so the value is 7.

4. (Power Series and the Frobenius Method) /25 points]
Consider the ODE

2y"(2) + (1= 2)y(2) —y(2) =0,

which has z = 0 as regular singular point and a Frobenius series solution around z = 0

(a) Determine the indicial equation
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(b) Compute one solution by the Frobenius method.
(c¢) Compute the Wronskian of the ODE.

(d) Combine (b) and (c) to derive an expression for the general solution of the ODE containing
elementary functions. You may leave an integral in this expression.

a)
b)
¢) The Wronskian is given by W (y;, y2)(2) = Ce™ /574 = €<

d) From (b) and (c) we can derive

We have s(z) =1—2,7(2) = —z,500(c —1)+0=0&02=0
y(z

) =D oo anz" gives the recurrence relation a,; = s0 a, = % and y(z) = age®.

n+1’

(
(
(
(

z

y1(2)5(2) — 11 (2)y2(2) = €75(2) — €7a(2) = C% & 4(2) —1p(2) = Cé ,

which is solved by

—z

dz

y2(2) = De* 4+ Ce? / c

and, by choosing D = 0,C =1 and y;(z) = €*, we can write the general solution as

z

—z

e
y(2) = Ciy1(2) + Caya(2) = Cre” + Cae” / . dz.

End of Exam
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