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Abstract

This project is concerned with the Fourier transform methods for second
order partial differential equations. In particular, solving wave, Laplace and
heat equations using Fourier transform. We also introduce the theory of
distributions and examine their relation to the Fourier transform, and we
then use this methods to find solutions to linear partial differential equations.
In particular, fundamental solutions to heat operators
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Notations

R real Euclidian space in n dimension

PDEs ...cc.oeeeil partial differential equations

Q s open set in R”

DR™) oo, the space of test function over R")

D' (R™) oo, the space of distribution R")

SR™) v the space of Schwartz R")

S (R™) oo the space of tempered distribution R")
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Chapter 1
INTRODUCTION

Fourier transform is the useful method to solve partial differential equa-
tions.In the second chapter it contains some preliminaries, definitions of some
related concepts , definition of Fourier transform and some properties of it.In
the third chapter we deal with how to solve wave,heat and laplace equation
using Fourier transform. To solve this kinds of partial differential equation by
using Fourier method we transform PDEs to ordinary differential equation.
suppose that u(x,t) is a function of two variables z and ¢ where (—o0, 00) and
t > 0.Because of the presence of two variables,care is needed in identifying
with respect to which the Fourier transform is computed. For example,for
fixed ¢ the function U(x,t) becomes a function of the spatial variable x,in
such a case we can take the Fourier transform with respect to the variable x
we denote the transformation by @(&,t) .Thus

Flu(z, ))() = a(€, 1) = \/% / (e € da

This transformation is called Fourier transformation in the variable z And
the inverse Fourier transform is given by

1 - ~ i
u(z, t)) = ﬁ/m a(€, t)e ™ de

In the Fourth and fifth chapter we discuss on the theory of Distribution,test
function, schwartz and tempered distributions ,also the some operations,differentiation
,convolution and direct product of distribution. in this chapter we also dis-

cuss The Fourier transform in S and S’. those operations and properties of

Fourier transform of distribution used to solve partial differential equations,in
particular how to find the fundamental solution of heat operator



Chapter 2
PRELIMINARIES

2.1 Definitions and Terminologies

DEFINITION 2.1.1. A piecewise smooth function can be broken in to dis-
tinct pieces both the functions and their derivatives are continuous every
where ,How ever the only discontinuities that are allowed are a finite number
of jumps discontinuities.

DEFINITION 2.1.2. An absolutely integrable function is a function whose
absolute value is integrable meaning that the integral of the absolute value
over the whole domain is finite

/%|f|<oo

DEFINITION 2.1.3. Let f be function on an interval (a,b), the function
f is said to be increasing function if for any two points X1, Xs € (a,b) such
that X1 < X5 then f(Xl) < f(XQ)

DEFINITION 2.1.4. Let f be function on an R™ is locally integrable func-
tion if it is integrable on every compact sub-set of R"

2.2 Fourier Transform

DEFINITION 2.2.1. For any absolutely integrable function f defined on
R the Fourier transform of f is given by

R 1 > —&ix
fo) = o= 1we )

3



The Fourier of f in "transform space” can be recover via an inversion formula
that defines the inverse Fourier transform

fz) = £)esdg (2.2)

1 RO
eI
2.2.1 some properties of fourier transform

1. Linearity: For two absolutely integrable functions f(z) and g(x) and
for any a,b € R

Flaf(x) +bg(x)] = aF[f(x)] + bF[g(x)] = af(€) + bg(€)  (2.3)

PROOF 2.2.1. For two absolutely integrable functions f(x) and g(x)
and for any a,b € R by definition 2.1

Flaf +bg] = \/_/ [af + bg](z)e " dx

- \/ﬁ/oo f(ZL‘ _gmdl' + —/ _&md:ﬂ
= aF[f]+bF[g]

2. Shifting properties:
(a) -
Flf(z — o)) = e*°f(€) (2.4)

PROOF 2.2.2. For any c € R and ¢ > 0 and f(x) is absolutely
integrable functions,F[f] be the Fourier transform

clarm
Flf(x—¢)] = 6i£CF[f(O$O)]
Flfa=o] = o= fla=ae s
1 > —&i(w+)c
= ﬁ/_mf(w)e Silwhleqy,



where w=x —c ,t =w-+c

—ifwdw

v e
= ¢ \/—_ / e~ dw
Flf(2)]

— z{c

(b) |
Fle f(z)] = F[§ + ] (2.5)
PROOF 2.2.3. For any c € R and ¢ > 0 and f(x) is absolutely
integrable functions/F[f] be the Fourier transform/

zc:pf z{m dx

)] = /

T ezcmefzgzdx

ﬁ/f

— Fletd
3. Derivatives:
FIL] = icF[f(x)] = —icf(€)
. F[d ) =i F[f(2)] = €/(€), and
FIST) iy Flf) (2.6
111. o7 5
5,1 = 5, FLf (1) (2.7)

Let f be continuous and piecewise smooth in(—oo,00) let f ap-
proach zero as |z| — oo if f f are absolutely integrable ,then

F[f ()] = i€FLf]



PROOF 2.2.4.

Flf

, _ L[ (z)e " dy
@) == fwed

using integration by parts

- —z{\/%/(: f(z)e s dx
— L
The result can be extended F[f"(x)] = (—i&)"F[f] for n=0,1,2,...n

DEFINITION 2.2.2. For two absolutely integrable functions f and g the
convolution of f and g over the interval (—oo,00)is defined as

(f % g)(x) = / " o — gt (2.8)

THEOREM 2.2.1. If F(§)andG(§) are the Fourier transform of f(x) and
g(x) respectively, then the Fourier transform of the convolution f x g is the

product F(§)G(&) that is

(fxg)=F(f)F(g) (2.9)

Proof. By the definition 2.2.1 and an interchange of the order of integration
we have

F(frg) = ﬁ / ) / " f(hgle — e deda

_ ﬁ /_ : /_ Z F(O)g(e — e dida

Now we make the substitution x — ¢t = v,so that z =t + v

Fso) = g [ [ fgtoe <

= ﬁ[/_(: f(t)e ®tat /_Z g(v)e ™ dv]
= F(f)F(9))



2.3 Gaussian’s Function and its integral

DEFINITION 2.3.1. Let x € R" the following function is called gaussian
function:

flx)=e (2.10)

for some b >0

Let f(z) = ae " with a > 0,b > 0 be a Gaussian function, note that
f(x) is positive every where the integral I of f(z) over R ,in particular a and
b Let

I— /_ Z f(z)dz

To solve this one dimensional integrals we will start by completing square.
By separability property of exponential function it follows that we will get
a two dimensional integral over a two dimensional gaussian .If we compute
that the integral gives by positive square root of its integral

P [t [ s
- [ [ 1orwiyis
_ /_ Z /_ Zae‘waae_bdeydx
_ /_ Z /_ Za2eb(m2+y2)dyda:

Now we will make a change of variable from (x,y) to polar coordinates (c, r)



then, let v = e %" du = —2brdr

211 0 )
I’ = a2/ / re " drdo
0 0

211 1 0
= 2 / —_— / e“duda
o —2bJ,
a2 o211

— 7’2 x
= 9% [6 ’ |0 ]da
0
2 211
- 4 —1ldo

—21la?
—2b
I1a?

b

Take the positive square root gives

I=a (2.11)



Chapter 3

THE FOURIER
TRANSFORM METHOD

3.1 Solving Some Second order PDEs Using
Fourier Transform Method

we summarize the Fourier transform method as follows
step

1. Find the Fourier transform of the given boundary value problem in
u(z,t) and get the ordinary differential equation in @(&,t) in the vari-
able t

2. solve the ordinary differential equation and find (&, t).
3. inverse the Fourier transform 4(&,t) to get u(x,t)
EXAMPLE 3.1.1. consider the initial value problem for the wave equation

Uy = gy, —00 < & < 00,t > 0,¢ >0 (3.1)

w and u, finite as |z| = 0o ,t > 0 u(x,0) = fi(z) ,—o0 < x < o0,

ur(z,0) = fo(zr),—00 < & < 00

where the functions f; and f; are piecewise smooth and absolutely integrable
in(—o0, 00)

To find the solution of this problem by 2.1 and 2.2



we also need the Fourier representation of the solution u(x,t),

u(z,t) a(€,t)e " de

“ il

where 4(&,t) is unknown function ,which will be now determine .for this we
substitute in to the differential equation 3.1 to obtain

- = / TUED | cera(e,n]ewde
This @ must be a solution of the ordinary differential equation
0%u(€,t)

ot?
whose solution can be written as

w(&,t) = c1(&) cosct + co(€) sinéct

To find ¢;(&) and c2(§), we note that from the initial condition of equation
3.1 we have

filw) = u(,0) = 2 [ er()ede
fa(z) = 8“5;;’0) = \/%fn ffooo fccz(f)ei&df

and hence Fi(£) = ¢1(§) and F3(&) = Ecea(€)
therefore ,it follows that

+ *&a(x,t) =0

u(&,t) = F1(§) cosct + Fg(f) sin &ct

From this the fourier representation of the solution is

(&) €
u(z,t) ) cos Ect + ———= sin Ect]e'~"d,
wlont) = oz [ IF@cosgat + sl
Now since cos £ = M and sin& = 6-5_2;3_1-5 we have
/ )cosEctedr = 11 / h F(6)[e® 4 e~ et ¢
V211 2201 J -
1 1 > ‘ .
. F i€ (z+ct) i&(z—ct) d
5 | RO g



By Fourier transform property 2.4 we have

1
= §[f1(1: + ct) + fo(x — ct)] (3.2)
similarly
/ Sln fct €Ty 1 eibet _ eltet — gmitet —i€ct ngdg
V211 2/2I1 e

88

—_

B (x+ct) — e'é(x — ct)
m—— € at

B 1 x+ct léw
e TG / e
_ 1 :p—l—ct Zgw
= )l / Fy(€)de]dw
r+ct
ZQLC - fo(w)dw (3.3)

putting equation 3.2 and 3.3 together yields d’Alembert’s formula

x+ct

uet) = 3lfle =)+ file e+ 5 [ pl)de

—ct

EXAMPLE 3.1.2. consider the following problem involving the laplace
equation in a half-plane

Uy + Uyy = 0, (—00 < 2 < 00),y >0 (3.4)

u(z,0) = f(z),(—00 < x < 0)
lu(z,y)| <M ,(—oo <z < 00),y>0

where the function f is piecewise smooth and absolutely integrable in
(—o0,00). If f(z) — 0 as |z| — oothen we also have the implied boundary
conditions limy| e u(x,y) = 0,limy_, ;o u(x,y) = 0 for this we use the equa-
tion 2.1 and 2.2 we also use the Fourier representation of the solution U(x,y)
u(z,y) = \/ﬁ f (&, y)e®®dE we substitute in to equation 3.4 we get

2

11



This @ must satisfy the ordinary differential equation
9%
Oy?
and the inial condition 4(&,0) = F(§) for each € .

The general solution of the ordinary differential equation is c1e%¥ + coe™%V.If
we impose the initial condition and the bounded ness condition ,the solution

becomes
. _ Flw)e™¥, ,£>0 _ —le|
u(£7y) - {F(w>€§y, 7€ < 0 - F(é-)e Y

Thus the desired Fourier representation of the solution

u(z,y) = \/% /_Oo F(£>€*\5|yei§zd€

To obtain an explicit representation,we insert the formula for F'(¢) and for-
mally interchange the order of integration,to obtain

u(z,y) = \/% /_ N [ /_ N F(w)e~ 8 dw]e v ei€e g
/ " o) ol ge] () duo

= £20

1 oo
el
Now the inner integral is

/ eié"(w—w)e—lfydg — 2Re/ eiﬁ(w—w)e—fydg
_ 0

= 2Re /OO e~Sly-ile—wlge
0

= 2Re _1 = 2y
y—i(r—w) Y+ (z—-w?)

Therefore the solution u(z,y) can be explicitly written as
@) =g | e ) (35)
u(z,y) = = -7 '
T ey @ wp

This representation 3.5 known as possion’s integral.In particular for

1, fa<zx<b

0, otherwise.

u(z,0) = f(z) = {

12



thus equation 3.5 becomes

1 /[P 1 [P dw
““’”:ﬁ/a e A=
using substitution v = == we have dw = ydv so that
1[5 1
u(z,y) = i m;I)l+U2dv
= l[tan_1 boz tan ! a—x]
Y )

EXAMPLE 3.1.3. consider the heat flow problem of an infinitely long thin
bar insulated on its lateral surface which is modeled by the following initial
value problem.

Uy = Uy, (—00,00),t > 0,¢ >0 (3.6)

u and u, finite as |x| — oo ,t >0
u(z,0) = f(r) —oo <z < o0

Where the function f is piecewise smooth and absolutely integrable in
(—o0,00) .Let u(&,t) be the Fourier transform of u(z,t). By 2.1 and 2.2 we
have

u(z,t) a(€,t)ede

r/

(g, t) 3

“ L

Let f be continuous and piecewise smooth in(—oc,00) let f approach zero
as |z| — oo if f f are absolutely integrable ,by 2.7 and 2.6 we get

5 = e / &
- —i€x
5= o | e s

_ 2 —ifx
81'2 - \/ﬁ/ Zf) d&

13



In order to satisfy equation 3.6 we have

B Gu_ O0u 1 e ou(é,t) 5.5 . itx
O—E C@xQ_\/ﬁ/oo[ 5 + P&, t)]) e dE

Thus,u must be the solution of the ordinary differential equation

ou(&,t)
ot

+ A2E2(€,t)

From the initial condition equation 3.6 we have

(&, 0) = \/% /OO u(z,0)e " dx

—L b x)e € dxy
_\/ZH/_oof() I
= F(¢)

Therefore from equation 3.7 we have

a(Et) = F(€)e &

]' > —£202¢7 itx
uat) = / P e

1 < 1 o ; 2,24 4
\/ﬁ/_ [\/ﬁ/_v f(w)eflwmdw}effctezfmdé-

1 o0 ) .

= o5 W / O 1
1 [ 00 .

= o5 | W / [e= ¢t e d€] du

Now consider the inner part of above equation
H(z,t.&) = / € temitle—w) e

= [ eopl-ttee - e Tl

14



since the exponent satisfies (use completing square method)

22, N (22 (z — w) o T Wy (v —w)?
it +ic(r —w) = —t(E°c" —ic ; ) = —t[(c€—i 57 )°+ yre ]
and set cf—i%:\%,with cd§ = ds such that
Y (z—w), ds  [II _(z—w)?
R B e e T

since by Gaussian function

Therefore 1 o ( )2
T—w
u(x,t) = —— w)exrp|— dw
(1) 4emt J - fw)ear] 4t |
:/’km—wJVWMw
where k(z,t) = \/ﬁexp[—%]

15



Chapter 4

THE SPACE D’
DISTRIBUTION

4.1 Definitions on Distribution

DEFINITION 4.1.1. let Q C R™ be an open set and ¢ : 2 — C a function
we say that ¢ is a test function if

1. support of ¢ is compact
2. ¢ s c™
DEFINITION 4.1.2. The heaviside function is defined to be equal to zero

for every negative values of x and unity for every positive values of x and is
denoted by
0, ifx<0
H(x) = 4.1
() {1, ;x> 0. (4.1)

This is also called the unit step function .

DEFINITION 4.1.3. In physical problem one often encounters idealized
concepts such that a force concentrated at a point & or(an impulsive force that
acts instantaneously )These forces are described by the Dirac delta function
d(x — &) Which have several significant properties

5('%_5):07*%7&6

16



b .
/5($—5)dw:{0’ ifa,b< bork <ab

1, ;,a<z<hb.

And -
/_ Sz —¢&)dxr=1 (4.2)

Equation 4.2 is a special case of the general formula
sxf= [ 8= €pa)dn = 0 (13

DEFINITION 4.1.4. A mapping T : D(R") — C is called a distribution if

1. it is linear in the sense that if p, ¢ € D(R™) and a,b € C then

T(ap +bg) = aT(p) + bT(9)
2. it is continuous , in the sense that if {pm} — ¢ in D(R"™) Then
{T(pm)} = T(p)in C

OR A continuous linear functional on a space D of test function is called
distribution

The space of distribution is denoted by D'(R") it is also called generalized
function. A function on R” is locally integrable if it is integrable on every
compact subset of " . Every locally integrable function can be treated as
a distribution. Let f be a locally integrable function on ", Then for any
¢ € D(R"),we can define the integral

(fro) = [l@)p(z)ds
R

TYPES OF DISTRIBUTION

1. Regular distributions: are these distributions which are generated by
locally integrable function. In fact let f a locally integrable function
on K" Then for any ¢ € D(R") , we can define the integral

(fro) = [l@)p(z)ds
R

17



2. singular distribution : are distribution which are not regular.

EXAMPLE 4.1.1. The heaviside distribution in R is
(H, ) = /% o(x)da (4.4)

by equation 4.1 equation 4.4 becomes

o) = [ " ()

Since H(x) is a piecewise continuous function .this is reqular distribution

EXAMPLE 4.1.2. The Dirac delta distribution in R" is

(0(z = &), ¢(x)) = o(§)

For & is fized point inR™ the linearity of this functional follows from the
relation

(0,c101 + c202) = c191(§) + c22(§)
- Cl<57 ¢1> + CQ<5a ¢2>

where ¢, and cy are arbitrary real constants. To prove continuity we observe
that

limyy, 00 (6, )Y = limy, 00 G (&) However if ¢, (z) — 0 then ¢ (€) and we
have continuity, but it is not locally integrable. The distribution is therefore
a singular distribution.

4.2 Some Operations on Distribution

Let f,g € D'(R") and a € ¢ we define
1. The sum of a distributions, f + g, (f + g,¢) = (f,¢) + (9,¥), Ve € D

2. Multiplication by constants by a constant a.f as, (af, @) = a(f, ),V €
D

18



. The shifting of a distribution, f(¢ — 7),as

<f(t_7_)>90> = <f790(t+7_)>7v90 €D

That is
(fit=7),0(t) = . [t =T1)p(t)dt

= Wf(y)sO(erT)dy
= (fipt+7))

. The translation of a distribution f(—t) as

<f<_t)’ 30> = <fa 90(_t)>7v90 €D

(te) = [ fp

= Wf(y)so(—y)—dy
= (f,o(-t))

. The dilation of a distribution f(at),as
flao®) = [ flato- vt
_ vy L
= /Wf(y)w(a)|a|ndy
1

t

= (f), W@(—»

a

. The multiplication of a distribution by a smooth function ,gf as

(9f,0) =(f,9¢),Yo € D

19



4.3 Differentiation of a Distribution

DEFINITION 4.3.1. Let f be a distribution in D' (R") the partial deriva-
tives of f are defined as

af

f 0¢
ot;

7%0>:<f7_a_tz

), Vo €D

for every i € {1,...n}

As most of the properties for distribution ,this definition has its orgins in
the behaviour of regular distribution.
Let function f € D'(R), for which the function f is smooth then its derivative
f" is also smooth ,so it defines a distribution and the integration by parts
yields

Fane = [ 7o
- / (Fo) Ot — [ F)e (1)t
Rn Rn

But as ¢ is a test function ,its support is compact ,and thus the fundamental
theorem of calculus forces the first integral to be zero and we can write

<f (t>7§0> = _<f<t)790/>7v90 €D

REMARK 4.3.1. 1. Let f be a distribution then the expression for %
in definition defines a distribution

. 0 Opn
i.e (3L, 0n) = —(f, %)

1. Differentiation is a linear operation in the space of distribution ,and it is
continuous in the sense that if a sequence of distributions f,, converges
to f in D" then D¥f, converges to D*f in D’
For reqular distributions which comes from the differentiable function ,the
usual derivatives coincides with the distributional derivative ,but we know
nothing about the remaining ones,such as the delta function

EXAMPLE 4.3.1.
(6,¢) = ©(0)

20



so if we write the derivatives with respect to variable t; i € (1,...n) we get

<%w> - g—g> - —2—1‘?(0) (4.5)

In general,from the above equation 4.5 we immediately get that if k = (ky, ..., k) €
(R)",

(D", 0) = (=1)"D*p(0)
0, ifx<0
1, ;x>0.

EXAMPLE 4.3.2. consider a Heaviside function H(x) = { if

we compute its derivatives for ¢ € D(R),

(H (t), ) )

(H(t),¢
/% Hb) ()t
= /0 h © (t)dt

Now as ¢ 1s a compact support ,we can find k > 0 such that the support is
contained in [—k, k| and

_/OOO @ (t)dt = —/OOO so/(t)dtzfokso/(t)dt

= —p(k) +¢(0) = p(0) = (4, )

Therefore,in terms of distributions,we get

H(t) =6(t) (4.6)

4.4 The Schwartz Space S

DEFINITION 4.4.1. Let ¢ : R* — C be a function we say that ¢ is a
Schwartz function if

1. ¢ is c™®
2. for every m € z*, k € 2T there exists a constant ¢,,,k > 0 such that

[t DF$(t)] < e,k > 0;VE € R

21



The space of all Schwartz function is called Schwartz space and denoted by

S(®R")

DEFINITION 4.4.2. Let {¢,}5°, be a sequence in the Schwartz space S we
say that the sequence converges to zero in S if for every m € 2 , k € (Z%)
the sequence {|[t|™D*¢,,(t)}°, converges to zero uniformly Following this
definition ,we say that the sequence {¢,}22 | converges to ¢ if the sequence

{pn(t) — &(t)}52, converges to zero.

4.5 The Space S of Tempered Distribution

DEFINITION 4.5.1. A mapping T : S(R") — C is called a tempered

distribution if

1. it is linear,in the sense that if ¢, o € S(R") and a,b € C' then

T(ag + bp) = aT(9) + bT(p)

2. it is continuous ,that is if {¢p,} — ¢ in S(R™) then {T(¢pn)} — T(¢)
in C

Properties of Tempered Distribution

1. The sum of a distributions f + g, [{f + ¢, )| < [{f, ®)| + |{g, ®)

2. Multiplication by constants by a constant af as

[(af, o) < [lalI(f, )]
3. The shifting of a tempered distribution, f(t — 7),as
(f(t=7),0) = (f,0(t + 7))
[t DFu(t + )| < 27{[t + 7" D pu(t + 7)| + |7 (| D Gu(t + )}
4. The translation of a distribution f(—t) as in the previous case ,it is

enough to see that the sequence {¢,} converges to zero in S but this
is trivial. because [t| = | — |

22



5. The dilation of a tempered distribution f(at),as
t t t
tkan_: m_ka:n_
1D u(D)] = lal | " DHou( )]
And right hand side term converges uniformly to zero.

,g It is immediate from the
definition of convergence in S that the sequence { } converges to
zero in S, so the derivative of a tempered dlstrlbutlon in continuous

and thus a tempered distribution.

6. The derivative of tempered distribution, 2

4.6 Convolution and Direct Product of Gen-
eralized Functions

4.6.1 Convolution of Generalized Functions

DEFINITION 4.6.1. Let f and g be functions locally integrable in R™, where
the functzon h(z f |g —y)|dy is locally integrable in R™ .the function

ff ) y
- /g(y)f(a: —y)dz = (g = f)(z) (4.7)

is known as the convolution f * g of these functions

The function in equation 4.7 is locally integrable in R"™ and there for de-
fines a regular distribution (generalized function)acting on the test functions
¢ € D(R") according to the rule:

(frap) = / (f * ) (E)p(€)de
- / () (€ — y)dylp(€)de

=
= [ ol 56 - veteiciay
:/ /f o(x + y)dx]dy
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(by virtue of Fubini’s theorem) that is

(frg.9) = / F(@)g(y)p(z + y)dady, o € D(R")

Note: If the convolution f % g exists,then there is also a convolution ¢ * f,
and they are equal f x g = g x f that is,the convolution is commutative

Differentiation of a Convolution

If the convolution f x g, D*f % g,D*(f % g) and f * D%g exist and more over

D%fxg=D(fxg)=[f*D% (4.8)

4.6.2 Direct Product of Generalized Function

DEFINITION 4.6.2. Let f € D'(R") and g € D' (R™) be any two distri-
bution there direct product is defined as

(f(@).9(y), e(z,m)) = (f(2),{g(y), o(z,y))), Ve € DR

And the direct product of

(9(y).f (@), o(z,y)) = (g(y), (f(x), e(x, 1)),V € DR™™)

it follows that
f(x).9(y) = g(y).f(x) (4.9)

4.7 The Fourier Transform in S And in S

4.7.1 The Fourier Transform in S

DEFINITION 4.7.1. The Fourier transform on the Schwartz space S(R™)
is an operator F' : S(R™) — L™ which assigns to every ¢ € S(R") the
function

Fo& = ¢(¢) = . o(z)e " dy
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Some Properties of Fourier Transform in S

proposition 4.7.1 Let ¢ € S(R") be a Schwartz function ,Then for every
k € (Z)™ the following properties holds

. DFF(9)(&) = (=) k| F (%) (€)
- EFF(9)(€) = (=) k| F(D*¢)(€)
3. Ifr € R then F(d(x — 7))(€) = e “"Fp(€)

N =

4. IfA € R then F(¢(A2))(€) = (%)

A"

ot

If ¢, € R then [, Fo(x)p(x)de = [, ¢(x)Fo(z)ds

4.7.2 The Fourier Transform in 5’

DEFINITION 4.7.2. Let f € S’ (R") be a tempered distribution ,the Fourier
transform of f as a functional over S(R™) denoted by F'f or f given by

(Ff ) =(f, F¢),Yp € S(R")

In fact, if ¢ is a Schwartz function and we treat it as a distribution then
for every p € S

(Fop) = [ Flohola)da

and by property 5 in the above proposition we can write
| Fo@gwis = [ s)Pelaids = (0. )
n §Rn

DEFINITION 4.7.3. Let f € S'(R") be a tempered distribution .Its inverse
Fourier transform denoted by F~1f or f is defined as follows

(F7'f, ) = ([, F7'¢),Yp € S(R")

REMARK 4.7.1. Let f be a tempered distribution and denote by ~ f its
transposition. Let also k € (Z1)" be a multi-index.

i DMEf) = ()M F(a"f)
i 2P Ff = (=)L (D f)
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i F2f = (21" f
proposition 4.7.3 Let f € S'(R") and g € S'(R") then

((f(2)-9W)(&m)) = F[f(&).Fgn)
PROOF 4.7.1. consider ¢ € S(R™™™) by definition ,we have

(F(f(x).9(y)(&m)), o2& m) = ((f(x), (g(y) Fo(&,m))))

In this point ,we need to remark the fact that the Fourier transform can be
computed in different variable .This can be easily checked by using defini-
tion. This means for example

Folx,y) = Fy(Felo](z,y)), (4.10)
where Feg(z,n) = [ ¢(&, n)e¢d¢

This method will also be used several times this by equation 4.10
(f(@), W) Fo(z,y))) = (f(),{g9(y)(F(Fe[o](x,y)))
= (f(2),{(Fy(n), Fs(x,€))))
= (f(@).Fy(n), Fe(¢)(z,m))

we saw n equation 4.9 that the direct product is commutative. Thus
(f(x).Fy(n), Fe(o)(x,n)) = (Fy(n).f(x)Fe(d)(x,n))
= (Ey(n)(Fy, (&)
= (Ff(&)-Fg(n),o(&,n))
EXAMPLE 4.7.1. check that for every multi-index k € (%)™ and vy € (R",
F(D*[a(x =)&) = (i) k|ere (4.11)
choosing any Schwartz function ¢,
(F(D¥[5(z = )] ¢) = (=1)*(3(x — ), D*())
= (D™= sz — ), F(£"9))
= iF(E) ()
— Ikl . §k¢(§)e—i(vﬁ)d§

= {(()Mghe ", 9)
In particular ,for k =0,y =0



EXAMPLE 4.7.2. The Fourier transform of delta function ,

(FIS(ar, )], 6) = (5(2).9)
— 6. [ o)

= /_OO P(y)dy
(1,)

Thus X
iz)=1
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Chapter 5

Fundamental Solution of
Differential operator

5.1 Generalized Solution and Fundamental So-
lutions

Let the following be a linear differential equation of order m
Z ao(x) D% = f (5.1)
|| =0

in which f € D'(R") is distribution and the coefficients a, and ¢ functions.
To shorten the expressions to be used, we will denote the differential operator

L(z,D) =Y an(x)D" (5.2)
|a|=0
thus the equation 5.1 gives,
L(z,D)u=f (5.3)

In general we have looking for a distribution v € D'(R") which satisfies
equation 5.3

DEFINITION 5.1.1. Let L(x, D) be a differential operator , f € D' (R")
and an open set A C K" we say that a distribution v € D' (R") is a generalized
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solution of the equation L(x, D)u = f in the region A if
(L(z, D)u, 0) = (f. )
For every testing function ¢ € D(R™) whose support is contained in A

Consider now a differential operator with constant coefficients. If we keep
notation as in 5.2 in this case we will write

L(x,D) =) an(x)D* =) a,D* = L(D) (5.4)
|a]=0 |a|=0

In this situation we will be able to obtain some particular solutions which
will be of extreme importance .

DEFINITION 5.1.2. Let L(D) be a differential operator with constant
coefficients, we say that a distribution E € D' (R") is a fundamental solution
of the differential operator L(D) if E satisfies

L(D)E =6, inD (R")

THEOREM 5.1.1. Let L(D) be a differential operator with constant coeffi-
cients and E a tempered fundamental solution of it . Let also f be a Schwartz
functions on R" then a solution to the equation L(D) = f is given by

u=FExf

PROOF 5.1.1. we know that L(D)E = 0 as E is a fundamental solution
of the operator L(D). Now,if we consider E * f as a candidate solution ,and
considering notations in equation 5.4

LD)E+ f) =Y a.D*(E * )
la|=0

Recall the rules of differential of the convolution given by 4.8 we can write

m m

Z aoD*(E * f) = Z ao(DE x f)
|ar|=0 |a|=0
By linearity we get
LIDYExf)=LD)Exf=0xf=f (5.5)

The delta function is the identity element with respect to convolution As the
consequence, the distribution E x f is a solution to equation in the statement
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The reason for bring fundamental solutions in to the limelight is clear
now, If we manage to obtain one for an operator,much of the work will
be done. In any case,it is important to remark that, in general they are not
unique .suppose we have been able to get a solution to homogeneous equation
L(D)u = 0 If we call it Ep,then

L(D)(E + Ey) = L(D)E+ L(D)Ey =6 +0=14

showing that F + Ej is also a fundamental solution.

5.1.1 Fundamental Solution of Heat operator

The very well known heat equation models the evolution of the temperature
in a certain space, which could be a stick or a plane,and even objects in
spaces of greater dimension, Consider variable x € R"s to be representative
of space and variable ¢t € R of time. Then,the heat equation is given as
ou
—(z,t) = A Au(z, t) (5.6)
ot
where /A, is the laplace operator concerning variable z and c is a positive
constant.Basing on the heat equation 5.6 the heat operator Ly (D) is

Ly(D)=D,—C*> D2 (5.7)
=0

where D, represents the partial derivatives with respect to the variable z;.
We know that if we want to obtain a fundamental solution of Ly (D) we need
to solve the equation

Ly(D)E = D,E(x,t) — C?A,E(x,t) = §(x,t)

Instead of applying the general Fourier transform as we did in section (5.1)
we will only consider the Fourier transform on the variable x, For for that,

£(92) o r00m) = 6) 659
By properties of derivatives Fourier transform
OFE 0
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Also observe that .
Fm(Ax) = Z Fx(DiE)
i=1

And by properties in remark (4.7.1)
F,(D3 E) = & F,(E) = & Fy(E)

This means that
Fo(Dy) = =Y &F.(E) = [¢°Fu(E) (5.10)
i=1

It remains to handle the right hand side of equation 5.8
Fo(0(z,1)) = Fo(0(x).0(t) = Fi(6(x)).0(t)

we also know that

Fo(5(2) = 1(6). s0F, (5(z.1)) = 1(6).6(1) (511)
combining 5.8, 5.9, 5.10 and 5.11 we obtain
9 RAB)E.1) + PP RB)E.1) = 1(6).5(1) (512

observe that we have a differential equation with respect to variable t,

0

SLF(E )+ MEF(E 1) = 1(6)6(1) (5.13)

which in turn if we fix the value of £ is similar to

iG(t) + kG(t) = 6(t)

dt

If G where a function,it could be expressed in terms of an exponential,Nevertheless
this is not a big set back as we know that the delta function is the derivatives

of the Heaviside function,H so we will be able to give a solution interms of
distributions as

G(t)=H(t)e ™
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IndeedG'(t) = 6(t)e ™ — kG(t) and observe that §(t)e ™ = §(t) following
this idea, an identical calculation shows that a solution to equation 5.13 is
given by

F(&,t) = (1(6).H(t)e 1

Where the only variation is that D,(1(£).H(t)) = 1(£).D;H (t) we can simplify
that expression. In fact

(L(E)-H(t))e I (€, 1)) = (H(2), (L(E), eI (&, 1))
— / H(t), e <l (e, t)dedt
g J RN

= (H(t)e I (¢, 1)
from this

F(&,x) = H(t)e 1P

In short if the fundamental solution we are looking for is F then by inverse
Fourier transform ,

E = F7'(H(t)e =1
the transformation no effect on H this can be generalized to distributions

o H(1) Fo(el

(200)

By Fourier transform of Gaussian

H(t) T, -2
o ) e

c?t

E(z,t) =

H(t) -

= — € 4c2¢

(2eV/ITE)"
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